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 41 Perimeter Center East, Suite 615 
 Atlanta, Georgia 30346 

CSG  ADVISORS INCORPORATED 

  Telephone:  (678) 319-1900 

Atlanta • Los Angeles • New York • San Francisco Facsimile:  (678) 319-1901 
 djones@csgadvisors.com  

 
MEMORANDUM 

 
TO:  Ferdinand Perrault, Moody’s Investors Service (“Moody’s”) 
               Thomas Bryan, Colorado Housing and Finance Authority 
   Denver Maw, Colorado Housing and Finance Authority 
                        Kate Baker, Colorado Housing and Finance Authority     
   
FROM: CSG Advisors 
 
SUBJECT: Consolidated Cash Flow Analyses 
 
DATE: September 22, 2021 
 
REF:  Colorado Housing and Finance Authority  
  Single Family Mortgage Bonds  
  2001 Series AA through 2020 Series GHI    
                Including 2021 Series ABC, 2021 Series DEF, 2021 Series GHIJ  

              and 2021 Series KLM 
 

 
CSG Advisors Incorporated hereby submits the Consolidated Cash Flow Analyses (the 
“Analyses”) for the above-referenced bonds (the “Bonds”) on behalf of Colorado Housing and 
Finance Authority (the “Authority”).  The Analyses are based on a consolidation of all assets and 
liabilities relating to all Series of parity Bonds issued and outstanding under the master trust 
indenture dated as of October 1, 2001 (the “Master Indenture”) pursuant to which the Bonds 
were issued.  

 
The Analyses were prepared as of January 1, 2021, based on information provided by the 
applicable bond trustee for each Series of Bonds.  Such information includes: 
 Principal amount of Bonds Outstanding; 
 Principal amount of Mortgage Loans purchased prior to January 1, 2021; and 
 Dollar amount of non-mortgage investments credited to each Fund or Account under the 

Master Indenture.  
 
The Table of Contents lists the individual cash flow reports relating to the consolidation of all 
Series, as well as the reports relating to each individual Series of Bonds. 
 



Cash Flow Data 
The Authority’s Balance Sheet appears under Section 1 of the Analyses.  This schedule 
summarizes the cash flow data by bond issue (including the adjustments reflected above.)  The 
balance sheet contained within the Analyses indicates that, as of January 1, 2021, the Master 
Indenture had net assets of $98,339,230 (excluding accrued interest on bonds and accrued 
interest on swaps and other expenses) resulting in overall parity of 108.4%.  After adjusting out 
real estate owned, par versus book value, and other timing differences, as well as excluding 2nd 
mortgages, net assets reflected in the cash flows total $48,906,629.  Including 2nd mortgage loans 
totaling $49,432,592, the asset parity schedules reflect net assets of $98,339,221, an overall 
parity of 108.4%. 
 
Summary of Assumptions 
A Summary of Assumptions for the Analyses at a consolidated level and for each Series of Bond 
is included in Section 2 and 3, respectively.    
 
Mortgage Loans and Acquisition Fund 
The outstanding balance of mortgage loans financed by each Issue of Bonds is presented in the 
Bond Disclosure for the respective Series.  All Mortgage Loans are subject to a 29-day payment 
lag for receipt in the Cash Flow Analyses.  All 2nd mortgages are excluded from cash flow 
assumptions as per Moody’s rating criteria.  For the calculation of asset parity, they are assumed 
to incur loan losses of 40% occurring over the first three years, 13.33% per year.   

 
Mortgage Loan Recoveries 
The Cash Flow Analyses transfer mortgage loan prepayments to the Redemption Account where 
they are applied to meet debt service requirements and redeem Bonds in accordance with the 
terms of each issue of bonds.   When no bonds of an issue remain outstanding, the resulting loan 
receipts are transferred to a Master Indenture level “Master Revenue Account” as described 
below.   
 
Excess Revenues 
All excess revenues are applied as per the respective Series Resolutions.  To the extent each 
bond issue containing PAC bonds, excess revenues are applied to such bonds per the Series 
Resolutions up to their table amounts.  After PAC tables have been met, excess revenues are 
applied to variable rate bonds to the extent they have a swap notional amount amortizing.  
Otherwise, excess revenues are available to call Class II and Class III Bonds, as well as 
unhedged Class I variable rate bonds.  In any case, redemptions are managed such that the 
Indenture Asset Requirements are maintained for Class I, II and III Bonds or 113.75%, 106.0%, 
and 102.0%, respectively. 
 
Interest Rate Assumptions 
Interest rate assumptions were based on Moody’s rating methodology and relationships between 
SIFMA and LIBOR under both the low rate and high rate scenarios.  In the high rate scenario, 
the 1-Month LIBOR rate in year one was assumed to be 0.12%.  Basis risk of 5 bps, 15 bps and 
40 bps was assumed for Non-AMT, AMT and Taxable VRDOs, respectively.  Additional basis 
risk of 30 bps was applied to the VRDOs backed by Royal Bank of Canada (the largest private 
liquidity provider within the Master Indenture) for a period of one year.   
 



Interest Rate Swaps 
None of the interest rate swaps within the Master Indenture are with swap counterparties whose 
rating is below ‘A1’/’P-1’.  As such, all interest rate swaps are reflected in the Analysis (see 
“Swap Counterparty Rating Summary” in Section 1.)   
 
Non-Mortgage Assets 
Where guaranteed investment contracts (“GICs”) exist, amounts on deposit in revenue funds, 
redemption funds, and special reserve accounts are assumed to be invested in the applicable 
GICs for each issue of bonds (see the Authority’s Disclosure Report located in Tab 1.)  Where no 
GIC exists, revenues are assumed to be invested at 70% of the applicable LIBOR rate.  The 
Master Revenue Account reflecting revenue that is not associated with any particular issue of 
bonds is also assumed to be invested at this minimum reinvestment rate.   
 
Liquidity Facility Renewals 
The cost of liquidity facility renewals was assumed to equal 1.00% per annum.  See Tab 1 for a 
“Summary of Liquidity Providers and Terms.” 
 
Bank Bonds 
At the time the Analysis was prepared, there were no bank bonds outstanding.  Nevertheless, as 
required by Moody’s, we’ve provided bank bond runs that assume the following in both the high 
rate and low rate environments: 

FHLBank Topeka Bank Bonds – Including the 2021C-2 VRDOs which closed on 
January 21st and the 2021M-2 VRDOs which will close on November 18th, the Authority 
will have a total of $229,000,000 of VRDOs backed by liquidity provided by the 
FHLBank Topeka.  As such, it was assumed that such VRDOs become bank bonds from 
January 1, 2021 through December 31, 2021.  Term-out provisions per such Standby 
Purchase Agreements require that bank bonds pay interest at a rate equal to 1-Month 
LIBOR plus 2.00%.  The agreements require no term out payments until one year (366 
days) after a bank bond event, and thus, no term out payments are modeled for these 
particular series.   

 
Subsequent Events 

 2020 Series GHI was issued on October 29, 2020 and was used to purchase $125.0 
million in GNMAs as well as $7.0 million in deferred 2nd mortgages.   

o The purchase of $7.0 million in deferred 2nd mortgages on September 30, 2021 is 
reflected in the consolidated cash flows.  

 2021 Series ABC was issued on January 21, 2021 and was used to purchase $121.0 
million in GNMAs as well as $7.3 million in deferred 2nd mortgages.  2021 Series C-2 
consisted of $43.085 million in taxable VRDOs. 

o The purchase of $8.0 million in GNMAs on June 21, 2021 and $7.3 million in 
deferred 2nd mortgages on September 30, 2021 is reflected in the consolidated 
cash flows.  

 2021 Series DEF was issued on May 20, 2021 and was used to purchase $84.3 million in 
GNMAs as well as $2.0 million in deferred 2nd mortgages.  2021 Series F consisted of 
$54 million in taxable pass-through bonds. 

 2021 Series GHIJ was issued on August 19, 2021 and was used to purchase $128.9 
million in GNMAs as well as $2.7 million in deferred 2nd mortgages.  2021 Series I 



consisted of $26 million in unhedged taxable VRDOs.  2021 Series J consisted of $65 
million in taxable pass-through bonds. 

 2021 Series KLM will be issued on November 18, 2021 and will be used to purchase 
$122.5 million in GNMAs as well as $5.8 million in deferred 2nd mortgages.  2021 Series 
M-2 will consist of $21 million in unhedged taxable VRDOs and $21 million in hedged 
taxable VRDOs.   

 
Please direct any questions regarding the Analyses to David Jones at djones@csgadvisors.com or 
by phone at 678-319-1911. 



Bonds Issue Bonds Outstanding
Whole Loan 

Balance
Program MBS 

Outstanding
Investment 
Balances Net Assets Current Parity Bonds By Class Bonds Outstanding Class Concentration

Parity (Total 
Assets)

SFMB01AA 42,100,000 15,336,836                               - 27,689,943 926,779 102.2% I 1,058,380,699 90.74% 119.5%

SFMB02A 1,300,000 4,126,685                               - 4,972,423 7,799,108 699.9% II 73,550,000 6.31% 111.7%

SFMB02B 5,075,000 5,303,478                               - 7,090,616 7,319,094 244.2% III 34,455,000 2.95% 108.4%

SFMB14A 12,120,000 17,155,112                               - 1,806,620 6,841,732 156.4% Total 1,166,385,699 100.00%

SFMB15A 23,665,000 24,698,423                               - 4,971,821 6,005,244 125.4% 1,264,724,928.54        
SFMB15B 6,155,000 7,017,254                               - 1,799,489 2,661,743 143.2%

SFMB17A 26,915,699                              -               26,917,053 470,549 471,903 101.8%

SFMB17B 11,755,000 7,141,747                 2,865,676 2,959,561 1,211,984 110.3%

SFMB17CDE 47,015,000 15,398,112               29,851,522 6,185,069 4,419,703 109.4%

SFMB18AB 57,835,000 16,854,595               37,123,712 6,538,424 2,681,731 104.6%

SFMB18C 63,990,000 1,587,678               58,278,927 7,301,764 3,178,369 105.0%

SFMB18D 25,705,000 23,292,569                               - 3,665,734 1,253,303 104.9%

SFMB19ABC 72,480,000                3,807,126               62,686,180 8,789,151 2,802,457 103.9%

SFMB19DE 116,320,000              32,389,890               78,492,868 9,780,920 4,343,678 103.7%

SFMB19FG 73,910,000                3,429,950               73,867,865 935,240 4,323,054 105.8%

SFMB19HI 95,440,000                7,294,959               85,818,853 6,776,109 4,449,921 104.7%

SFMB19JKL 121,100,000              13,866,005             106,255,993 4,967,670 3,989,668 103.3%

SFMB20ABC 123,270,000                4,801,713             119,855,232 3,113,818 4,500,763 103.7%

SFMB20DEF 111,235,000              12,823,349               98,935,271 2,969,914 3,493,534 103.1%

SFMB20GHI 129,000,000                              -             116,645,789 15,474,972 3,120,761 102.4%

* SFMB Surplus                             -   12,601,270                               - 9,943,431 22,544,701 -

TOTAL 1,166,385,699 228,926,751 897,594,940             138,203,238 98,339,230 108.4%

* Treatment of Mortgage Loans: 

Trustee Bank Zions Contact: Sandy 
Stevens

Telephone: 
(720) 947-7479

Program CHFA 
Administrator

Telephone: 

Trina Nguyen

(303)297-7397

Single Family Mortgage Bonds Indenture:    SF2001 Series AA    SF2002 Series AB    SF2014 Series A   SF2015 Series AB    SF2017 Series AB,CDE   SF2018 Series AB,C,D    SF2019ABC,DE,FG,HI,JKL   SF2020ABC,DEF,GHI  and  
SFMB Surplus Assets

Colorado Housing and Finance Authority

As of  01/01/2021

"Upon the redemption and payment of the Refunded Bonds, the Mortgage Loans originally financed with the proceeds of a Series of the Refunded Bonds will be deemed under the Indenture to have been financed by such Refunded Bonds used to 
redeem the Refunded Bonds of such series. Accordingly, all provisions of the Indenture which relate to such Mortgage Loans and the Related Mortgage Repayments and Prepayments, and moneys in any Fund or Account, shall be interpreted and 
applied to relate such Mortgage Loans, Mortgage Repayments, Prepayments and moneys to each such Series in proportion to the respective principal amounts of the Bonds of each such Series the proceeds of which will be deemed to have been 
used to finance such Mortgage Loans."

* SF Surplus Assets: Pursuant to Section 5.5 (a) of the Master Indenture dated October 1, 2001, the Authority established a surplus assets subaccount in the Acquisition Account of the Program Fund to which excess cash in the Trust Estate was 
deposited and used to acquire existing mortgage loans. Such existing mortgage loans are currently held in the surplus assets subaccount as Mortgage Loans under the Master Indenture. Mortgage Repayments and Prepayments relating to such 
Mortgage Loans held in the surplus assets subaccount may be applied to redeem Bonds of any Series under the Master Indenture as directed by the Authority, except to the extent limited by the provisions of the Series Indenture related to a 
particular Series.



Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2021 Series A Class I Bonds (AMT)
2021 Series B Class I Bonds (Non-AMT)
2021 Series C-1 Class I Bonds (Taxable)

2021 Series C-2 Class I Adjustable Rate Bonds (Taxable)
$125,000,000

Sources of Funds 2021 Series ABC

Par amount of 2021 Series ABC Bonds 125,000,000.00$     

2021 Series A Class I Bonds (AMT) 1,475,000.00         

2021 Series B Class I Bonds (Non‐AMT) 51,525,000.00       

2021 Series C‐1 Class I Bonds (Taxable) 28,915,000.00       

2021 Series C‐2 Class I Adjustable Rate Bonds (Taxable) 43,085,000.00       

Original Issue Premium (Non‐AMT) 4,331,496.45           

Other available funds 271,003.55               

Total 129,602,500.00$     

Uses of Funds

For deposit to 2021 Series ABC subaccount of Acquisition Account (new MBS) 121,000,000.00$     

For deposit to 2021 Series ABC subaccount of Acquisition Account (new 2nds) 7,260,000.00           

For deposit to 2021 Series ABC subaccount of the Revenue Fund 300,000.00               

For costs of issuance and Underwriters' compensation 1,042,500.00           

Total 129,602,500.00$     

Bond Key Dates & Characteristics: 2021 Series ABC

Settlement Date: 1/21/2021

Bond Type: Traditional (Serials, Terms, PAC)

Bond First Interest Payment Date: 5/1/2021

Bond First Redemption Date: 5/1/2021

Bond Optional Redemption Date: 5/1/2030

Expected Mortgage Loan Characteristics (1) New GNMAs

Mortgage Loans (par amount): 121,000,000.00$     7,260,000.00$        ‐$                           

Wtd Avg Mortgage Rate: 2.908% 0.000% #DIV/0!

MBS Wtd Average Coupon: 2.500% 0.000% n/a

Wtd Avg Remaining Term (mos): 359                            359                           169                            

Wtd Avg Remaining Term (years): 29.9                           29.9                          14.1                           

Sources and Uses

New Deferred 2nd 

Mortgages*

Transferred Loans 

(1sts)

 * 2nd mortgage loans funded with 2021ABC bond proceeds are included for the calculation of yield as well as in the 2021ABC 

cash flows. 



SFMB Indenture Funds

2021ABC DSR 2021ABC COI Surplus Acct Remaining

2021A Bond Par Proceeds 1,475,000.00$        1,475,000.00$         ‐$                       

2021B Bond Par Proceeds 51,525,000.00        51,525,000.00         ‐                          

2021C Bond Par Proceeds 72,000,000.00        71,400,000.00         300,000.00       300,000.00       ‐                          

2021B Bond Premium 4,331,496.45           3,860,000.00            471,496.45       ‐                     ‐                          

2021C Bond Premium ‐                            ‐                             ‐                      ‐                     ‐                          

2021ABC Total Proceeds 129,331,496.45      128,260,000.00       ‐                     771,496.45       300,000.00       ‐                       ‐                          

‐                          

SFMB Surplus Funds 271,003.55              271,003.55       ‐                     ‐                          

TOTAL 129,602,500.00      128,260,000.00       ‐                     1,042,500.00    300,000.00       ‐                       ‐                          

 2021ABC 

Acquisition Acct 
 2021ABC 

Revenue Fund 

Colorado Housing and Finance Authority
Single Family Mortgage Bonds
2021 Series ABC

FUNDS AVAILABLE USES OF FUNDS



Jan 6, 2021   2:02 pm  Prepared by CSG Advisors (8.8.002  CHFA - 2021ABC:CHFA-FINAL01)   Page 1

SCHEDULED BOND MATURITY REPORT

Colorado Housing and Finance Authority
Final Maturity Schedule

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

21A Serials (AMT) 21B Serials (NAMT) 21B PAC (NAMT) 21C-1 Serials (TAX) 21C-1 Tm 2022 (TAX 21C-1 Tm 2023 (TAX 21C-1 Tm 2024 (TAX
Maturing Maturing Maturing Maturing Maturing Maturing Maturing

Date Principal Rate Principal Rate Principal Rate Principal Rate Principal Rate Principal Rate Principal Rate

May  1, 2021 - - - - - - - - - - - - - -
Nov  1, 2021 500,000 0.15% - - - - 690,000 0.269% - - - - - -
May  1, 2022 660,000 0.25% - - - - - - 710,000 0.339% - - - -
Nov  1, 2022 315,000 0.30% 345,000 0.20% - - - - 710,000 0.339% - - - -
May  1, 2023 - - 665,000 0.25% - - - - - - 710,000 0.533% - -
Nov  1, 2023 - - 665,000 0.30% - - - - - - 715,000 0.533% - -
May  1, 2024 - - 670,000 0.35% - - - - - - - - 715,000 0.858%
Nov  1, 2024 - - 670,000 0.40% - - - - - - - - 720,000 0.858%
May  1, 2025 - - 670,000 0.45% - - - - - - - - - -
Nov  1, 2025 - - 675,000 0.50% - - - - - - - - - -
May  1, 2026 - - 675,000 0.60% - - - - - - - - - -
Nov  1, 2026 - - 680,000 0.65% - - - - - - - - - -
May  1, 2027 - - 680,000 0.80% - - - - - - - - - -
Nov  1, 2027 - - 685,000 0.85% - - - - - - - - - -
May  1, 2028 - - 690,000 0.95% - - - - - - - - - -
Nov  1, 2028 - - 695,000 1.05% - - - - - - - - - -
May  1, 2029 - - 705,000 1.15% - - - - - - - - - -
Nov  1, 2029 - - 710,000 1.25% - - - - - - - - - -
May  1, 2030 - - - - 720,000 3% - - - - - - - -
Nov  1, 2030 - - - - 730,000 3% - - - - - - - -
May  1, 2031 - - - - 740,000 3% - - - - - - - -
Nov  1, 2031 - - - - 745,000 3% - - - - - - - -
May  1, 2032 - - - - 755,000 3% 1,080,000 2.219% - - - - - -
Nov  1, 2032 - - - - 765,000 3% - - - - - - - -
May  1, 2033 - - - - 775,000 3% - - - - - - - -
Nov  1, 2033 - - - - 785,000 3% - - - - - - - -
May  1, 2034 - - - - 795,000 3% - - - - - - - -
Nov  1, 2034 - - - - 805,000 3% - - - - - - - -
May  1, 2035 - - - - 815,000 3% - - - - - - - -
Nov  1, 2035 - - - - 825,000 3% - - - - - - - -
May  1, 2036 - - - - 835,000 3% - - - - - - - -
Nov  1, 2036 - - - - 845,000 3% - - - - - - - -
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SCHEDULED BOND MATURITY REPORT

Colorado Housing and Finance Authority
Final Maturity Schedule

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

21A Serials (AMT) 21B Serials (NAMT) 21B PAC (NAMT) 21C-1 Serials (TAX) 21C-1 Tm 2022 (TAX 21C-1 Tm 2023 (TAX 21C-1 Tm 2024 (TAX
Maturing Maturing Maturing Maturing Maturing Maturing Maturing

Date Principal Rate Principal Rate Principal Rate Principal Rate Principal Rate Principal Rate Principal Rate

May  1, 2037 - - - - 855,000 3% - - - - - - - -
Nov  1, 2037 - - - - 870,000 3% - - - - - - - -
May  1, 2038 - - - - 880,000 3% - - - - - - - -
Nov  1, 2038 - - - - 890,000 3% - - - - - - - -
May  1, 2039 - - - - 905,000 3% - - - - - - - -
Nov  1, 2039 - - - - 915,000 3% - - - - - - - -
May  1, 2040 - - - - 925,000 3% - - - - - - - -
Nov  1, 2040 - - - - 940,000 3% - - - - - - - -
May  1, 2041 - - - - 955,000 3% - - - - - - - -
Nov  1, 2041 - - - - 970,000 3% - - - - - - - -
May  1, 2042 - - - - 985,000 3% - - - - - - - -
Nov  1, 2042 - - - - 1,000,000 3% - - - - - - - -
May  1, 2043 - - - - 1,015,000 3% - - - - - - - -
Nov  1, 2043 - - - - 1,030,000 3% - - - - - - - -
May  1, 2044 - - - - 1,045,000 3% - - - - - - - -
Nov  1, 2044 - - - - 1,060,000 3% - - - - - - - -
May  1, 2045 - - - - 1,075,000 3% - - - - - - - -
Nov  1, 2045 - - - - 1,090,000 3% - - - - - - - -
May  1, 2046 - - - - 1,110,000 3% - - - - - - - -
Nov  1, 2046 - - - - 1,125,000 3% - - - - - - - -
May  1, 2047 - - - - 1,140,000 3% - - - - - - - -
Nov  1, 2047 - - - - 1,160,000 3% - - - - - - - -
May  1, 2048 - - - - 1,175,000 3% - - - - - - - -
Nov  1, 2048 - - - - 1,195,000 3% - - - - - - - -
May  1, 2049 - - - - 1,210,000 3% - - - - - - - -
Nov  1, 2049 - - - - 1,230,000 3% - - - - - - - -
May  1, 2050 - - - - 1,250,000 3% - - - - - - - -
Nov  1, 2050 - - - - 1,265,000 3% - - - - - - - -
May  1, 2051 - - - - 1,445,000 3% - - - - - - - -

1,475,000 9,880,000 41,645,000 1,770,000 1,420,000 1,425,000 1,435,000
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SCHEDULED BOND MATURITY REPORT

Colorado Housing and Finance Authority
Final Maturity Schedule

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

21C-1 Tm 2025 (TAX 21C-1 Tm 2026 (TAX 21C-1 Tm 2027 (TAX 21C-1 Tm 2028 (TAX 21C-1 Tm 2029 (TAX 21C-1 Tm 2030 (TAX 21C-1 Tm 2031 (TAX
Maturing Maturing Maturing Maturing Maturing Maturing Maturing

Date Principal Rate Principal Rate Principal Rate Principal Rate Principal Rate Principal Rate Principal Rate

May  1, 2021 - - - - - - - - - - - - - -
Nov  1, 2021 - - - - - - - - - - - - - -
May  1, 2022 - - - - - - - - - - - - - -
Nov  1, 2022 - - - - - - - - - - - - - -
May  1, 2023 - - - - - - - - - - - - - -
Nov  1, 2023 - - - - - - - - - - - - - -
May  1, 2024 - - - - - - - - - - - - - -
Nov  1, 2024 - - - - - - - - - - - - - -
May  1, 2025 740,000 1.008% - - - - - - - - - - - -
Nov  1, 2025 770,000 1.008% - - - - - - - - - - - -
May  1, 2026 - - 795,000 1.369% - - - - - - - - - -
Nov  1, 2026 - - 825,000 1.369% - - - - - - - - - -
May  1, 2027 - - - - 850,000 1.489% - - - - - - - -
Nov  1, 2027 - - - - 870,000 1.489% - - - - - - - -
May  1, 2028 - - - - - - 885,000 1.819% - - - - - -
Nov  1, 2028 - - - - - - 900,000 1.819% - - - - - -
May  1, 2029 - - - - - - - - 915,000 1.939% - - - -
Nov  1, 2029 - - - - - - - - 935,000 1.939% - - - -
May  1, 2030 - - - - - - - - - - 1,025,000 2.019% - -
Nov  1, 2030 - - - - - - - - - - 1,035,000 2.019% - -
May  1, 2031 - - - - - - - - - - - - 1,050,000 2.119%
Nov  1, 2031 - - - - - - - - - - - - 1,065,000 2.119%
May  1, 2032 - - - - - - - - - - - - - -
Nov  1, 2032 - - - - - - - - - - - - - -
May  1, 2033 - - - - - - - - - - - - - -
Nov  1, 2033 - - - - - - - - - - - - - -
May  1, 2034 - - - - - - - - - - - - - -
Nov  1, 2034 - - - - - - - - - - - - - -
May  1, 2035 - - - - - - - - - - - - - -
Nov  1, 2035 - - - - - - - - - - - - - -
May  1, 2036 - - - - - - - - - - - - - -
Nov  1, 2036 - - - - - - - - - - - - - -
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SCHEDULED BOND MATURITY REPORT

Colorado Housing and Finance Authority
Final Maturity Schedule

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

21C-1 Tm 2025 (TAX 21C-1 Tm 2026 (TAX 21C-1 Tm 2027 (TAX 21C-1 Tm 2028 (TAX 21C-1 Tm 2029 (TAX 21C-1 Tm 2030 (TAX 21C-1 Tm 2031 (TAX
Maturing Maturing Maturing Maturing Maturing Maturing Maturing

Date Principal Rate Principal Rate Principal Rate Principal Rate Principal Rate Principal Rate Principal Rate

May  1, 2037 - - - - - - - - - - - - - -
Nov  1, 2037 - - - - - - - - - - - - - -
May  1, 2038 - - - - - - - - - - - - - -
Nov  1, 2038 - - - - - - - - - - - - - -
May  1, 2039 - - - - - - - - - - - - - -
Nov  1, 2039 - - - - - - - - - - - - - -
May  1, 2040 - - - - - - - - - - - - - -
Nov  1, 2040 - - - - - - - - - - - - - -
May  1, 2041 - - - - - - - - - - - - - -
Nov  1, 2041 - - - - - - - - - - - - - -
May  1, 2042 - - - - - - - - - - - - - -
Nov  1, 2042 - - - - - - - - - - - - - -
May  1, 2043 - - - - - - - - - - - - - -
Nov  1, 2043 - - - - - - - - - - - - - -
May  1, 2044 - - - - - - - - - - - - - -
Nov  1, 2044 - - - - - - - - - - - - - -
May  1, 2045 - - - - - - - - - - - - - -
Nov  1, 2045 - - - - - - - - - - - - - -
May  1, 2046 - - - - - - - - - - - - - -
Nov  1, 2046 - - - - - - - - - - - - - -
May  1, 2047 - - - - - - - - - - - - - -
Nov  1, 2047 - - - - - - - - - - - - - -
May  1, 2048 - - - - - - - - - - - - - -
Nov  1, 2048 - - - - - - - - - - - - - -
May  1, 2049 - - - - - - - - - - - - - -
Nov  1, 2049 - - - - - - - - - - - - - -
May  1, 2050 - - - - - - - - - - - - - -
Nov  1, 2050 - - - - - - - - - - - - - -
May  1, 2051 - - - - - - - - - - - - - -

1,510,000 1,620,000 1,720,000 1,785,000 1,850,000 2,060,000 2,115,000
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SCHEDULED BOND MATURITY REPORT

Colorado Housing and Finance Authority
Final Maturity Schedule

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

21C-1 Tm 2036 (TAX) 21C-2 VRDB (TAX) Bond Debt Service
Maturing Maturing Maturing Interest Total

Date Principal Rate Principal Rate Principal Paid Debt Serv

May  1, 2021 - - - - - 533,432 533,431.87
Nov  1, 2021 - - - - 1,190,000 960,178 2,150,177.53
May  1, 2022 - - - - 1,370,000 958,874 2,328,874.48
Nov  1, 2022 - - - - 1,370,000 956,846 2,326,846.03
May  1, 2023 - - - - 1,375,000 954,825 2,329,825.08
Nov  1, 2023 - - - - 1,380,000 952,102 2,332,101.68
May  1, 2024 - - - - 1,385,000 949,199 2,334,198.70
Nov  1, 2024 - - - - 1,390,000 944,959 2,334,958.85
May  1, 2025 - - - - 1,410,000 940,530 2,350,530.05
Nov  1, 2025 - - - - 1,445,000 935,293 2,380,292.95
May  1, 2026 - - - - 1,470,000 929,725 2,399,724.65
Nov  1, 2026 - - - - 1,505,000 922,258 2,427,257.87
May  1, 2027 - - - - 1,530,000 914,401 2,444,400.74
Nov  1, 2027 - - - - 1,555,000 905,352 2,460,352.49
May  1, 2028 - - - - 1,575,000 895,964 2,470,964.09
Nov  1, 2028 - - - - 1,595,000 884,638 2,479,637.51
May  1, 2029 - - - - 1,620,000 872,803 2,492,803.26
Nov  1, 2029 - - - - 1,645,000 859,879 2,504,878.58
May  1, 2030 - - - - 1,745,000 846,376 2,591,376.25
Nov  1, 2030 - - - - 1,765,000 825,229 2,590,228.87
May  1, 2031 - - - - 1,790,000 803,831 2,593,830.54
Nov  1, 2031 - - - - 1,810,000 781,606 2,591,605.79
May  1, 2032 - - - - 1,835,000 759,147 2,594,147.11
Nov  1, 2032 1,090,000 2.419% - - 1,855,000 735,840 2,590,839.51
May  1, 2033 1,100,000 2.419% - - 1,875,000 711,181 2,586,180.96
Nov  1, 2033 1,115,000 2.419% - - 1,900,000 686,251 2,586,251.46
May  1, 2034 1,125,000 2.419% - - 1,920,000 660,991 2,580,990.53
Nov  1, 2034 1,135,000 2.419% - - 1,940,000 635,459 2,575,458.65
May  1, 2035 1,145,000 2.419% - - 1,960,000 609,656 2,569,655.82
Nov  1, 2035 1,155,000 2.419% - - 1,980,000 583,582 2,563,582.04
May  1, 2036 1,165,000 2.419% - - 2,000,000 557,237 2,557,237.31
Nov  1, 2036 1,175,000 2.419% - - 2,020,000 530,622 2,550,621.63
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SCHEDULED BOND MATURITY REPORT

Colorado Housing and Finance Authority
Final Maturity Schedule

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

21C-1 Tm 2036 (TAX) 21C-2 VRDB (TAX) Bond Debt Service
Maturing Maturing Maturing Interest Total

Date Principal Rate Principal Rate Principal Paid Debt Serv

May  1, 2037 - - 1,190,000 1.543% 2,045,000 503,735 2,548,735.00
Nov  1, 2037 - - 1,195,000 1.543% 2,065,000 489,720 2,554,720.00
May  1, 2038 - - 1,205,000 1.543% 2,085,000 475,475 2,560,475.00
Nov  1, 2038 - - 1,220,000 1.543% 2,110,000 461,070 2,571,070.00
May  1, 2039 - - 1,225,000 1.543% 2,130,000 446,500 2,576,500.00
Nov  1, 2039 - - 1,235,000 1.543% 2,150,000 431,700 2,581,700.00
May  1, 2040 - - 1,245,000 1.543% 2,170,000 416,740 2,586,740.00
Nov  1, 2040 - - 1,250,000 1.543% 2,190,000 401,620 2,591,620.00
May  1, 2041 - - 1,255,000 1.543% 2,210,000 386,270 2,596,270.00
Nov  1, 2041 - - 1,260,000 1.543% 2,230,000 370,690 2,600,690.00
May  1, 2042 - - 1,270,000 1.543% 2,255,000 354,880 2,609,880.00
Nov  1, 2042 - - 1,275,000 1.543% 2,275,000 338,835 2,613,835.00
May  1, 2043 - - 1,285,000 1.543% 2,300,000 322,560 2,622,560.00
Nov  1, 2043 - - 1,290,000 1.543% 2,320,000 306,050 2,626,050.00
May  1, 2044 - - 1,300,000 1.543% 2,345,000 289,310 2,634,310.00
Nov  1, 2044 - - 1,305,000 1.543% 2,365,000 272,335 2,637,335.00
May  1, 2045 - - 1,320,000 1.543% 2,395,000 255,130 2,650,130.00
Nov  1, 2045 - - 1,330,000 1.543% 2,420,000 237,685 2,657,685.00
May  1, 2046 - - 1,335,000 1.543% 2,445,000 220,005 2,665,005.00
Nov  1, 2046 - - 1,340,000 1.543% 2,465,000 202,020 2,667,020.00
May  1, 2047 - - 1,350,000 1.543% 2,490,000 183,805 2,673,805.00
Nov  1, 2047 - - 1,355,000 1.543% 2,515,000 165,355 2,680,355.00
May  1, 2048 - - 1,365,000 1.543% 2,540,000 146,600 2,686,600.00
Nov  1, 2048 - - 1,370,000 1.543% 2,565,000 127,610 2,692,610.00
May  1, 2049 - - 1,380,000 1.543% 2,590,000 108,315 2,698,315.00
Nov  1, 2049 - - 1,385,000 1.543% 2,615,000 88,785 2,703,785.00
May  1, 2050 - - 1,390,000 1.543% 2,640,000 68,950 2,708,950.00
Nov  1, 2050 - - 1,405,000 1.543% 2,670,000 48,810 2,718,810.00
May  1, 2051 - - 6,755,000 1.543% 8,200,000 28,430 8,228,430.00

10,205,000 43,085,000 125,000,000 34,147,253 159,147,252.88
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BOND STATISTICS

Colorado Housing and Finance Authority
Final Maturity Schedule

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Bond Statistics

21A Serials (AMT) 21B Serials (NAMT) 21B PAC (NAMT) 21C-1 Serials (TAX) 21C-1 Tm 2022 (TAX) 21C-1 Tm 2023 (TAX)

Par Amount 1,475,000.00 9,880,000.00 41,645,000.00 1,770,000.00 1,420,000.00 1,425,000.00

Accrued Int. - - - - - -

Issue Discount - - -4,331,496.45 - - -

Proceeds 1,475,000.00 9,880,000.00 45,976,496.45 1,770,000.00 1,420,000.00 1,425,000.00

Bond Year 1,792,222 53,691,944 869,693,056 12,716,667 2,169,444 3,603,333

Avg. Price 100.000 100.000 110.401 100.000 100.000 100.000

Avg. Coupon 0.227% 0.671% 3.000% 1.459% 0.339% 0.533%

Avg. Rate 0.244% 0.796% 3.000% 2.137% 0.339% 0.533%

Avg. Life (Dated) 1.215 5.434 20.883 7.185 1.528 2.529

Avg. Life (Delivery) 1.215 5.434 20.883 7.185 1.528 2.529

Avg. Mat. Date Apr  8, 2022 Jun 27, 2026 Dec  9, 2041 Mar 27, 2028 Aug  1, 2022 Aug  1, 2023

Weighted Avg Maturity 1.215 5.434 20.883 7.185 1.528 2.529

Gross Bond NIC 0.243924% 0.796013% 2.501951% 2.136706% 0.339000% 0.533001%

Net   Bond NIC - - - - - -

Gross Bond TIC 0.243915% 0.793687% 2.355841% 2.127842% 0.339023% 0.533036%
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BOND STATISTICS

Colorado Housing and Finance Authority
Final Maturity Schedule

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Bond Statistics

Net   Bond TIC - - - - - -

Duration 1.214 5.328 15.773 6.484 1.525 2.515
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BOND STATISTICS

Colorado Housing and Finance Authority
Final Maturity Schedule

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Bond Statistics

21C-1 Tm 2024 (TAX) 21C-1 Tm 2025 (TAX) 21C-1 Tm 2026 (TAX) 21C-1 Tm 2027 (TAX) 21C-1 Tm 2028 (TAX) 21C-1 Tm 2029 (TAX)

Par Amount 1,435,000.00 1,510,000.00 1,620,000.00 1,720,000.00 1,785,000.00 1,850,000.00

Accrued Int. - - - - - -

Issue Discount - - - - - -

Proceeds 1,435,000.00 1,510,000.00 1,620,000.00 1,720,000.00 1,785,000.00 1,850,000.00

Bond Year 5,063,611 6,844,444 8,962,500 11,232,778 13,440,833 15,781,389

Avg. Price 100.000 100.000 100.000 100.000 100.000 100.000

Avg. Coupon 0.858% 1.008% 1.369% 1.489% 1.819% 1.939%

Avg. Rate 0.858% 1.008% 1.369% 1.489% 1.819% 1.939%

Avg. Life (Dated) 3.529 4.533 5.532 6.531 7.530 8.530

Avg. Life (Delivery) 3.529 4.533 5.532 6.531 7.530 8.530

Avg. Mat. Date Aug  1, 2024 Aug  2, 2025 Aug  2, 2026 Aug  2, 2027 Aug  1, 2028 Aug  1, 2029

Weighted Avg Maturity 3.529 4.533 5.532 6.531 7.530 8.530

Gross Bond NIC 0.858000% 1.008000% 1.369001% 1.489000% 1.819001% 1.939001%

Net   Bond NIC - - - - - -

Gross Bond TIC 0.858065% 1.008071% 1.369109% 1.489110% 1.819145% 1.939148%
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BOND STATISTICS

Colorado Housing and Finance Authority
Final Maturity Schedule

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Bond Statistics

Net   Bond TIC - - - - - -

Duration 3.483 4.442 5.346 6.246 7.070 7.902
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BOND STATISTICS

Colorado Housing and Finance Authority
Final Maturity Schedule

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Bond Statistics

21C-1 Tm 2030 (TAX) 21C-1 Tm 2031 (TAX) 21C-1 Tm 2036 (TAX) 21C-2 VRDB (TAX) Total

Par Amount 2,060,000.00 2,115,000.00 10,205,000.00 43,085,000.00 125,000,000.00

Accrued Int. - - - - -

Issue Discount - - - - -4,331,496.45

Proceeds 2,060,000.00 2,115,000.00 10,205,000.00 43,085,000.00 129,331,496.45

Bond Year 19,629,722 22,270,000 140,919,722 1,048,230,556 2,236,042,222

Avg. Price 100.000 100.000 100.000 100.000 103.465

Avg. Coupon 2.019% 2.119% 2.419% 1.543% 1.999%

Avg. Rate 2.019% 2.119% 2.419% 0.200% 1.527%

Avg. Life (Dated) 9.529 10.530 13.809 24.329 17.888

Avg. Life (Delivery) 9.529 10.530 13.809 24.329 17.888

Avg. Mat. Date Aug  1, 2030 Aug  1, 2031 Nov 12, 2034 May 19, 2045 Dec 10, 2038

Weighted Avg Maturity 9.529 10.530 13.809 24.329 17.989

Gross Bond NIC 2.019001% 2.119000% 2.419001% 0.200000% 1.333417%

Net   Bond NIC - - - - 1.333417%

Gross Bond TIC 2.019145% 2.119146% 2.419154% 0.200001% 1.314808%
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BOND STATISTICS

Colorado Housing and Finance Authority
Final Maturity Schedule

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Bond Statistics

Net   Bond TIC - - - - 1.314808%

Duration 8.715 9.491 11.806 23.740 15.312



Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2021 Series D Class I Bonds (AMT) (Social Bonds)
2021 Series E Class I Bonds (Non-AMT) (Social Bonds)

2021 Series F Class I Bonds (GNMA MBS Pass-Through Program) (Federally Taxable) (Social Bonds)
$85,000,000

Sources of Funds 2021 Series DEF

Par amount of 2021 Series DEF Bonds 85,000,000.00$       

2021 Series D Class I Bonds (AMT) (Social Bonds) 3,790,000            

2021 Series E Class I Bonds (Non‐AMT) (Social Bonds) 27,210,000         

2021 Series F Class I Bonds (GNMA MBS Pass‐Through Program) (Federally Ta 54,000,000         

Original Issue Premium (Non‐AMT) 1,234,017.40           

Original Issue Premium (Taxable) 1,039,500.00           

Other available funds 216,833.35               

Total 87,490,350.75$       

Uses of Funds

For deposit to 2021 Series DEF subaccount of Acquisition Account (new MBS) 84,329,982.10$       

For deposit to 2021 Series DEF subaccount of Acquisition Account (new 2nds) 2,000,000.00           

For deposit to 2021 Series DEF subaccount of the Revenue Fund 298,368.65               

For costs of issuance and Underwriters' compensation 862,000.00               

Total 87,490,350.75$       

Bond Key Dates & Characteristics: 2021 Series DE 2021 Series F

Settlement Date: 5/20/2021 5/20/2021

Bond Type: Traditional (Serials, Terms, PAC) Tax Pass‐Thru

Bond First Interest Payment Date: 11/1/2021 7/1/2021

Bond First Redemption Date: 11/1/2021 7/1/2021

Bond Optional Redemption Date: 5/1/2030 7/1/2030

2021DEF 2021F

Expected Mortgage Loan Characteristics (1) New GNMAs New GNMAs

Mortgage Loans (par amount): 84,329,982.10$       2,000,000.00$     ‐$                           

Wtd Avg Mortgage Rate: 2.963% 0.000% 2.963%

MBS Wtd Average Coupon: 2.500% 0.000% 2.500%

Wtd Avg Remaining Term (mos): 359                            359                        359                            

Wtd Avg Remaining Term (years): 29.9                           29.9                       29.9                           

Sources and Uses

2021DE Deferred 

2nd Mortgages*

 * 2nd mortgage loans funded with 2021DE bond proceeds are included for the calculation of yield as well as in the 2021DE cash 

flows. 
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SCHEDULED BOND MATURITY REPORT

2021DEF
Final Maturity Schedule

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

21D Serials (AMT) 21E Serials (NAMT) 21E 2036 Term 21E 2042 Term 21E PAC (NAMT) 21F Prem Pass Thru ( Bond Debt Service
Maturing Maturing Maturing Maturing Maturing Maturing Maturing Interest

Date Principal Rate Principal Rate Principal Rate Principal Rate Principal Rate Principal Rate Principal Paid

Jun  1, 2021 - - - - - - - - - - - - - 37,125
Nov  1, 2021 350,000 0.20% - - - - - - - - - - 350,000 800,396
May  1, 2022 365,000 0.25% - - - - - - - - - - 365,000 936,009
Nov  1, 2022 370,000 0.30% - - - - - - - - - - 370,000 935,553
May  1, 2023 370,000 0.35% - - - - - - - - - - 370,000 934,998
Nov  1, 2023 370,000 0.40% - - - - - - - - - - 370,000 934,351
May  1, 2024 375,000 0.60% - - - - - - - - - - 375,000 933,611
Nov  1, 2024 395,000 0.65% - - - - - - - - - - 395,000 932,486
May  1, 2025 395,000 0.80% - - - - - - - - - - 395,000 931,202
Nov  1, 2025 395,000 0.85% - - - - - - - - - - 395,000 929,622
May  1, 2026 280,000 0.95% 100,000 0.65% - - - - - - - - 380,000 927,943
Nov  1, 2026 125,000 1.00% 250,000 0.70% - - - - - - - - 375,000 926,288
May  1, 2027 - - 390,000 0.85% - - - - - - - - 390,000 924,788
Nov  1, 2027 - - 395,000 0.90% - - - - - - - - 395,000 923,131
May  1, 2028 - - 395,000 1.00% - - - - - - - - 395,000 921,353
Nov  1, 2028 - - 395,000 1.10% - - - - - - - - 395,000 919,378
May  1, 2029 - - 400,000 1.20% - - - - - - - - 400,000 917,206
Nov  1, 2029 - - 405,000 1.30% - - - - - - - - 405,000 914,806
May  1, 2030 - - 410,000 1.45% - - - - - - - - 410,000 912,173
Nov  1, 2030 - - 410,000 1.50% - - - - - - - - 410,000 909,201
May  1, 2031 - - 415,000 1.65% - - - - - - - - 415,000 906,126
Nov  1, 2031 - - 425,000 1.70% - - - - - - - - 425,000 902,702
May  1, 2032 - - 425,000 1.75% - - - - - - - - 425,000 899,089
Nov  1, 2032 - - 425,000 1.80% - - - - - - - - 425,000 895,371
May  1, 2033 - - 430,000 1.85% - - - - - - - - 430,000 891,546
Nov  1, 2033 - - 435,000 1.90% - - - - - - - - 435,000 887,568
May  1, 2034 - - - - 435,000 1.95% - - - - - - 435,000 883,436
Nov  1, 2034 - - - - 440,000 1.95% - - - - - - 440,000 879,194
May  1, 2035 - - - - 445,000 1.95% - - - - - - 445,000 874,904
Nov  1, 2035 - - - - 450,000 1.95% - - - - - - 450,000 870,566
May  1, 2036 - - - - 460,000 1.95% - - - - - - 460,000 866,178
Nov  1, 2036 - - - - 465,000 1.95% - - - - - - 465,000 861,693
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SCHEDULED BOND MATURITY REPORT

2021DEF
Final Maturity Schedule

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

21D Serials (AMT) 21E Serials (NAMT) 21E 2036 Term 21E 2042 Term 21E PAC (NAMT) 21F Prem Pass Thru ( Bond Debt Service
Maturing Maturing Maturing Maturing Maturing Maturing Maturing Interest

Date Principal Rate Principal Rate Principal Rate Principal Rate Principal Rate Principal Rate Principal Paid

May  1, 2037 - - - - - - 470,000 2.125% - - - - 470,000 857,159
Nov  1, 2037 - - - - - - 470,000 2.125% - - - - 470,000 852,166
May  1, 2038 - - - - - - 485,000 2.125% - - - - 485,000 847,172
Nov  1, 2038 - - - - - - 485,000 2.125% - - - - 485,000 842,019
May  1, 2039 - - - - - - 495,000 2.125% - - - - 495,000 836,866
Nov  1, 2039 - - - - - - 505,000 2.125% - - - - 505,000 831,606
May  1, 2040 - - - - - - 505,000 2.125% - - - - 505,000 826,241
Nov  1, 2040 - - - - - - 515,000 2.125% - - - - 515,000 820,875
May  1, 2041 - - - - - - 520,000 2.125% - - - - 520,000 815,403
Nov  1, 2041 - - - - - - 530,000 2.125% - - - - 530,000 809,878
May  1, 2042 - - - - - - 535,000 2.125% - - - - 535,000 804,247
Nov  1, 2042 - - - - - - 540,000 2.125% - - - - 540,000 798,563
May  1, 2043 - - - - - - - - 550,000 3% - - 550,000 792,825
Nov  1, 2043 - - - - - - - - 555,000 3% - - 555,000 784,575
May  1, 2044 - - - - - - - - 565,000 3% - - 565,000 776,250
Nov  1, 2044 - - - - - - - - 570,000 3% - - 570,000 767,775
May  1, 2045 - - - - - - - - 590,000 3% - - 590,000 759,225
Nov  1, 2045 - - - - - - - - 600,000 3% - - 600,000 750,375
May  1, 2046 - - - - - - - - 610,000 3% - - 610,000 741,375
Nov  1, 2046 - - - - - - - - 630,000 3% - - 630,000 732,225
May  1, 2047 - - - - - - - - 635,000 3% - - 635,000 722,775
Nov  1, 2047 - - - - - - - - 645,000 3% - - 645,000 713,250
May  1, 2048 - - - - - - - - 660,000 3% - - 660,000 703,575
Nov  1, 2048 - - - - - - - - 675,000 3% - - 675,000 693,675
May  1, 2049 - - - - - - - - 680,000 3% - - 680,000 683,550
Nov  1, 2049 - - - - - - - - 700,000 3% - - 700,000 673,350
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SCHEDULED BOND MATURITY REPORT

2021DEF
Final Maturity Schedule

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

21D Serials (AMT) 21E Serials (NAMT) 21E 2036 Term 21E 2042 Term 21E PAC (NAMT) 21F Prem Pass Thru ( Bond Debt Service
Maturing Maturing Maturing Maturing Maturing Maturing Maturing Interest

Date Principal Rate Principal Rate Principal Rate Principal Rate Principal Rate Principal Rate Principal Paid

May  1, 2050 - - - - - - - - 705,000 3% - - 705,000 662,850
Nov  1, 2050 - - - - - - - - 720,000 3% - - 720,000 652,275
May  1, 2051 - - - - - - - - 750,000 3% 54,000,000 2.25% 54,750,000 641,475
Nov  1, 2051 - - - - - - - - 1,515,000 3% - - 1,515,000 22,725

3,790,000 6,105,000 2,695,000 6,055,000 12,355,000 54,000,000 85,000,000 50,336,311
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SCHEDULED BOND MATURITY REPORT

2021DEF
Final Maturity Schedule

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Bond Debt Servi
Total

Date Debt Serv

Jun  1, 2021 37,125.00
Nov  1, 2021 1,150,396.46
May  1, 2022 1,301,009.41
Nov  1, 2022 1,305,553.16
May  1, 2023 1,304,998.16
Nov  1, 2023 1,304,350.66
May  1, 2024 1,308,610.66
Nov  1, 2024 1,327,485.66
May  1, 2025 1,326,201.91
Nov  1, 2025 1,324,621.91
May  1, 2026 1,307,943.16
Nov  1, 2026 1,301,288.16
May  1, 2027 1,314,788.16
Nov  1, 2027 1,318,130.66
May  1, 2028 1,316,353.16
Nov  1, 2028 1,314,378.16
May  1, 2029 1,317,205.66
Nov  1, 2029 1,319,805.66
May  1, 2030 1,322,173.16
Nov  1, 2030 1,319,200.66
May  1, 2031 1,321,125.66
Nov  1, 2031 1,327,701.91
May  1, 2032 1,324,089.41
Nov  1, 2032 1,320,370.66
May  1, 2033 1,321,545.66
Nov  1, 2033 1,322,568.16
May  1, 2034 1,318,435.66
Nov  1, 2034 1,319,194.41
May  1, 2035 1,319,904.41
Nov  1, 2035 1,320,565.66
May  1, 2036 1,326,178.16
Nov  1, 2036 1,326,693.16
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SCHEDULED BOND MATURITY REPORT

2021DEF
Final Maturity Schedule

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Bond Debt Servi
Total

Date Debt Serv

May  1, 2037 1,327,159.41
Nov  1, 2037 1,322,165.66
May  1, 2038 1,332,171.91
Nov  1, 2038 1,327,018.78
May  1, 2039 1,331,865.65
Nov  1, 2039 1,336,606.27
May  1, 2040 1,331,240.64
Nov  1, 2040 1,335,875.01
May  1, 2041 1,335,403.13
Nov  1, 2041 1,339,878.13
May  1, 2042 1,339,246.88
Nov  1, 2042 1,338,562.50
May  1, 2043 1,342,825.00
Nov  1, 2043 1,339,575.00
May  1, 2044 1,341,250.00
Nov  1, 2044 1,337,775.00
May  1, 2045 1,349,225.00
Nov  1, 2045 1,350,375.00
May  1, 2046 1,351,375.00
Nov  1, 2046 1,362,225.00
May  1, 2047 1,357,775.00
Nov  1, 2047 1,358,250.00
May  1, 2048 1,363,575.00
Nov  1, 2048 1,368,675.00
May  1, 2049 1,363,550.00
Nov  1, 2049 1,373,350.00
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SCHEDULED BOND MATURITY REPORT

2021DEF
Final Maturity Schedule

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Bond Debt Servi
Total

Date Debt Serv

May  1, 2050 1,367,850.00
Nov  1, 2050 1,372,275.00
May  1, 2051 55,391,475.00
Nov  1, 2051 1,537,725.00

135,336,311.48
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BOND STATISTICS

2021DEF
Final Maturity Schedule

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Bond Statistics

21D Serials (AMT) 21E Serials (NAMT) 21E 2036 Term 21E 2042 Term 21E PAC (NAMT) 21F Prem Pass Thru (TAX)

Par Amount 3,790,000.00 6,105,000.00 2,695,000.00 6,055,000.00 12,355,000.00 54,000,000.00

Accrued Int. - - - - - -

Issue Discount - - - - -1,234,017.40 -1,039,500.00

Proceeds 3,790,000.00 6,105,000.00 2,695,000.00 6,055,000.00 13,589,017.40 55,039,500.00

Bond Year 10,512,472 55,187,792 38,315,264 113,687,931 329,867,931 1,617,150,000

Avg. Price 100.000 100.000 100.000 100.000 109.988 101.925

Avg. Coupon 0.547% 1.394% 1.950% 2.125% 3.000% 2.250%

Avg. Rate 0.683% 1.485% 1.950% 2.125% 3.000% 2.250%

Avg. Life (Dated) 2.774 9.040 14.217 18.776 26.699 29.947

Avg. Life (Delivery) 2.774 9.040 14.217 18.776 26.699 29.947

Avg. Mat. Date Feb 28, 2024 Jun  4, 2030 Aug  8, 2035 Feb 29, 2040 Feb  1, 2048 May  1, 2051

Weighted Avg Maturity 2.774 9.040 14.217 18.776 26.699 29.947

Gross Bond NIC 0.682834% 1.485108% 1.950000% 2.125001% 2.625906% 2.185720%

Net   Bond NIC - - - - - -

Gross Bond TIC 0.681867% 1.479758% 1.950036% 2.125035% 2.484785% 2.172387%
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BOND STATISTICS

2021DEF
Final Maturity Schedule

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Bond Statistics

Net   Bond TIC - - - - - -

Duration 2.749 8.494 12.479 15.558 18.951 21.906
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BOND STATISTICS

2021DEF
Final Maturity Schedule

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Bond Statistics

Total

Par Amount 85,000,000.00

Accrued Int. -

Issue Discount -2,273,517.40

Proceeds 87,273,517.40

Bond Year 2,164,721,389

Avg. Price 102.675

Avg. Coupon 2.203%

Avg. Rate 2.325%

Avg. Life (Dated) 25.467

Avg. Life (Delivery) 25.467

Avg. Mat. Date Nov  8, 2046

Weighted Avg Maturity 25.538

Gross Bond NIC 2.220276%

Net   Bond NIC 2.220276%

Gross Bond TIC 2.185319%
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BOND STATISTICS

2021DEF
Final Maturity Schedule

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Bond Statistics

Net   Bond TIC 2.185319%

Duration 19.044



Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2021 Series G Class I Bonds (AMT) (Social Bonds)
2021 Series H Class I Bonds (Non-AMT) (Social Bonds)

2021 Series I Class II Adjustable Rate Bonds (Taxable) (Social Bonds)
2021 Series J Class I Bonds (GNMA MBS Pass-Through Program) (Taxable) (Social Bonds)

$130,000,000

Sources of Funds 2021 Series GHIJ

Par amount of 2021 Series GHIJ Bonds 130,000,000.00$     

2021 Series G Class I Bonds (AMT) (Social Bonds) 2,770,000            

2021 Series H Class I Bonds (Non‐AMT) (Social Bonds) 36,230,000         

2021 Series I Class II Adjustable Rate Bonds (Taxable) (Social Bonds) 26,000,000         

2021 Series J Class I Bonds (GNMA MBS Pass‐Through Program) (Taxable) (So 65,000,000         

Original Issue Premium (Non‐AMT) 1,601,801.25           

Original Issue Premium (Taxable) 1,300,000.00           

Other available funds ‐                             

Total 132,901,801.25$     

Uses of Funds

For deposit to 2021 Series GHIJ subaccount of Acquisition Account (new MBS) 128,890,173.71$     

For deposit to 2021 Series GHIJ subaccount of Acquisition Account (new 2nds) 2,711,627.54           

For deposit to 2021 Series GHIJ subaccount of the Revenue Fund 204,000.00               

For costs of issuance and Underwriters' compensation 1,096,000.00           

Total 132,901,801.25$     

Bond Key Dates & Characteristics: 2021 Series GHI 2021 Series J

Settlement Date: 8/19/2021 8/19/2021

Bond Type: Traditional (Serials, Terms, PAC) Tax Pass‐Thru

Bond First Interest Payment Date: 11/1/2021 10/1/2021

Bond First Redemption Date: 11/1/2021 10/1/2021

Bond Optional Redemption Date: 5/1/2030 5/1/2030

2021GHIJ 2021F

Expected Mortgage Loan Characteristics (1) New GNMAs New GNMAs

Mortgage Loans (par amount): 128,890,173.71$     2,711,627.54$     ‐$                           

Wtd Avg Mortgage Rate: 3.013% 0.000% 3.013%

MBS Wtd Average Coupon: 2.500% 0.000% 2.500%

Wtd Avg Remaining Term (mos): 358                            359                        358                            

Wtd Avg Remaining Term (years): 29.8                           29.9                       29.8                           

Sources and Uses

2021GH 

Deferred 2nd 

 * 2nd mortgage loans funded with 2021GH bond proceeds are included for the calculation of yield as well as in the 2021GH cash 

flows. 
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SCHEDULED BOND MATURITY REPORT

2021GHIJ
Final Maturity Schedule

Single Family Mortgage Bonds
2021 Series G (AMT)

2021 Series H (Non-AMT)
2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)

2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

21G Serials (AMT) 21H Serials (NAMT) 21H 2036 Term 21H 2042 Term 21H PAC (NAMT) 21I UH VRDO (TAX) 21J Prem Pass Thru (T
Maturing Maturing Maturing Maturing Maturing Maturing Maturing

Date Principal Rate Principal Rate Principal Rate Principal Rate Principal Rate Principal Rate Principal Rate

Sep  1, 2021 - - - - - - - - - - - - - -
Nov  1, 2021 - - - - - - - - - - - - - -
May  1, 2022 520,000 0.25% - - - - - - - - - - - -
Nov  1, 2022 525,000 0.30% - - - - - - - - - - - -
May  1, 2023 525,000 0.40% - - - - - - - - - - - -
Nov  1, 2023 525,000 0.45% - - - - - - - - - - - -
May  1, 2024 525,000 0.55% - - - - - - - - - - - -
Nov  1, 2024 150,000 0.60% 375,000 0.45% - - - - - - - - - -
May  1, 2025 - - 530,000 0.50% - - - - - - - - - -
Nov  1, 2025 - - 530,000 0.55% - - - - - - - - - -
May  1, 2026 - - 535,000 0.65% - - - - - - - - - -
Nov  1, 2026 - - 535,000 0.75% - - - - - - - - - -
May  1, 2027 - - 540,000 0.90% - - - - - - - - - -
Nov  1, 2027 - - 540,000 1.00% - - - - - - - - - -
May  1, 2028 - - 540,000 1.10% - - - - - - - - - -
Nov  1, 2028 - - 545,000 1.20% - - - - - - - - - -
May  1, 2029 - - 550,000 1.30% - - - - - - - - - -
Nov  1, 2029 - - 550,000 1.40% - - - - - - - - - -
May  1, 2030 - - 555,000 1.50% - - - - - - - - - -
Nov  1, 2030 - - 560,000 1.55% - - - - - - - - - -
May  1, 2031 - - 565,000 1.60% - - - - - - - - - -
Nov  1, 2031 - - 570,000 1.65% - - - - - - - - - -
May  1, 2032 - - 575,000 1.70% - - - - - - - - - -
Nov  1, 2032 - - 580,000 1.70% - - - - - - - - - -
May  1, 2033 - - 585,000 1.75% - - - - - - - - - -
Nov  1, 2033 - - 590,000 1.75% - - - - - - - - - -
May  1, 2034 - - - - 595,000 1.8% - - - - - - - -
Nov  1, 2034 - - - - 600,000 1.8% - - - - - - - -
May  1, 2035 - - - - 605,000 1.8% - - - - - - - -
Nov  1, 2035 - - - - 610,000 1.8% - - - - - - - -
May  1, 2036 - - - - 620,000 1.8% - - - - - - - -
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SCHEDULED BOND MATURITY REPORT

2021GHIJ
Final Maturity Schedule

Single Family Mortgage Bonds
2021 Series G (AMT)

2021 Series H (Non-AMT)
2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)

2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

21G Serials (AMT) 21H Serials (NAMT) 21H 2036 Term 21H 2042 Term 21H PAC (NAMT) 21I UH VRDO (TAX) 21J Prem Pass Thru (T
Maturing Maturing Maturing Maturing Maturing Maturing Maturing

Date Principal Rate Principal Rate Principal Rate Principal Rate Principal Rate Principal Rate Principal Rate

Nov  1, 2036 - - - - 625,000 1.8% - - - - - - - -
May  1, 2037 - - - - - - 630,000 2% - - - - - -
Nov  1, 2037 - - - - - - 635,000 2% - - - - - -
May  1, 2038 - - - - - - 645,000 2% - - - - - -
Nov  1, 2038 - - - - - - 650,000 2% - - - - - -
May  1, 2039 - - - - - - 655,000 2% - - - - - -
Nov  1, 2039 - - - - - - 665,000 2% - - - - - -
May  1, 2040 - - - - - - 670,000 2% - - - - - -
Nov  1, 2040 - - - - - - 680,000 2% - - - - - -
May  1, 2041 - - - - - - 685,000 2% - - - - - -
Nov  1, 2041 - - - - - - 695,000 2% - - - - - -
May  1, 2042 - - - - - - 250,000 2% 450,000 3% - - - -
Nov  1, 2042 - - - - - - - - 710,000 3% - - - -
May  1, 2043 - - - - - - - - 715,000 3% - - - -
Nov  1, 2043 - - - - - - - - 725,000 3% - - - -
May  1, 2044 - - - - - - - - 735,000 3% - - - -
Nov  1, 2044 - - - - - - - - 750,000 3% - - - -
May  1, 2045 - - - - - - - - 760,000 3% - - - -
Nov  1, 2045 - - - - - - - - 770,000 3% - - - -
May  1, 2046 - - - - - - - - 785,000 3% - - - -
Nov  1, 2046 - - - - - - - - 795,000 3% - - - -
May  1, 2047 - - - - - - - - 805,000 3% - - - -
Nov  1, 2047 - - - - - - - - 820,000 3% - - - -
May  1, 2048 - - - - - - - - 830,000 3% - - - -
Nov  1, 2048 - - - - - - - - 845,000 3% - - - -
May  1, 2049 - - - - - - - - 855,000 3% - - - -
Nov  1, 2049 - - - - - - - - 870,000 3% - - - -
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SCHEDULED BOND MATURITY REPORT

2021GHIJ
Final Maturity Schedule

Single Family Mortgage Bonds
2021 Series G (AMT)

2021 Series H (Non-AMT)
2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)

2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

21G Serials (AMT) 21H Serials (NAMT) 21H 2036 Term 21H 2042 Term 21H PAC (NAMT) 21I UH VRDO (TAX) 21J Prem Pass Thru (T
Maturing Maturing Maturing Maturing Maturing Maturing Maturing

Date Principal Rate Principal Rate Principal Rate Principal Rate Principal Rate Principal Rate Principal Rate

May  1, 2050 - - - - - - - - 880,000 3% - - - -
Nov  1, 2050 - - - - - - - - 895,000 3% - - - -
May  1, 2051 - - - - - - - - 910,000 3% - - - -
Nov  1, 2051 - - - - - - - - 460,000 3% 26,000,000 0.03% 65,000,000 2.125%

2,770,000 10,350,000 3,655,000 6,860,000 15,365,000 26,000,000 65,000,000
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SCHEDULED BOND MATURITY REPORT

2021GHIJ
Final Maturity Schedule

Single Family Mortgage Bonds
2021 Series G (AMT)

2021 Series H (Non-AMT)
2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)

2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Bond Debt Service
Maturing Interest Total

Date Principal Paid Debt Serv

Sep  1, 2021 - 46,042 46,041.67
Nov  1, 2021 - 392,377 392,377.34
May  1, 2022 520,000 1,098,648 1,618,647.52
Nov  1, 2022 525,000 1,097,998 1,622,997.52
May  1, 2023 525,000 1,123,210 1,648,210.02
Nov  1, 2023 525,000 1,203,410 1,728,410.02
May  1, 2024 525,000 1,234,729 1,759,728.77
Nov  1, 2024 525,000 1,265,785 1,790,785.02
May  1, 2025 530,000 1,296,991 1,826,991.27
Nov  1, 2025 530,000 1,295,666 1,825,666.27
May  1, 2026 535,000 1,294,209 1,829,208.77
Nov  1, 2026 535,000 1,292,470 1,827,470.02
May  1, 2027 540,000 1,290,464 1,830,463.77
Nov  1, 2027 540,000 1,288,034 1,828,033.77
May  1, 2028 540,000 1,285,334 1,825,333.77
Nov  1, 2028 545,000 1,282,364 1,827,363.77
May  1, 2029 550,000 1,279,094 1,829,093.77
Nov  1, 2029 550,000 1,275,519 1,825,518.77
May  1, 2030 555,000 1,271,669 1,826,668.77
Nov  1, 2030 560,000 1,267,506 1,827,506.27
May  1, 2031 565,000 1,263,166 1,828,166.27
Nov  1, 2031 570,000 1,258,646 1,828,646.27
May  1, 2032 575,000 1,253,944 1,828,943.77
Nov  1, 2032 580,000 1,249,056 1,829,056.27
May  1, 2033 585,000 1,244,126 1,829,126.27
Nov  1, 2033 590,000 1,239,008 1,829,007.52
May  1, 2034 595,000 1,233,845 1,828,845.02
Nov  1, 2034 600,000 1,228,490 1,828,490.02
May  1, 2035 605,000 1,223,090 1,828,090.02
Nov  1, 2035 610,000 1,217,645 1,827,645.02
May  1, 2036 620,000 1,212,155 1,832,155.02
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SCHEDULED BOND MATURITY REPORT

2021GHIJ
Final Maturity Schedule

Single Family Mortgage Bonds
2021 Series G (AMT)

2021 Series H (Non-AMT)
2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)

2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Bond Debt Service
Maturing Interest Total

Date Principal Paid Debt Serv

Nov  1, 2036 625,000 1,206,575 1,831,575.02
May  1, 2037 630,000 1,200,950 1,830,950.02
Nov  1, 2037 635,000 1,194,650 1,829,650.02
May  1, 2038 645,000 1,188,300 1,833,300.02
Nov  1, 2038 650,000 1,181,850 1,831,850.02
May  1, 2039 655,000 1,175,350 1,830,350.02
Nov  1, 2039 665,000 1,168,800 1,833,800.02
May  1, 2040 670,000 1,162,150 1,832,150.02
Nov  1, 2040 680,000 1,155,450 1,835,450.02
May  1, 2041 685,000 1,148,650 1,833,650.02
Nov  1, 2041 695,000 1,141,800 1,836,800.02
May  1, 2042 700,000 1,134,850 1,834,850.02
Nov  1, 2042 710,000 1,125,600 1,835,600.02
May  1, 2043 715,000 1,114,950 1,829,950.02
Nov  1, 2043 725,000 1,104,225 1,829,225.02
May  1, 2044 735,000 1,093,350 1,828,350.02
Nov  1, 2044 750,000 1,082,325 1,832,325.02
May  1, 2045 760,000 1,071,075 1,831,075.02
Nov  1, 2045 770,000 1,059,675 1,829,675.02
May  1, 2046 785,000 1,048,125 1,833,125.02
Nov  1, 2046 795,000 1,036,350 1,831,350.02
May  1, 2047 805,000 1,024,425 1,829,425.02
Nov  1, 2047 820,000 1,012,350 1,832,350.02
May  1, 2048 830,000 1,000,050 1,830,050.02
Nov  1, 2048 845,000 987,600 1,832,600.02
May  1, 2049 855,000 974,925 1,829,925.02
Nov  1, 2049 870,000 962,100 1,832,100.02
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SCHEDULED BOND MATURITY REPORT

2021GHIJ
Final Maturity Schedule

Single Family Mortgage Bonds
2021 Series G (AMT)

2021 Series H (Non-AMT)
2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)

2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Bond Debt Service
Maturing Interest Total

Date Principal Paid Debt Serv

May  1, 2050 880,000 949,050 1,829,050.02
Nov  1, 2050 895,000 935,850 1,830,850.02
May  1, 2051 910,000 922,425 1,832,425.02
Nov  1, 2051 91,460,000 563,463 92,023,462.51

130,000,000 69,631,976 199,631,976.45
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BOND STATISTICS

2021GHIJ
Final Maturity Schedule

Single Family Mortgage Bonds
2021 Series G (AMT)

2021 Series H (Non-AMT)
2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)

2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Bond Statistics

21G Serials (AMT) 21H Serials (NAMT) 21H 2036 Term 21H 2042 Term 21H PAC (NAMT) 21I UH VRDO (TAX) (Cl II)

Par Amount 2,770,000.00 10,350,000.00 3,655,000.00 6,860,000.00 15,365,000.00 26,000,000.00

Accrued Int. - - - - - -

Issue Discount - - - - -1,601,801.25 -

Proceeds 2,770,000.00 10,350,000.00 3,655,000.00 6,860,000.00 16,966,801.25 26,000,000.00

Bond Year 4,939,000 81,362,500 51,041,000 124,119,500 393,975,500 785,200,000

Avg. Price 100.000 100.000 100.000 100.000 110.425 100.000

Avg. Coupon 0.402% 1.237% 1.800% 2.000% 3.000% 0.030%

Avg. Rate 0.450% 1.386% 1.800% 2.000% 3.000% 1.515%

Avg. Life (Dated) 1.783 7.861 13.965 18.093 25.641 30.200

Avg. Life (Delivery) 1.783 7.861 13.965 18.093 25.641 30.200

Avg. Mat. Date May 30, 2023 Jun 29, 2029 Aug  6, 2035 Sep 22, 2039 Apr  9, 2047 Nov  1, 2051

Weighted Avg Maturity 1.783 7.861 13.965 18.093 25.641 30.200

Gross Bond NIC 0.450370% 1.385885% 1.800000% 2.000000% 2.593426% 1.514685%

Net   Bond NIC - - - - - -
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BOND STATISTICS

2021GHIJ
Final Maturity Schedule

Single Family Mortgage Bonds
2021 Series G (AMT)

2021 Series H (Non-AMT)
2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)

2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Bond Statistics

Gross Bond TIC 0.450232% 1.379486% 1.800078% 2.000079% 2.448778% 1.490425%

Net   Bond TIC - - - - - -

Duration 1.777 7.465 12.404 15.253 18.448 24.846
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BOND STATISTICS

2021GHIJ
Final Maturity Schedule

Single Family Mortgage Bonds
2021 Series G (AMT)

2021 Series H (Non-AMT)
2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)

2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Bond Statistics

21J Prem Pass Thru (TAX) Total

Par Amount 65,000,000.00 130,000,000.00

Accrued Int. - -

Issue Discount -1,300,000.00 -2,901,801.25

Proceeds 66,300,000.00 132,901,801.25

Bond Year 1,946,750,000 3,387,387,500

Avg. Price 102.000 102.232

Avg. Coupon 2.125% 1.686%

Avg. Rate 2.125% 2.056%

Avg. Life (Dated) 29.950 26.057

Avg. Life (Delivery) 29.950 26.057

Avg. Mat. Date Aug  1, 2051 Sep  9, 2047

Weighted Avg Maturity 29.950 26.090

Gross Bond NIC 2.058222% 1.969960%

Net   Bond NIC - 1.969960%
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BOND STATISTICS

2021GHIJ
Final Maturity Schedule

Single Family Mortgage Bonds
2021 Series G (AMT)

2021 Series H (Non-AMT)
2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)

2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Bond Statistics

Gross Bond TIC 2.044409% 1.940676%

Net   Bond TIC - 1.940676%

Duration 22.273 20.077



Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2021 Series K Class I Bonds (AMT)
2021 Series L Class I Bonds (Non-AMT)
2021 Series M-1 Class I Bonds (Taxable)

2021 Series M-2 Class I Adjustable Rate Bonds (Taxable)
$125,000,000

Sources of Funds 2021 Series KLM

Par amount of 2021 Series KLM Bonds 125,000,000.00$     

2021 Series K Class I Bonds (AMT) 1,880,000.00         

2021 Series L Class I Bonds (Non‐AMT) 53,120,000.00       

2021 Series M‐1 Class I Bonds (Taxable) 28,000,000.00       

2021 Series M‐2 Class I Adjustable Rate Bonds (Taxable) 42,000,000.00       

Original Issue Premium (Non‐AMT) 4,271,700.00           

Other available funds 254,700.00               

Total 129,526,400.00$     

Uses of Funds

For deposit to 2021 Series KLM subaccount of Acquisition Account (new MBS) 122,500,000.00$     

For deposit to 2021 Series KLM subaccount of Acquisition Account (new 2nds) 5,755,000.00           

For deposit to 2021 Series KLM subaccount of the Revenue Fund 221,700.00               

For costs of issuance and Underwriters' compensation 1,049,700.00           

Total 129,526,400.00$     

Bond Key Dates & Characteristics: 2021 Series KLM

Settlement Date: 11/18/2021

Bond Type: Traditional (Serials, Terms, PAC)

Bond First Interest Payment Date: 5/1/2022

Bond First Redemption Date: 5/1/2022

Bond Optional Redemption Date: 11/1/2030

Expected Mortgage Loan Characteristics (1) New GNMAs

Mortgage Loans (par amount): 122,500,000.00$     5,755,000.00$        ‐$                           

Wtd Avg Mortgage Rate: 3.000% 0.000% #DIV/0!

MBS Wtd Average Coupon: 2.500% 0.000% n/a

Wtd Avg Remaining Term (mos): 359                            359                           169                            

Wtd Avg Remaining Term (years): 29.9                           29.9                          14.1                           

Sources and Uses

New Deferred 2nd 

Mortgages*

Transferred Loans 

(1sts)

 * 2nd mortgage loans funded with 2021KLM bond proceeds are included for the calculation of yield as well as in the 

2021KLM cash flows. 



SFMB Indenture Funds

2021KLM DSR 2021KLM COI Surplus Acct Remaining

2021K Bond Par Proceeds 1,880,000.00$        1,880,000.00$         ‐$                       

2021L Bond Par Proceeds 53,120,000.00        53,120,000.00         ‐                          

2021M Bond Par Proceeds 70,000,000.00        69,578,300.00         300,000.00       121,700.00       ‐                          

2021L Bond Premium 4,271,700.00           3,676,700.00            495,000.00       100,000.00       0.00                        

2021M Bond Premium ‐                            ‐                             ‐                      ‐                     ‐                          

2021KLM Total Proceeds 129,271,700.00      128,255,000.00       ‐                     795,000.00       221,700.00       ‐                       ‐                          

‐                          

SFMB Surplus Funds 254,700.00              254,700.00       ‐                     ‐                          

TOTAL 129,526,400.00      128,255,000.00       ‐                     1,049,700.00    221,700.00       ‐                       ‐                          

 2021KLM 

Acquisition Acct 
 2021KLM 

Revenue Fund 

Colorado Housing and Finance Authority
Single Family Mortgage Bonds
2021 Series KLM

FUNDS AVAILABLE USES OF FUNDS
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SCHEDULED BOND MATURITY REPORT

Colorado Housing and Finance Authority
Preliminary Maturity Schedule
Single Family Mortgage Bonds

2021 Series K (AMT)
2021 Series L (Non-AMT)

2021 Series M (Federally Taxable)

21K Serials (AMT) 21L Serials (NAMT) 21L PAC (NAMT) 21M-1 Serials (TAX) 21M-1 Tm 2036 (TA 21M-2 VRDB (TAX) Bond Debt Service
Maturing Maturing Maturing Maturing Maturing Maturing Maturing Interest

Date Principal Rate Principal Rate Principal Rate Principal Rate Principal Rate Principal Rate Principal Paid

May  1, 2022 500,000 0.15% - - - - 710,000 0.25% - - - - 1,210,000 849,204
Nov  1, 2022 660,000 0.25% - - - - 710,000 0.30% - - - - 1,370,000 936,509
May  1, 2023 720,000 0.35% - - - - 710,000 0.35% - - - - 1,430,000 938,819
Nov  1, 2023 - - 645,000 0.25% - - 715,000 0.48% - - - - 1,360,000 967,817
May  1, 2024 - - 665,000 0.30% - - 715,000 0.68% - - - - 1,380,000 1,028,294
Nov  1, 2024 - - 675,000 0.35% - - 720,000 0.80% - - - - 1,395,000 1,024,866
May  1, 2025 - - 680,000 0.40% - - 730,000 1.00% - - - - 1,410,000 1,020,805
Nov  1, 2025 - - 680,000 0.45% - - 760,000 1.07% - - - - 1,440,000 1,015,795
May  1, 2026 - - 685,000 0.50% - - 785,000 1.13% - - - - 1,470,000 1,010,199
Nov  1, 2026 - - 685,000 0.60% - - 815,000 1.23% - - - - 1,500,000 1,004,051
May  1, 2027 - - 690,000 0.65% - - 840,000 1.38% - - - - 1,530,000 996,984
Nov  1, 2027 - - 690,000 0.80% - - 860,000 1.53% - - - - 1,550,000 988,945
May  1, 2028 - - 695,000 0.85% - - 875,000 1.63% - - - - 1,570,000 979,606
Nov  1, 2028 - - 700,000 0.95% - - 890,000 1.73% - - - - 1,590,000 969,521
May  1, 2029 - - 705,000 1.05% - - 905,000 1.85% - - - - 1,610,000 958,498
Nov  1, 2029 - - 710,000 1.15% - - 925,000 1.90% - - - - 1,635,000 946,425
May  1, 2030 - - 715,000 1.25% - - 1,015,000 1.95% - - - - 1,730,000 933,555
Nov  1, 2030 - - - - 730,000 3% 1,025,000 2.00% - - - - 1,755,000 919,190
May  1, 2031 - - - - 740,000 3% 1,040,000 2.05% - - - - 1,780,000 897,990
Nov  1, 2031 - - - - 745,000 3% 1,055,000 2.10% - - - - 1,800,000 876,230
May  1, 2032 - - - - 755,000 3% 1,080,000 2.15% - - - - 1,835,000 853,978
Nov  1, 2032 - - - - 765,000 3% 1,090,000 2.20% - - - - 1,855,000 831,043
May  1, 2033 - - - - 775,000 3% - - 1,090,000 2.35% - - 1,865,000 807,578
Nov  1, 2033 - - - - 785,000 3% - - 1,105,000 2.35% - - 1,890,000 783,145
May  1, 2034 - - - - 795,000 3% - - 1,115,000 2.35% - - 1,910,000 758,386
Nov  1, 2034 - - - - 805,000 3% - - 1,125,000 2.35% - - 1,930,000 733,360
May  1, 2035 - - - - 815,000 3% - - 1,135,000 2.35% - - 1,950,000 708,066
Nov  1, 2035 - - - - 825,000 3% - - 1,145,000 2.35% - - 1,970,000 682,505
May  1, 2036 - - - - 835,000 3% - - 1,155,000 2.35% - - 1,990,000 656,676
Nov  1, 2036 - - - - 845,000 3% - - 1,160,000 2.35% - - 2,005,000 630,580
May  1, 2037 - - - - 855,000 3% - - - - 1,190,000 1.25% 2,045,000 604,275
Nov  1, 2037 - - - - 870,000 3% - - - - 1,195,000 1.25% 2,065,000 588,475
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SCHEDULED BOND MATURITY REPORT

Colorado Housing and Finance Authority
Preliminary Maturity Schedule
Single Family Mortgage Bonds

2021 Series K (AMT)
2021 Series L (Non-AMT)

2021 Series M (Federally Taxable)

21K Serials (AMT) 21L Serials (NAMT) 21L PAC (NAMT) 21M-1 Serials (TAX) 21M-1 Tm 2036 (TA 21M-2 VRDB (TAX) Bond Debt Service
Maturing Maturing Maturing Maturing Maturing Maturing Maturing Interest

Date Principal Rate Principal Rate Principal Rate Principal Rate Principal Rate Principal Rate Principal Paid

May  1, 2038 - - - - 880,000 3% - - - - 1,205,000 1.25% 2,085,000 572,438
Nov  1, 2038 - - - - 890,000 3% - - - - 1,220,000 1.25% 2,110,000 556,225
May  1, 2039 - - - - 905,000 3% - - - - 1,225,000 1.25% 2,130,000 539,825
Nov  1, 2039 - - - - 915,000 3% - - - - 1,235,000 1.25% 2,150,000 523,188
May  1, 2040 - - - - 925,000 3% - - - - 1,245,000 1.25% 2,170,000 506,375
Nov  1, 2040 - - - - 940,000 3% - - - - 1,250,000 1.25% 2,190,000 489,388
May  1, 2041 - - - - 955,000 3% - - - - 1,255,000 1.25% 2,210,000 472,163
Nov  1, 2041 - - - - 970,000 3% - - - - 1,260,000 1.25% 2,230,000 454,700
May  1, 2042 - - - - 985,000 3% - - - - 1,270,000 1.25% 2,255,000 437,000
Nov  1, 2042 - - - - 1,000,000 3% - - - - 1,275,000 1.25% 2,275,000 419,050
May  1, 2043 - - - - 1,015,000 3% - - - - 1,285,000 1.25% 2,300,000 400,863
Nov  1, 2043 - - - - 1,030,000 3% - - - - 1,290,000 1.25% 2,320,000 382,425
May  1, 2044 - - - - 1,045,000 3% - - - - 1,300,000 1.25% 2,345,000 363,750
Nov  1, 2044 - - - - 1,060,000 3% - - - - 1,305,000 1.25% 2,365,000 344,825
May  1, 2045 - - - - 1,075,000 3% - - - - 1,320,000 1.25% 2,395,000 325,663
Nov  1, 2045 - - - - 1,090,000 3% - - - - 1,330,000 1.25% 2,420,000 306,238
May  1, 2046 - - - - 1,110,000 3% - - - - 1,335,000 1.25% 2,445,000 286,563
Nov  1, 2046 - - - - 1,125,000 3% - - - - 1,340,000 1.25% 2,465,000 266,575
May  1, 2047 - - - - 1,140,000 3% - - - - 1,350,000 1.25% 2,490,000 246,350
Nov  1, 2047 - - - - 1,160,000 3% - - - - 1,355,000 1.25% 2,515,000 225,875
May  1, 2048 - - - - 1,175,000 3% - - - - 1,365,000 1.25% 2,540,000 205,088
Nov  1, 2048 - - - - 1,195,000 3% - - - - 1,370,000 1.25% 2,565,000 184,050
May  1, 2049 - - - - 1,210,000 3% - - - - 1,380,000 1.25% 2,590,000 162,700
Nov  1, 2049 - - - - 1,230,000 3% - - - - 1,385,000 1.25% 2,615,000 141,100
May  1, 2050 - - - - 1,250,000 3% - - - - 1,390,000 1.25% 2,640,000 119,188
Nov  1, 2050 - - - - 1,265,000 3% - - - - 1,405,000 1.25% 2,670,000 96,963
May  1, 2051 - - - - 1,445,000 3% - - - - 1,500,000 1.25% 2,945,000 74,475
Nov  1, 2051 - - - - 2,575,000 3% - - - - 4,170,000 1.25% 6,745,000 49,050

1,880,000 9,620,000 43,500,000 18,970,000 9,030,000 42,000,000 125,000,000 37,053,454
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SCHEDULED BOND MATURITY REPORT

Colorado Housing and Finance Authority
Preliminary Maturity Schedule
Single Family Mortgage Bonds

2021 Series K (AMT)
2021 Series L (Non-AMT)

2021 Series M (Federally Taxable)

Bond Debt Servi
Total

Date Debt Serv

May  1, 2022 2,059,204.16
Nov  1, 2022 2,306,509.00
May  1, 2023 2,368,819.00
Nov  1, 2023 2,327,816.50
May  1, 2024 2,408,294.25
Nov  1, 2024 2,419,865.75
May  1, 2025 2,430,804.50
Nov  1, 2025 2,455,794.50
May  1, 2026 2,480,198.50
Nov  1, 2026 2,504,050.75
May  1, 2027 2,526,983.50
Nov  1, 2027 2,538,945.00
May  1, 2028 2,549,606.00
Nov  1, 2028 2,559,521.00
May  1, 2029 2,568,497.50
Nov  1, 2029 2,581,425.00
May  1, 2030 2,663,555.00
Nov  1, 2030 2,674,190.00
May  1, 2031 2,677,990.00
Nov  1, 2031 2,676,230.00
May  1, 2032 2,688,977.50
Nov  1, 2032 2,686,042.50
May  1, 2033 2,672,577.50
Nov  1, 2033 2,673,145.00
May  1, 2034 2,668,386.25
Nov  1, 2034 2,663,360.00
May  1, 2035 2,658,066.25
Nov  1, 2035 2,652,505.00
May  1, 2036 2,646,676.25
Nov  1, 2036 2,635,580.00
May  1, 2037 2,649,275.00
Nov  1, 2037 2,653,475.00



Sep 15, 2021  10:31 am  Prepared by CSG Advisors (8.8.002  CHFA - 2021KLM:CHFA-PRELIM01)   Page 4

SCHEDULED BOND MATURITY REPORT

Colorado Housing and Finance Authority
Preliminary Maturity Schedule
Single Family Mortgage Bonds

2021 Series K (AMT)
2021 Series L (Non-AMT)

2021 Series M (Federally Taxable)

Bond Debt Servi
Total

Date Debt Serv

May  1, 2038 2,657,437.50
Nov  1, 2038 2,666,225.00
May  1, 2039 2,669,825.00
Nov  1, 2039 2,673,187.50
May  1, 2040 2,676,375.00
Nov  1, 2040 2,679,387.50
May  1, 2041 2,682,162.50
Nov  1, 2041 2,684,700.00
May  1, 2042 2,692,000.00
Nov  1, 2042 2,694,050.00
May  1, 2043 2,700,862.50
Nov  1, 2043 2,702,425.00
May  1, 2044 2,708,750.00
Nov  1, 2044 2,709,825.00
May  1, 2045 2,720,662.50
Nov  1, 2045 2,726,237.50
May  1, 2046 2,731,562.50
Nov  1, 2046 2,731,575.00
May  1, 2047 2,736,350.00
Nov  1, 2047 2,740,875.00
May  1, 2048 2,745,087.50
Nov  1, 2048 2,749,050.00
May  1, 2049 2,752,700.00
Nov  1, 2049 2,756,100.00
May  1, 2050 2,759,187.50
Nov  1, 2050 2,766,962.50
May  1, 2051 3,019,475.00
Nov  1, 2051 6,794,050.00

162,053,453.66
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BOND STATISTICS

Colorado Housing and Finance Authority
Preliminary Maturity Schedule
Single Family Mortgage Bonds

2021 Series K (AMT)
2021 Series L (Non-AMT)

2021 Series M (Federally Taxable)

Bond Statistics

21K Serials (AMT) 21L Serials (NAMT) 21L PAC (NAMT) 21M-1 Serials (TAX) 21M-1 Tm 2036 (TAX) 21M-2 VRDB (TAX)

Par Amount 1,880,000.00 9,620,000.00 43,500,000.00 18,970,000.00 9,030,000.00 42,000,000.00

Accrued Int. - - - - - -

Issue Discount - - -4,271,700.00 - - -

Proceeds 1,880,000.00 9,620,000.00 47,771,700.00 18,970,000.00 9,030,000.00 42,000,000.00

Bond Year 1,901,222 50,528,222 906,378,333 117,311,694 119,431,083 982,814,167

Avg. Price 100.000 100.000 109.820 100.000 100.000 100.000

Avg. Coupon 0.262% 0.690% 3.000% 1.447% 2.350% 1.250%

Avg. Rate 0.293% 0.810% 3.000% 1.766% 2.350% 0.465%

Avg. Life (Dated) 1.011 5.252 20.836 6.184 13.226 23.400

Avg. Life (Delivery) 1.011 5.252 20.836 6.184 13.226 23.400

Avg. Mat. Date Nov 22, 2022 Feb 18, 2027 Sep 19, 2042 Jan 24, 2028 Feb  9, 2035 Apr 12, 2045

Weighted Avg Maturity 1.011 5.252 20.836 6.184 13.226 23.400

Gross Bond NIC 0.293109% 0.810305% 2.528707% 1.766214% 2.350000% 0.464838%

Net   Bond NIC - - - - - -

Gross Bond TIC 0.293082% 0.808065% 2.388236% 1.756556% 2.350051% 0.462984%
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BOND STATISTICS

Colorado Housing and Finance Authority
Preliminary Maturity Schedule
Single Family Mortgage Bonds

2021 Series K (AMT)
2021 Series L (Non-AMT)

2021 Series M (Federally Taxable)

Bond Statistics

Net   Bond TIC - - - - - -

Duration 1.010 5.152 15.718 5.839 11.433 22.252
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BOND STATISTICS

Colorado Housing and Finance Authority
Preliminary Maturity Schedule
Single Family Mortgage Bonds

2021 Series K (AMT)
2021 Series L (Non-AMT)

2021 Series M (Federally Taxable)

Bond Statistics

Total

Par Amount 125,000,000.00

Accrued Int. -

Issue Discount -4,271,700.00

Proceeds 129,271,700.00

Bond Year 2,178,364,722

Avg. Price 103.417

Avg. Coupon 1.910%

Avg. Rate 1.701%

Avg. Life (Dated) 17.427

Avg. Life (Delivery) 17.427

Avg. Mat. Date Apr 21, 2039

Weighted Avg Maturity 17.540

Gross Bond NIC 1.504879%

Net   Bond NIC 1.504879%

Gross Bond TIC 1.474354%
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BOND STATISTICS

Colorado Housing and Finance Authority
Preliminary Maturity Schedule
Single Family Mortgage Bonds

2021 Series K (AMT)
2021 Series L (Non-AMT)

2021 Series M (Federally Taxable)

Bond Statistics

Net   Bond TIC 1.474354%

Duration 14.822



Colorado Housing and Finance Authority

Financial Statements for SF Mortgage Indenture

As of Date: 12/31/2020

 

  TOTAL  Non‐Cash   Adjusted Transfer 1/1/21 Debt Adjusted Balance per

  12/31/2020  Adjustments  Balance Adjustments Service Balance Cash Flows Variance

  Assets   

    Cash     

    Investments

      ACQUISITION 144,916,941.07 144,916,941.07       (129,905,049.07)    15,011,892.00           15,011,892.00         ‐                        

      REDEMPTION 662,650.35 662,650.35               (662,650.35)           ‐                               ‐                             ‐                        

      COI INVESTMENT 70,941.92 70,941.92                 (70,941.92)              ‐                               ‐                             ‐                        

      REVENUE 859,189,628.83 (2,790,732.29)        856,398,896.54       165,054,007.74     (662,650.00)            1,020,790,254.28      1,020,786,286.00    3,968.28               2

      RESERVE FUND 29,617,965.85 29,617,965.85         (29,617,965.85)      ‐                               ‐                        

      LOAN RECYCLING 10,754.19 10,754.19                 10,754.19                   10,754.19            

      REBATE 867.69 867.69                      867.69                        867.69                 

      REVENUE PREM/DISC 126,278.25 (126,278.25)           ‐                             ‐                               ‐                        

      RESERVE FUND PREM/DISC 556,039.28 (556,039.28)           ‐                             ‐                               ‐                        

      FAIR VALUE ADJUSTMENT 80,131,639.19 (80,131,639.19)      ‐                             ‐                               ‐                        

    Total Investments 1,115,283,706.62 (83,604,689.01) 1,031,679,017.61 4,797,400.55 (662,650.00)            1,035,813,768.16 1,035,798,178.00 15,590.16

    Loans Receivable, net

      LOANS RECEIVABLE 228,894,808.00 228,894,808.00       228,894,808.00         228,926,751.00       (31,943.00)          

      LLA‐BEGINNING BALANCE (1,618,425.29) 1,618,425.29          ‐                             ‐                               ‐                             ‐                        

      NET CHARGE OFFS 209,601.31 (209,601.31)           ‐                             ‐                               ‐                             ‐                        

      LOAN PROVISION (258,850.12) 258,850.12             ‐                             ‐                               ‐                             ‐                        

    Total Loans Receivable 227,227,133.90 1,667,674.10          228,894,808.00       ‐                           228,894,808.00         228,926,751.00       (31,943.00)          

    Accrued Interest Receivable

      MORTGAGE INTEREST RECEIVABLE 867,925.22 (867,925.22)           ‐                             ‐                               ‐                        

      ALLOWANCE FOR INTEREST‐CONTRA ACCOUNT 0.00 ‐                           ‐                             ‐                               ‐                        

      SERVICE FEE RECEIVABLE 0.00 ‐                           ‐                             ‐                               ‐                        

      INVESTMENT INTEREST RECEIVABLE 3,281,166.58 (3,281,166.58)        ‐                             ‐                               ‐                        

    Total Accrued Interest Receivable 4,149,091.80 (4,149,091.80)        ‐                             ‐                           ‐                               ‐                             ‐                        

    Other Assets

      OTHER REAL ESTATE OWNED 32,266.45 (32,266.45)              ‐                             ‐                               ‐                        

      NET WRITEDOWNS 18,386.73 (18,386.73)              ‐                             ‐                               ‐                        

      PPD TRUSTEE FEES 35,176.46 (35,176.46)              ‐                             ‐                               ‐                        

    Total Other Assets 85,829.64 (85,829.64)              ‐                             ‐                           ‐                               ‐                             ‐                        

    Due from (to) other funds

      INTERFUND RECEIVABLE 4,868,342.47 ‐                           4,868,342.47           (4,868,342.47)        1 ‐                               ‐                             ‐                        

      INTERFUND PAYABLE 0.00 ‐                           ‐                             ‐                               ‐                             ‐                        

    Total Interfund 4,868,342.47 ‐                           4,868,342.47           (4,868,342.47)        ‐                           ‐                               ‐                             ‐                        

  Total Assets 1,351,614,104.43 (86,171,936.35)      1,265,442,168.08    (70,941.92)              (662,650.00)            1,264,708,576.16      1,264,724,929.00    (16,352.84)          

  Deferred Outflows of Resources

    Accumulated Decrease in FV of Hedging Derivatives

      DEF OUTFLOW RESOURCES 26,848,204.95 (26,848,204.95)      ‐                             ‐                               ‐                        

    Total Accumulated Decrease in FV of Hedging Derivative 26,848,204.95 (26,848,204.95)      ‐                             ‐                           ‐                               ‐                             ‐                        

    Refunding of Debt

      DEFERRED REFUNDING (141,062.44) 141,062.44             ‐                             ‐                               ‐                        

    Total Refunding of Debt (141,062.44) 141,062.44             ‐                             ‐                           ‐                               ‐                             ‐                        

  Total Deferred Outflows of Resources 26,989,267.39 (26,707,142.51)      ‐                             ‐                           ‐                           ‐                               ‐                             ‐                        

  Liabilities

    Bonds and Notes Payable, net

      BONDS‐FIXED RATE 767,498,349.00 767,498,349.00       (662,650.00)            766,835,699.00         766,835,699.00       ‐                        

      BONDS‐VARIABLE RATE 399,550,000.00 399,550,000.00       399,550,000.00         399,550,000.00       ‐                        

      SWAP NOTIONAL‐FIXED RATE 385,505,000.00 (385,505,000.00)    ‐                              

      SWAP NOTIONAL‐VARIABLE RATE (385,505,000.00) 385,505,000.00     ‐                              

      NOTES PAYABLE 0.00

      UNAMORTIZED BOND DISC/PREM 32,659,672.95 (32,659,672.95)      ‐                              

    Total Bonds and Notes Payable, net 1,199,708,021.95 (32,659,672.95)      1,167,048,349.00    ‐                           (662,650.00)            1,166,385,699.00      1,166,385,699.00    ‐                        

    Accrued Interest Payable

      ACCRUED INTEREST PAYABLE 5,760,693.78 (5,760,693.78)        ‐                             ‐                               ‐                        

    Total Accrued Interest Payable 5,760,693.78 (5,760,693.78)        ‐                             ‐                           ‐                               ‐                             ‐                        

    Hedging Liability (derivative instrument)

      HEDGING LIABILITY‐SWAP 25,810,955.57 (25,810,955.57)      ‐                             ‐                               ‐                             ‐                        

      HEDGING LIABILITY‐SWAP FORWARDS 0.00 ‐                             ‐                               ‐                             ‐                        

    Total Hedging Liability ‐ derivative instrument 25,810,955.57 (25,810,955.57)      ‐                             ‐                           ‐                               ‐                             ‐                        

    Hedging Liability (swap premium)

      PREMIUM ON SWAP 40,629,357.40 (40,629,357.40)      ‐                             ‐                           ‐                           ‐                               ‐                        

      PREMIUM ON SWAP‐ACCUM AMORT (37,834,337.01) 37,834,337.01       ‐                             ‐                           ‐                           ‐                               ‐                        

    Total Hedging Liability ‐ swap premium 2,795,020.39 (2,795,020.39)        ‐                             ‐                           ‐                           ‐                               ‐                        

    Accounts Payable and Other Liabilities

      REMARKETING FEES PAYABLE 58,274.87 (58,274.87)              ‐                             ‐                           ‐                           ‐                               ‐                        

      LIQUIDITY FEES PAYABLE 255,914.15 (255,914.15)           ‐                             ‐                           ‐                           ‐                               ‐                        

    Total Accounts Payable and Other Liabilities 314,189.02 (314,189.02)           ‐                             ‐                           ‐                           ‐                               ‐                        

  Total Liabilities 1,234,388,880.71 (67,340,531.71)      1,167,048,349.00    ‐                           (662,650.00)            1,166,385,699.00      1,166,385,699.00    ‐                        

  Deferred Inflows of Resources

    Accumulated Increase in FV of Hedging Derivatives

      DEF INFLOW RESOURCES 1,272,936.28 (1,272,936.28)        ‐                             ‐                               ‐                        

    Total Accumulated Increase in FV of Hedging Derivatives 1,272,936.28 (1,272,936.28)        ‐                             ‐                           ‐                               ‐                        

  Total Deferred Inflows of Resources 1,272,936.28 (1,272,936.28)        ‐                             ‐                           ‐                           ‐                               ‐                             ‐                        

  Net Position

    Unrestricted

      RESTRICTED FUND EQUITY 142,941,554.83 (17,558,468.36)      98,393,819.08         (70,941.92)              ‐                           98,322,877.16           98,339,230.00         (16,352.84)          

    Total Unrestricted Net Position 142,941,554.83 (17,558,468.36)      98,393,819.08         (70,941.92)              ‐                           98,322,877.16           98,339,230.00         (16,352.84)          

  Total Net Position 142,941,554.83 (17,558,468.36)      98,393,819.08         (70,941.92)             ‐                           98,322,877.16           98,339,230.00         (16,352.84)          

  0.00

1 Represents the cash swept from the General Fund to SFMB Indenture for December 2019 whole loan mortgage receipts.

2 Represents the difference between book and par value, par value being entered in cash flows.  Also, strips out Passthrough Surplus.



CHFA Single Family Mortgage Bonds
Moody's Interest Rate Assumptions
- As of January 1, 2021

1-Mo LIBOR SIFMA as a % SIFMA Reinvest Rates 1-Mo LIBOR SIFMA as a % SIFMA Reinvest Rates
Years Forecast of LIBOR Forecast (70% of LIBOR) Years Forecast of LIBOR Forecast (70% of LIBOR)

11/1/2020 1 0.25% 105% 0.26% 0.18% 11/1/2020 1 0.12% 75% 0.09% 0.08%
1/1/2022 2 0.25% 105% 0.26% 0.18% 1/1/2022 2 2.20% 75% 1.65% 1.54%
1/1/2023 3 0.25% 105% 0.26% 0.18% 1/1/2023 3 4.27% 75% 3.20% 2.99%
1/1/2024 4 0.75% 105% 0.79% 0.53% 1/1/2024 4 6.35% 75% 4.76% 4.44%
1/1/2025 5 0.75% 105% 0.79% 0.53% 1/1/2025 5 8.42% 75% 6.32% 5.90%
1/1/2026 6 0.75% 95% 0.71% 0.53% 1/1/2026 6 - 10 10.50% 75% 7.88% 7.35%
1/1/2027 7 1.50% 95% 1.43% 1.05% 1/1/2031 11 10.05% 75% 7.54% 7.04%
1/1/2028 8 1.50% 95% 1.43% 1.05% 1/1/2032 12 9.60% 75% 7.20% 6.72%
1/1/2029 9 1.50% 95% 1.43% 1.05% 1/1/2033 13 9.15% 75% 6.86% 6.41%
1/1/2030 10 1.50% 95% 1.43% 1.05% 1/1/2034 14 8.70% 75% 6.53% 6.09%
1/1/2031 11 2.00% 95% 1.90% 1.40% 1/1/2035 15+ 8.25% 75% 6.19% 5.78%

- High Rate scenario begins with 1-Mo LIBOR rate of 0.12% as of February 11, 2021

Basis Risk:
AMT 0.15%
Non-AMT 0.05%
Taxable 0.40%

RBC 0.30% additional for 1st year

High Rate ScenarioLow Rate Scenario



CHFA Single Family Mortgage Bonds
Moody's Bank Bond Assumptions
- As of January 1, 2021 (through the 2021KLM issuance)

Summary of Liquidity Providers
1/1/21 Balance

Provider plus Subsequent* (FHLB) % of Total
Royal Bank of Canada 123,490,000$                24%
Bank of America 79,490,000                    16%
FHLB of Topeka* 187,000,000                  37%
Barclays 88,805,000                    17%
Sumitomo Mitsui 31,850,000                    6%
Grand Total 510,635,000$                100%

* Includes 2021 Series ABC

FHLB - Bank Bonds and Term Out provisions
Base Rate 1-Mo LIBOR + 2.00%
Term Out Rate Base Rate.
Term Out Period 10 semi-annual payments beginning 366 days after purchase date

Rates for (TE)
First Pay Date

Rate in DBC 7/1/21 0.09% 2.03% 0.26% 1.99%
1/1/22 0.09% 2.03% 0.26% 1.99%

Rates for (Taxable)

First Pay Date
Rate in DBC 7/1/21 0.12% 2.00% 0.25% 2.00%

1/1/22 0.12% 2.00% 0.25% 2.00%

LIBOR Rate Already on 
Bonds

Add'l Rate in 
DBC

LIBOR Rate 
Already on Bonds

Add'l Rate in 
DBC

High Rate Low Rate
 SIFMA Rate Already on 

Bonds
Add'l Rate in 

DBC
 SIFMA Rate 

Already on Bonds
Add'l Rate in 

DBC



Colorado Housing & Finance Authority
Partial Credit on Swap Counterparties

Current Swap Counterparty Ratings Moody's 

Partial

Swap Counterparties Single Family Multi-Family Total LT ST Outlook Credit

Barclays Bank PLC New York 52,370,000$        38,510,000$        90,880,000$        14% A1 P-1 Stable Full Credit

Bank of America, N.A. -                        75,445,000          75,445,000          11% Aa2 P-1 Stable Full Credit

Royal Bank of Canada 131,950,000        143,315,000        275,265,000        41% Aa2 P-1 Stable Full Credit

Wells Fargo Bank N.A. 154,380,000        -                        154,380,000        23% Aa1 P-1 Stable Full Credit

BNY Mellon 46,805,000          29,675,000          76,480,000          11% Aa2 P-1 Stable Full Credit

Total Swaps 385,505,000$      286,945,000$      672,450,000$      100%

Swaps Receiving Full Credit In Moody's Stress Tests 385,505,000        286,945,000        672,450,000        

As a percentage of Total Swaps 100% 100% 100%

- Balances as of January 1, 2021

* Reflects Moody's Counterparty Risk Assessment ratings.  Long-term ratings could differ.

Moody's CRA Rating*

% of 

Total

As of 2/5/21



Colorado Housing and Finance Authority
Summary of Results
FYE 2020 Consolidated Cash Flows
including 2021 Series ABC, 2021 Series DEF, 2021 Series GHIJ, and 2021 Series KLM
Moody's Scenarios

Regular Runs
Future Value Present Value* Future Value Present Value* Future Value Present Value* Future Value Present Value*

External Distribution 67,747,996      49,786,470      147,860,767    108,464,503    183,795,722    145,404,662    38,312,112      28,127,466      
Less: Taps on General Fund (9,179,000)       (14,835,578)     -                   (555,453)          -                   -                   -                   -                   
Net Distribution to Issuer 58,568,996      34,950,891      147,860,767    107,909,050    183,795,722    145,404,662    38,312,112      28,127,466      

Reimbursed Taps (25,977,000)     
5/18-11/18

Bank Bond Scenario
Future Value Present Value* Future Value Present Value*

External Distribution 65,678,126      48,265,689      117,571,876    86,232,042      
Less: Taps on General Fund (13,256,000)     (18,515,745)     -                   (721,719)          
Net Distribution to Issuer 52,422,126      29,749,944      117,571,876    85,510,323      

PAC Stress Scenario
Future Value Present Value* Future Value Present Value*

External Distribution 48,262,220      35,444,292      94,845,882      69,615,307      
Less: Taps on General Fund -                   (1,802,607)       -                   -                   
Net Distribution to Issuer 48,262,220      33,641,685      94,845,882      69,615,307      

* Discounted at 1.00% as requested.

Reimbursed General Fund Taps
(1)  The cash flows are modeled for the potential of $115 million of reimbursed General Fund taps.  

In some cases, the present value of the net General Fund taps are more negative than the future value as a result of discounting both the taps 
and the reimbursement of such taps.

High Rates Low Rates High Rates Low Rates

25% PSA(1) 25% PSA(1) 600% PSA 600% PSA

100% PSA(1) 100% PSA

High Rates Low Rates

25% PSA(1) 25% PSA(1)

High Rates Low Rates



Colorado Housing and Finance Authority
Single Family Mortgage Bonds
Asset Parity Ratios
High Rates / 25% PSA

 Assets  Class I Bonds Class I Parity Ratio  Class II Bonds Class II Parity Ratio  Class III Bonds 
Class III 

Parity Ratio  Total Bonds  Asset Parity 
Total Parity 

Ratio
12/31/2020 1,264,724,920   1,058,380,699          119.50% 73,550,000                 111.73% 34,455,000                  108.43% 1,166,385,699       98,339,221    108.43%

5/1/2021 1,352,457,187   1,163,074,605          116.28% 72,675,000                 109.44% 34,270,000                  106.49% 1,270,019,605       82,437,582    106.49%
11/1/2021 1,522,866,048   1,295,278,910          117.57% 95,265,000                 109.52% 29,890,000                  107.21% 1,420,433,910       102,432,138  107.21%
5/1/2022 1,612,357,530   1,391,198,603          115.90% 93,560,000                 108.59% 27,800,000                  106.60% 1,512,558,603       99,798,927    106.60%

11/1/2022 1,582,454,208   1,360,593,864          116.31% 91,875,000                 108.95% 26,890,000                  106.97% 1,479,358,864       103,095,344  106.97%
5/1/2023 1,538,812,731   1,326,421,505          116.01% 90,145,000                 108.63% 26,205,000                  106.66% 1,442,771,505       96,041,226    106.66%

11/1/2023 1,505,691,799   1,293,349,204          116.42% 88,180,000                 108.99% 25,575,000                  107.01% 1,407,104,204       98,587,595    107.01%
5/1/2024 1,451,820,746   1,249,854,859          116.16% 86,360,000                 108.65% 24,955,000                  106.66% 1,361,169,859       90,650,886    106.66%

11/1/2024 1,418,107,038   1,216,692,809          116.55% 84,510,000                 108.98% 24,350,000                  106.98% 1,325,552,809       92,554,229    106.98%
5/1/2025 1,383,514,202   1,183,236,144          116.93% 82,650,000                 109.29% 23,730,000                  107.28% 1,289,616,144       93,898,058    107.28%

11/1/2025 1,350,359,256   1,150,449,688          117.38% 80,765,000                 109.68% 23,125,000                  107.65% 1,254,339,688       96,019,568    107.65%
5/1/2026 1,314,632,525   1,117,218,262          117.67% 78,860,000                 109.91% 22,570,000                  107.88% 1,218,648,262       95,984,263    107.88%

11/1/2026 1,282,641,300   1,085,791,687          118.13% 76,930,000                 110.31% 22,035,000                  108.26% 1,184,756,687       97,884,613    108.26%
5/1/2027 1,240,306,753   1,045,424,784          118.64% 74,975,000                 110.70% 21,545,000                  108.61% 1,141,944,784       98,361,969    108.61%

11/1/2027 1,210,354,044   1,015,242,377          119.22% 72,995,000                 111.22% 21,085,000                  109.11% 1,109,322,377       101,031,667  109.11%
5/1/2028 1,179,020,487   966,459,284             121.99% 70,995,000                 113.65% 20,625,000                  111.43% 1,058,079,284       120,941,203  111.43%

11/1/2028 1,149,499,371   937,980,327             122.55% 68,965,000                 114.16% 20,160,000                  111.92% 1,027,105,327       122,394,044  111.92%
5/1/2029 1,119,904,753   909,065,325             123.19% 66,915,000                 114.75% 19,695,000                  112.48% 995,675,325          124,229,428  112.48%

11/1/2029 1,090,246,693   878,214,101             124.14% 64,825,000                 115.61% 19,230,000                  113.30% 962,269,101          127,977,592  113.30%
5/1/2030 1,060,832,917   848,756,471             124.99% 62,430,000                 116.42% 18,765,000                  114.07% 929,951,471          130,881,446  114.07%

11/1/2030 1,031,424,696   819,032,257             125.93% 60,000,000                 117.34% 18,295,000                  114.94% 897,327,257          134,097,439  114.94%
5/1/2031 1,002,160,330   791,551,276             126.61% 56,170,000                 118.22% 17,790,000                  115.79% 865,511,276          136,649,054  115.79%

11/1/2031 972,740,175      765,838,347             127.02% 52,300,000                 118.90% 17,140,000                  116.46% 835,278,347          137,461,828  116.46%
5/1/2032 943,397,339      741,043,289             127.31% 48,435,000                 119.50% 16,505,000                  117.05% 805,983,289          137,414,050  117.05%

11/1/2032 914,190,577      717,550,920             127.40% 44,510,000                 119.96% 15,880,000                  117.51% 777,940,920          136,249,657  117.51%
5/1/2033 885,283,519      693,511,057             127.65% 40,490,000                 120.61% 15,265,000                  118.15% 749,266,057          136,017,462  118.15%

11/1/2033 856,725,881      669,508,516             127.96% 36,630,000                 121.33% 14,670,000                  118.86% 720,808,516          135,917,365  118.86%
5/1/2034 828,505,816      643,703,112             128.71% 34,395,000                 122.18% 14,090,000                  119.69% 692,188,112          136,317,704  119.69%

11/1/2034 800,577,399      617,599,662             129.63% 32,375,000                 123.17% 13,530,000                  120.66% 663,504,662          137,072,737  120.66%
5/1/2035 773,187,040      591,432,982             130.73% 30,305,000                 124.36% 12,980,000                  121.82% 634,717,982          138,469,058  121.82%

11/1/2035 746,177,717      562,842,887             132.57% 28,195,000                 126.25% 12,460,000                  123.64% 603,497,887          142,679,830  123.64%
5/1/2036 719,722,984      537,589,188             133.88% 26,045,000                 127.69% 11,940,000                  125.04% 575,574,188          144,148,796  125.04%

11/1/2036 693,420,481      511,991,702             135.44% 23,870,000                 129.40% 11,445,000                  126.70% 547,306,702          146,113,779  126.70%
5/1/2037 667,419,423      486,235,239             137.26% 21,675,000                 131.40% 10,955,000                  128.63% 518,865,239          148,554,184  128.63%

11/1/2037 641,838,415      461,944,614             138.94% 20,035,000                 133.17% 10,465,000                  130.34% 492,444,614          149,393,801  130.34%
5/1/2038 616,745,550      438,414,636             140.68% 18,445,000                 135.00% 9,970,000                    132.11% 466,829,636          149,915,914  132.11%

11/1/2038 591,947,248      414,835,117             142.69% 16,670,000                 137.18% 9,475,000                    134.23% 440,980,117          150,967,131  134.23%
5/1/2039 567,352,890      391,590,867             144.88% 14,835,000                 139.60% 8,980,000                    136.58% 415,405,867          151,947,023  136.58%

11/1/2039 542,824,798      367,831,695             147.57% 13,180,000                 142.47% 8,480,000                    139.37% 389,491,695          153,333,103  139.37%
5/1/2040 518,251,538      344,232,410             150.55% 11,485,000                 145.69% 7,975,000                    142.50% 363,692,410          154,559,128  142.50%

11/1/2040 493,629,731      320,882,820             153.83% 9,765,000                   149.29% 7,470,000                    145.99% 338,117,820          155,511,911  145.99%
5/1/2041 468,936,365      297,532,732             157.61% 8,000,000                   153.48% 6,965,000                    150.06% 312,497,732          156,438,633  150.06%

11/1/2041 443,826,965      275,151,953             161.30% 6,940,000                   157.33% 6,455,000                    153.81% 288,546,953          155,280,012  153.81%
5/1/2042 418,952,034      254,305,285             164.74% 6,475,000                   160.65% 5,940,000                    157.08% 266,720,285          152,231,749  157.08%

11/1/2042 394,126,734      234,027,538             168.41% 6,010,000                   164.19% 5,425,000                    160.56% 245,462,538          148,664,196  160.56%
5/1/2043 368,896,741      214,453,511             172.02% 5,550,000                   167.68% 4,910,000                    164.02% 224,913,511          143,983,230  164.02%

11/1/2043 345,558,611      196,333,008             176.01% 4,500,000                   172.06% 4,385,000                    168.39% 205,218,008          140,340,603  168.39%
5/1/2044 322,006,290      177,860,834             181.04% 3,410,000                   177.64% 3,860,000                    173.93% 185,130,834          136,875,456  173.93%

11/1/2044 299,016,733      160,436,786             186.38% 2,320,000                   183.72% 3,335,000                    180.03% 166,091,786          132,924,947  180.03%
5/1/2045 277,865,215      144,920,664             191.74% 1,230,000                   190.12% 2,805,000                    186.54% 148,955,664          128,909,551  186.54%

11/1/2045 256,774,012      129,267,269             198.64% 145,000                      198.42% 2,270,000                    195.00% 131,682,269          125,091,743  195.00%
5/1/2046 235,749,769      114,156,398             206.51% -                             n/a 1,730,000                    203.43% 115,886,398          119,863,371  203.43%

11/1/2046 216,230,132      99,132,846               218.12% -                             n/a 1,190,000                    215.53% 100,322,846          115,907,286  215.53%
5/1/2047 196,835,263      83,981,411               234.38% -                             n/a 645,000                       232.59% 84,626,411            112,208,852  232.59%

11/1/2047 177,826,880      69,618,343               255.43% -                             n/a 95,000                         255.08% 69,713,343            108,113,537  255.08%
5/1/2048 159,173,459      57,344,376               277.57% -                             n/a -                               n/a 57,344,376            101,829,083  277.57%

11/1/2048 140,877,809      44,451,439               316.93% -                             n/a -                               n/a 44,451,439            96,426,370    316.93%
5/1/2049 126,245,905      36,204,422               348.70% -                             n/a -                               n/a 36,204,422            90,041,483    348.70%

11/1/2049 110,949,282      29,193,219               380.05% -                             n/a -                               n/a 29,193,219            81,756,063    380.05%
5/1/2050 98,893,767        22,422,723               441.04% -                             n/a -                               n/a 22,422,723            76,471,044    441.04%

11/1/2050 86,156,114        10,792,827               798.27% -                             n/a -                               n/a 10,792,827            75,363,287    n/a
5/1/2051 78,420,811        2,330,695                 3364.70% -                             n/a -                               n/a 2,330,695              76,090,116    n/a

11/1/2051 2,209,906          -                            n/a -                             n/a -                               n/a -                         2,209,906      n/a

- See "Balance Parity Report" for asset balance.  See "Aggregate Debt Service Report" for various balances of bonds.

Class I Asset Parity Class II Asset Parity Class III Asset Parity Total Asset Parity



Colorado Housing and Finance Authority
Single Family Mortgage Bonds
Asset Parity Ratios
Low Rates / 25% PSA

 Assets  Class I Bonds Class I Parity Ratio  Class II Bonds Class II Parity Ratio  Class III Bonds 
Class III 

Parity Ratio  Total Bonds  Asset Parity 
Total Parity 

Ratio
12/31/2020 1,264,724,920   1,058,380,699           119.50% 73,550,000                 111.73% 34,455,000                   108.43% 1,166,385,699        98,339,221     108.43%

5/1/2021 1,352,468,092   1,163,074,605           116.28% 72,675,000                 109.45% 34,270,000                   106.49% 1,270,019,605        82,448,487     106.49%
11/1/2021 1,522,853,686   1,295,283,910           117.57% 95,270,000                 109.51% 29,890,000                   107.21% 1,420,443,910        102,409,776   107.21%
5/1/2022 1,613,613,056   1,392,423,603           115.89% 93,570,000                 108.59% 27,795,000                   106.59% 1,513,788,603        99,824,453     106.59%

11/1/2022 1,585,014,402   1,362,868,864           116.30% 91,840,000                 108.96% 26,895,000                   106.98% 1,481,603,864        103,410,538   106.98%
5/1/2023 1,542,339,432   1,329,316,505           116.02% 90,035,000                 108.67% 26,225,000                   106.69% 1,445,576,505        96,762,927     106.69%

11/1/2023 1,509,646,885   1,296,559,204           116.43% 87,820,000                 109.05% 25,615,000                   107.07% 1,409,994,204        99,652,681     107.07%
5/1/2024 1,466,690,821   1,263,554,859           116.08% 85,885,000                 108.69% 25,020,000                   106.71% 1,374,459,859        92,230,962     106.71%

11/1/2024 1,433,676,165   1,230,832,809           116.48% 83,960,000                 109.04% 24,440,000                   107.05% 1,339,232,809        94,443,356     107.05%
5/1/2025 1,400,279,211   1,197,886,144           116.90% 82,050,000                 109.40% 23,860,000                   107.40% 1,303,796,144        96,483,067     107.40%

11/1/2025 1,367,010,527   1,165,019,688           117.34% 80,125,000                 109.79% 23,290,000                   107.77% 1,268,434,688        98,575,839     107.77%
5/1/2026 1,333,444,828   1,132,163,262           117.78% 78,185,000                 110.17% 22,720,000                   108.14% 1,233,068,262        100,376,566   108.14%

11/1/2026 1,301,620,812   1,100,881,687           118.23% 76,215,000                 110.58% 22,210,000                   108.53% 1,199,306,687        102,314,125   108.53%
5/1/2027 1,269,577,421   1,069,834,784           118.67% 74,240,000                 110.97% 21,735,000                   108.90% 1,165,809,784        103,767,637   108.90%

11/1/2027 1,237,267,768   1,038,842,377           119.10% 72,240,000                 111.36% 21,275,000                   109.26% 1,132,357,377        104,910,391   109.26%
5/1/2028 1,205,549,253   1,008,414,284           119.55% 70,220,000                 111.77% 20,815,000                   109.65% 1,099,449,284        106,099,969   109.65%

11/1/2028 1,172,997,172   977,120,327              120.05% 68,175,000                 112.22% 20,350,000                   110.07% 1,065,645,327        107,351,845   110.07%
5/1/2029 1,140,092,822   945,565,325              120.57% 66,110,000                 112.69% 19,885,000                   110.52% 1,031,560,325        108,532,497   110.52%

11/1/2029 1,106,430,699   913,279,101              121.15% 64,015,000                 113.21% 19,420,000                   111.01% 996,714,101           109,716,598   111.01%
5/1/2030 1,074,138,534   882,716,471              121.69% 61,660,000                 113.74% 18,955,000                   111.50% 963,331,471           110,807,063   111.50%

11/1/2030 1,041,600,436   851,922,257              122.26% 59,275,000                 114.31% 18,485,000                   112.04% 929,682,257           111,918,179   112.04%
5/1/2031 1,009,797,032   823,486,276              122.62% 55,495,000                 114.88% 17,980,000                   112.58% 896,961,276           112,835,756   112.58%

11/1/2031 979,621,724      796,748,347              122.95% 51,680,000                 115.46% 17,310,000                   113.15% 865,738,347           113,883,377   113.15%
5/1/2032 950,075,793      770,848,289              123.25% 47,885,000                 116.04% 16,660,000                   113.73% 835,393,289           114,682,504   113.73%

11/1/2032 921,551,401      746,265,920              123.49% 43,955,000                 116.62% 16,030,000                   114.30% 806,250,920           115,300,481   114.30%
5/1/2033 892,043,953      720,591,057              123.79% 39,965,000                 117.29% 15,400,000                   114.96% 775,956,057           116,087,896   114.96%

11/1/2033 862,712,625      695,283,516              124.08% 36,200,000                 117.94% 14,760,000                   115.61% 746,243,516           116,469,109   115.61%
5/1/2034 833,173,716      667,838,112              124.76% 34,240,000                 118.67% 14,125,000                   116.33% 716,203,112           116,970,604   116.33%

11/1/2034 802,927,649      639,664,662              125.52% 32,250,000                 119.50% 13,555,000                   117.14% 685,469,662           117,457,987   117.14%
5/1/2035 774,801,261      611,457,982              126.71% 30,210,000                 120.75% 12,985,000                   118.35% 654,652,982           120,148,279   118.35%

11/1/2035 746,177,499      580,787,887              128.48% 28,130,000                 122.54% 12,450,000                   120.09% 621,367,887           124,809,612   120.09%
5/1/2036 719,722,229      555,044,188              129.67% 26,005,000                 123.87% 11,930,000                   121.37% 592,979,188           126,743,041   121.37%

11/1/2036 693,419,527      528,946,702              131.09% 23,850,000                 125.44% 11,435,000                   122.90% 564,231,702           129,187,825   122.90%
5/1/2037 667,348,290      502,605,239              132.78% 21,670,000                 127.29% 10,945,000                   124.69% 535,220,239           132,128,051   124.69%

11/1/2037 641,709,783      477,754,614              134.32% 20,035,000                 128.91% 10,455,000                   126.26% 508,244,614           133,465,169   126.26%
5/1/2038 616,555,468      453,679,636              135.90% 18,445,000                 130.59% 9,960,000                     127.89% 482,084,636           134,470,832   127.89%

11/1/2038 591,756,868      429,595,117              137.75% 16,670,000                 132.60% 9,465,000                     129.85% 455,730,117           136,026,751   129.85%
5/1/2039 567,154,750      406,440,867              139.54% 14,835,000                 134.63% 8,970,000                     131.82% 430,245,867           136,908,883   131.82%

11/1/2039 542,625,313      382,871,695              141.73% 13,180,000                 137.01% 8,470,000                     134.14% 404,521,695           138,103,618   134.14%
5/1/2040 518,052,221      359,807,410              143.98% 11,485,000                 139.53% 7,965,000                     136.60% 379,257,410           138,794,811   136.60%

11/1/2040 493,431,879      337,217,820              146.32% 9,765,000                   142.21% 7,460,000                     139.21% 354,442,820           138,989,059   139.21%
5/1/2041 468,738,430      315,752,732              148.45% 7,425,000                   145.04% 6,955,000                     141.98% 330,132,732           138,605,698   141.98%

11/1/2041 443,634,942      294,931,953              150.42% 5,735,000                   147.55% 6,445,000                     144.45% 307,111,953           136,522,989   144.45%
5/1/2042 420,279,602      274,805,285              152.94% 4,640,000                   150.40% 5,930,000                     147.27% 285,375,285           134,904,317   147.27%

11/1/2042 397,266,282      254,652,538              156.00% 3,545,000                   153.86% 5,415,000                     150.70% 263,612,538           133,653,744   150.70%
5/1/2043 376,296,182      234,118,511              160.73% 2,300,000                   159.17% 4,900,000                     155.93% 241,318,511           134,977,671   155.93%

11/1/2043 353,950,297      212,273,008              166.74% 1,000,000                   165.96% 4,375,000                     162.63% 217,648,008           136,302,289   162.63%
5/1/2044 331,960,208      190,430,834              174.32% -                              174.32% 3,850,000                     170.87% 194,280,834           137,679,374   170.87%

11/1/2044 311,916,785      169,486,786              184.04% -                              n/a 3,325,000                     180.50% 172,811,786           139,104,999   180.50%
5/1/2045 295,103,056      151,690,664              194.54% -                              n/a 2,795,000                     191.02% 154,485,664           140,617,392   191.02%

11/1/2045 280,510,601      135,987,269              206.28% -                              n/a 2,260,000                     202.90% 138,247,269           142,263,332   202.90%
5/1/2046 265,946,047      120,191,398              221.27% -                              n/a 1,720,000                     218.15% 121,911,398           144,034,649   218.15%

11/1/2046 251,412,778      104,312,846              241.02% -                              n/a 1,180,000                     238.32% 105,492,846           145,919,932   238.32%
5/1/2047 237,039,568      88,466,411                267.94% -                              n/a 635,000                        266.03% 89,101,411             147,938,157   266.03%

11/1/2047 223,434,456      73,833,343                302.62% -                              n/a 85,000                          302.27% 73,918,343             149,516,113   302.27%
5/1/2048 212,141,931      61,589,376                344.45% -                              n/a -                               344.45% 61,589,376             150,552,555   344.45%

11/1/2048 199,901,821      48,816,439                409.50% -                              n/a -                               409.50% 48,816,439             151,085,382   409.50%
5/1/2049 189,450,161      38,944,422                486.46% -                              n/a -                               486.46% 38,944,422             150,505,739   486.46%

11/1/2049 179,368,977      30,468,219                588.71% -                              n/a -                               588.71% 30,468,219             148,900,758   588.71%
5/1/2050 170,850,777      22,827,723                n/a -                              n/a -                               748.44% 22,827,723             148,023,054   748.44%

11/1/2050 163,861,475      13,107,827                n/a -                              n/a -                               n/a 13,107,827             150,753,648   n/a
5/1/2051 156,778,783      3,530,695                  n/a -                               

11/1/2051 2,209,906          -                            n/a

- See "Balance Parity Report" for asset balance.  See "Aggregate Debt Service Report" for various balances of bonds.

Class I Asset Parity Class II Asset Parity Class III Asset Parity Total Asset Parity



Colorado Housing and Finance Authority
Single Family Mortgage Bonds
Asset Parity Ratios
High Rates / 600% PSA

 Assets  Class I Bonds Class I Parity Ratio  Class II Bonds Class II Parity Ratio  Class III Bonds 
Class III Parity 

Ratio  Total Bonds  Asset Parity Total Parity Ratio
12/31/2020 1,264,724,920   1,058,380,699           119.50% 73,550,000                 111.73% 34,455,000                  108.43% 1,166,385,699       98,339,221     108.43%

5/1/2021 1,287,239,676   1,106,812,768           116.30% 70,590,000                 109.33% 32,455,000                  106.40% 1,209,857,768       77,381,908     106.40%
11/1/2021 1,320,555,535   1,129,028,562           116.96% 74,470,000                 109.73% 28,730,000                  107.17% 1,232,228,562       88,326,973     107.17%
5/1/2022 1,262,778,971   1,106,462,607           114.13% 54,600,000                 108.76% 24,930,000                  106.47% 1,185,992,607       76,786,364     106.47%

11/1/2022 1,080,462,489   946,484,034              114.16% 41,125,000                 109.40% 21,695,000                  107.05% 1,009,304,034       71,158,455     107.05%
5/1/2023 896,197,911      786,114,105              114.00% 34,405,000                 109.22% 18,700,000                  106.79% 839,219,105          56,978,806     106.79%

11/1/2023 737,300,002      640,195,372              115.17% 28,035,000                 110.34% 15,905,000                  107.77% 684,135,372          53,164,630     107.77%
5/1/2024 594,658,576      517,003,652              115.02% 22,580,000                 110.21% 13,480,000                  107.52% 553,063,652          41,594,924     107.52%

11/1/2024 488,086,118      416,970,429              117.06% 18,430,000                 112.10% 11,530,000                  109.21% 446,930,429          41,155,689     109.21%
5/1/2025 402,832,861      334,906,865              120.28% 15,775,000                 114.87% 10,105,000                  111.65% 360,786,865          42,045,996     111.65%

11/1/2025 333,724,174      266,736,788              125.11% 13,915,000                 118.91% 9,235,000                    115.12% 289,886,788          43,837,386     115.12%
5/1/2026 278,364,341      210,876,054              132.00% 12,490,000                 124.62% 8,585,000                    120.01% 231,951,054          46,413,287     120.01%

11/1/2026 236,114,297      167,099,431              141.30% 11,395,000                 132.28% 7,200,000                    127.15% 185,694,431          50,419,866     127.15%
5/1/2027 198,905,630      128,197,233              155.16% 10,530,000                 143.38% 5,625,000                    137.79% 144,352,233          54,553,397     137.79%

11/1/2027 170,067,136      96,910,752                175.49% 9,655,000                   159.59% 4,160,000                    153.59% 110,725,752          59,341,384     153.59%
5/1/2028 148,169,882      72,670,672                203.89% 8,160,000                   183.31% 2,805,000                    177.16% 83,635,672            64,534,210     177.16%

11/1/2028 131,865,856      53,462,884                246.65% 7,015,000                   218.04% 1,555,000                    212.57% 62,032,884            69,832,972     212.57%
5/1/2029 120,718,513      39,796,196                303.34% 5,585,000                   266.01% 470,000                       263.28% 45,851,196            74,867,317     263.28%

11/1/2029 115,404,457      33,386,540                345.66% 2,950,000                   317.60% -                               317.60% 36,336,540            79,067,917     317.60%
5/1/2030 102,402,218      20,017,379                511.57% -                              511.57% -                               511.57% 20,017,379            82,384,839     511.57%

11/1/2030 101,343,479      16,421,076                617.15% -                              617.15% -                               617.15% 16,421,076            84,922,403     617.15%
5/1/2031 100,859,534      13,510,991                746.50% -                              746.50% -                               746.50% 13,510,991            87,348,543     746.50%

11/1/2031 102,533,514      12,569,205                815.75% -                              815.75% -                               815.75% 12,569,205            89,964,309     815.75%
5/1/2032 104,372,793      11,739,692                889.06% -                              889.06% -                               889.06% 11,739,692            92,633,101     889.06%

11/1/2032 106,426,409      10,981,892                969.11% -                              969.11% -                               969.11% 10,981,892            95,444,517     969.11%
5/1/2033 108,561,966      10,299,558                1054.04% -                              1054.04% -                               1054.04% 10,299,558            98,262,408     1054.04%

11/1/2033 110,879,312      9,654,867                  1148.43% -                              1148.43% -                               1148.43% 9,654,867              101,224,445   1148.43%
5/1/2034 113,223,240      9,062,712                  1249.33% -                              1249.33% -                               1249.33% 9,062,712              104,160,528   1249.33%

11/1/2034 115,739,951      8,523,121                  1357.95% -                              1357.95% -                               1357.95% 8,523,121              107,216,830   1357.95%
5/1/2035 118,133,352      7,902,476                  1494.89% -                              1494.89% -                               1494.89% 7,902,476              110,230,876   1494.89%

11/1/2035 120,641,751      7,287,797                  1655.39% -                              1655.39% -                               1655.39% 7,287,797              113,353,954   1655.39%
5/1/2036 123,212,321      6,666,732                  1848.17% -                              1848.17% -                               1848.17% 6,666,732              116,545,589   1848.17%

11/1/2036 125,923,323      6,042,434                  2083.98% -                              2083.98% -                               2083.98% 6,042,434              119,880,889   2083.98%
5/1/2037 128,682,732      5,408,444                  2379.29% -                              2379.29% -                               2379.29% 5,408,444              123,274,288   2379.29%

11/1/2037 131,609,401      4,763,618                  2762.80% -                              2762.80% -                               2762.80% 4,763,618              126,845,782   2762.80%
5/1/2038 134,572,587      4,097,055                  3284.62% -                              3284.62% -                               3284.62% 4,097,055              130,475,532   3284.62%

11/1/2038 137,716,692      3,428,046                  4017.35% -                              4017.35% -                               4017.35% 3,428,046              134,288,646   4017.35%
5/1/2039 141,483,987      3,306,036                  4279.57% -                              4279.57% -                               4279.57% 3,306,036              138,177,951   4279.57%

11/1/2039 145,430,973      3,185,587                  4565.28% -                              4565.28% -                               4565.28% 3,185,587              142,245,386   4565.28%
5/1/2040 149,443,164      3,061,359                  4881.60% -                              4881.60% -                               4881.60% 3,061,359              146,381,805   4881.60%

11/1/2040 153,611,105      2,933,081                  5237.19% -                              5237.19% -                               5237.19% 2,933,081              150,678,024   5237.19%
5/1/2041 157,837,965      2,805,826                  5625.37% -                              5625.37% -                               5625.37% 2,805,826              155,032,139   5625.37%

11/1/2041 162,270,512      2,679,143                  6056.81% -                              6056.81% -                               6056.81% 2,679,143              159,591,369   6056.81%
5/1/2042 166,751,049      2,542,843                  6557.66% -                              6557.66% -                               6557.66% 2,542,843              164,208,206   6557.66%

11/1/2042 171,440,944      2,406,840                  7123.07% -                              7123.07% -                               7123.07% 2,406,840              169,034,104   7123.07%
5/1/2043 176,185,333      2,266,068                  7774.94% -                              7774.94% -                               7774.94% 2,266,068              173,919,265   7774.94%

11/1/2043 14,736,578        2,125,475                  693.33% -                              n/a -                               n/a 2,125,475              12,611,103     693.33%
5/1/2044 9,614,993          1,990,020                  n/a -                              n/a -                               n/a 1,990,020              7,624,973       n/a

11/1/2044 9,842,537          1,989,672                  n/a -                              n/a -                               n/a 1,989,672              7,852,865       n/a
5/1/2045 10,074,852        1,989,407                  n/a -                              n/a -                               n/a 1,989,407              8,085,445       n/a

11/1/2045 10,309,034        1,989,206                  n/a -                              n/a -                               n/a 1,989,206              8,319,828       n/a
5/1/2046 10,557,345        1,989,054                  n/a -                              n/a -                               n/a 1,989,054              8,568,291       n/a

11/1/2046 10,807,440        1,988,939                  n/a -                              n/a -                               n/a 1,988,939              8,818,501       n/a
5/1/2047 11,071,554        1,988,853                  n/a -                              n/a -                               n/a 1,988,853              9,082,701       n/a

11/1/2047 11,337,919        1,988,789                  n/a -                              n/a -                               n/a 1,988,789              9,349,130       n/a
5/1/2048 11,419,600        1,988,741                  n/a -                              n/a -                               n/a 1,988,741              9,430,859       n/a

11/1/2048 11,602,022        1,988,706                  n/a -                              n/a -                               n/a 1,988,706              9,613,316       n/a
5/1/2049 11,898,986        1,988,680                  n/a -                              n/a -                               n/a 1,988,680              9,910,306       n/a

11/1/2049 12,209,920        1,988,662                  n/a -                              n/a -                               n/a 1,988,662              10,221,258     n/a
5/1/2050 12,475,161        1,988,649                  n/a -                              n/a -                               n/a 1,988,649              10,486,512     n/a

11/1/2050 12,404,706        1,988,640                  n/a -                              n/a -                               n/a 1,988,640              10,416,066     n/a
5/1/2051 12,718,745        1,988,633                  n/a -                              n/a -                               n/a 1,988,633              10,730,112     n/a

11/1/2051 20,034               -                            n/a -                              n/a -                               n/a -                         20,034            n/a
-                         

- See "Balance Parity Report" for asset balance.  See "Aggregate Debt Service Report" for various balances of bonds.

Class I Asset Parity Class II Asset Parity Class III Asset Parity Total Asset Parity



Colorado Housing and Finance Authority
Single Family Mortgage Bonds
Asset Parity Ratios
Low Rates / 600% PSA

 Assets  Class I Bonds Class I Parity Ratio  Class II Bonds 
Class II Parity 

Ratio  Class III Bonds 
Class III Parity 

Ratio  Total Bonds  Asset Parity 
Total Parity 

Ratio
12/31/2020 1,264,724,920   1,058,380,699          119.50% 73,550,000                 111.73% 34,455,000                  108.43% 1,166,385,699       98,339,221    108.43%

5/1/2021 1,287,258,170   1,106,812,768          116.30% 70,590,000                 109.33% 32,455,000                  106.40% 1,209,857,768       77,400,401    106.40%
11/1/2021 1,316,911,383   1,126,028,562          116.95% 73,795,000                 109.76% 28,730,000                  107.19% 1,228,553,562       88,357,821    107.19%
5/1/2022 1,257,097,723   1,101,747,607          114.10% 54,030,000                 108.77% 24,930,000                  106.47% 1,180,707,607       76,390,116    106.47%

11/1/2022 1,073,236,152   940,444,034             114.12% 40,920,000                 109.36% 21,695,000                  107.00% 1,003,059,034       70,177,118    107.00%
5/1/2023 886,857,221      779,269,105             113.81% 34,150,000                 109.03% 18,700,000                  106.58% 832,119,105          54,738,116    106.58%

11/1/2023 724,803,729      631,840,372             114.71% 27,705,000                 109.89% 15,905,000                  107.31% 675,450,372          49,353,357    107.31%
5/1/2024 568,856,031      497,493,652             114.34% 22,170,000                 109.47% 13,480,000                  106.70% 533,143,652          35,712,379    106.70%

11/1/2024 460,203,333      397,970,429             115.64% 17,940,000                 110.65% 11,530,000                  107.66% 427,440,429          32,762,904    107.66%
5/1/2025 371,779,092      316,456,865             117.48% 15,130,000                 112.12% 10,105,000                  108.81% 341,691,865          30,087,227    108.81%

11/1/2025 300,820,192      250,361,788             120.15% 13,260,000                 114.11% 9,235,000                    110.25% 272,856,788          27,963,404    110.25%
5/1/2026 240,651,393      194,406,054             123.79% 11,650,000                 116.79% 8,585,000                    112.12% 214,641,054          26,010,339    112.12%

11/1/2026 196,896,822      154,819,431             127.18% 10,555,000                 119.06% 7,200,000                    114.09% 172,574,431          24,322,391    114.09%
5/1/2027 156,484,937      118,217,233             132.37% 9,690,000                   122.34% 5,625,000                    117.19% 133,532,233          22,952,704    117.19%

11/1/2027 130,619,981      95,845,752               136.28% 8,685,000                   124.96% 4,160,000                    120.18% 108,690,752          21,929,229    120.18%
5/1/2028 103,077,421      70,795,672               145.60% 8,435,000                   130.10% 2,805,000                    125.65% 82,035,672            21,041,749    125.65%

11/1/2028 89,233,575        58,922,884               151.44% 8,295,000                   132.75% 1,555,000                    129.75% 68,772,884            20,460,691    129.75%
5/1/2029 78,030,769        49,501,196               157.63% 8,045,000                   135.60% 470,000                       134.50% 58,016,196            20,014,573    134.50%

11/1/2029 68,655,889        41,241,540               166.47% 7,680,000                   140.34% -                               140.34% 48,921,540            19,734,349    140.34%
5/1/2030 55,185,635        28,392,379               194.37% 7,310,000                   154.57% -                               154.57% 35,702,379            19,483,256    154.57%

11/1/2030 49,104,900        22,751,076               215.84% 6,975,000                   165.19% -                               165.19% 29,726,076            19,378,823    165.19%
5/1/2031 43,708,714        17,895,991               244.24% 6,465,000                   179.42% -                               179.42% 24,360,991            19,347,723    179.42%

11/1/2031 39,962,343        14,929,205               267.68% 5,670,000                   194.00% -                               194.00% 20,599,205            19,363,138    194.00%
5/1/2032 36,605,019        12,394,692               295.33% 4,825,000                   212.58% -                               212.58% 17,219,692            19,385,327    212.58%

11/1/2032 33,984,774        10,506,892               323.45% 4,045,000                   233.54% -                               233.54% 14,551,892            19,432,882    233.54%
5/1/2033 31,930,272        8,974,558                 355.79% 3,450,000                   256.99% -                               256.99% 12,424,558            19,505,714    256.99%

11/1/2033 30,373,303        7,859,867                 386.44% 2,920,000                   281.76% -                               281.76% 10,779,867            19,593,436    281.76%
5/1/2034 29,084,761        6,982,712                 416.53% 2,400,000                   309.98% -                               309.98% 9,382,712              19,702,049    309.98%

11/1/2034 26,737,823        5,663,121                 472.14% 1,235,000                   387.61% -                               387.61% 6,898,121              19,839,702    387.61%
5/1/2035 25,319,373        4,817,476                 525.57% 510,000                      475.26% -                               475.26% 5,327,476              19,991,897    475.26%

11/1/2035 24,426,994        4,212,797                 579.83% 50,000                        573.03% -                               573.03% 4,262,797              20,164,197    573.03%
5/1/2036 24,389,667        4,031,732                 604.94% -                             604.94% -                               604.94% 4,031,732              20,357,935    604.94%

11/1/2036 24,477,991        3,907,434                 626.45% -                             626.45% -                               626.45% 3,907,434              20,570,557    626.45%
5/1/2037 24,580,536        3,788,444                 648.83% -                             648.83% -                               648.83% 3,788,444              20,792,092    648.83%

11/1/2037 24,698,444        3,668,618                 673.24% -                             673.24% -                               673.24% 3,668,618              21,029,826    673.24%
5/1/2038 24,822,104        3,547,055                 699.79% -                             699.79% -                               699.79% 3,547,055              21,275,049    699.79%

11/1/2038 25,016,505        3,428,046                 729.76% -                             729.76% -                               729.76% 3,428,046              21,588,458    729.76%
5/1/2039 25,299,472        3,306,036                 765.25% -                             765.25% -                               765.25% 3,306,036              21,993,436    765.25%

11/1/2039 25,603,104        3,185,587                 803.72% -                             803.72% -                               803.72% 3,185,587              22,417,517    803.72%
5/1/2040 25,909,947        3,061,359                 846.35% -                             846.35% -                               846.35% 3,061,359              22,848,588    846.35%

11/1/2040 26,229,036        2,933,081                 894.25% -                             894.25% -                               894.25% 2,933,081              23,295,955    894.25%
5/1/2041 26,554,644        2,805,826                 946.41% -                             946.41% -                               946.41% 2,805,826              23,748,818    946.41%

11/1/2041 26,901,564        2,679,143                 1004.11% -                             1004.11% -                               1004.11% 2,679,143              24,222,421    1004.11%
5/1/2042 27,244,207        2,542,843                 1071.41% -                             1071.41% -                               1071.41% 2,542,843              24,701,364    1071.41%

11/1/2042 27,607,747        2,406,840                 1147.05% -                             1147.05% -                               1147.05% 2,406,840              25,200,907    1147.05%
5/1/2043 27,972,613        2,266,068                 1234.41% -                             1234.41% -                               1234.41% 2,266,068              25,706,545    1234.41%

11/1/2043 28,360,259        2,125,475                 1334.30% -                             1334.30% -                               1334.30% 2,125,475              26,234,784    1334.30%
5/1/2044 28,852,624        1,990,020                 n/a -                             n/a -                               n/a 1,990,020              26,862,604    n/a

11/1/2044 29,501,963        1,989,672                 n/a -                             n/a -                               n/a 1,989,672              27,512,291    n/a
5/1/2045 30,160,018        1,989,407                 n/a -                             n/a -                               n/a 1,989,407              28,170,611    n/a

11/1/2045 30,848,571        1,989,206                 n/a -                             n/a -                               n/a 1,989,206              28,859,365    n/a
5/1/2046 31,545,709        1,989,054                 n/a -                             n/a -                               n/a 1,989,054              29,556,655    n/a

11/1/2046 32,274,028        1,988,939                 n/a -                             n/a -                               n/a 1,988,939              30,285,089    n/a
5/1/2047 33,011,442        1,988,853                 n/a -                             n/a -                               n/a 1,988,853              31,022,589    n/a

11/1/2047 33,781,616        1,988,789                 n/a -                             n/a -                               n/a 1,988,789              31,792,827    n/a
5/1/2048 34,566,661        1,988,741                 n/a -                             n/a -                               n/a 1,988,741              32,577,920    n/a

11/1/2048 35,385,094        1,988,706                 n/a -                             n/a -                               n/a 1,988,706              33,396,388    n/a
5/1/2049 36,215,429        1,988,680                 n/a -                             n/a -                               n/a 1,988,680              34,226,749    n/a

11/1/2049 37,084,290        1,988,662                 n/a -                             n/a -                               n/a 1,988,662              35,095,628    n/a
5/1/2050 37,964,119        1,988,649                 n/a -                             n/a -                               n/a 1,988,649              35,975,470    n/a

11/1/2050 38,889,527        1,988,640                 n/a -                             n/a -                               n/a 1,988,640              36,900,887    n/a
5/1/2051 39,829,371        1,988,633                 n/a -                             n/a -                               n/a 1,988,633              37,840,738    n/a

- See "Balance Parity Report" for asset balance.  See "Aggregate Debt Service Report" for various balances of bonds.

Class I Asset Parity Class II Asset Parity Class III Asset Parity Total Asset Parity



Colorado Housing and Finance Authority
Single Family Mortgage Bonds
Asset Parity Ratios
Bank Bonds
High Rates / 25% PSA

 Assets  Class I Bonds Class I Parity Ratio  Class II Bonds Class II Parity Ratio  Class III Bonds 
Class III 

Parity Ratio  Total Bonds  Asset Parity 
Total Parity 

Ratio
12/31/2020 1,264,724,920   1,058,380,699          119.50% 73,550,000                 111.73% 34,455,000                  108.43% 1,166,385,699       98,339,221      108.43%

5/1/2021 1,352,457,187   1,163,074,605          116.28%                  72,675,000 109.44% 34,270,000                  106.49% 1,270,019,605       82,437,582      106.49%
11/1/2021 1,520,998,137   1,295,278,910          117.43% 95,265,000                 109.38% 29,890,000                  107.08% 1,420,433,910       100,564,227    107.08%
5/1/2022 1,608,606,838   1,391,198,603          115.63% 93,560,000                 108.34% 27,800,000                  106.35% 1,512,558,603       96,048,235      106.35%

11/1/2022 1,578,674,021   1,360,593,864          116.03% 91,875,000                 108.69% 26,890,000                  106.71% 1,479,358,864       99,315,157      106.71%
5/1/2023 1,534,984,995   1,326,421,505          115.72% 90,145,000                 108.36% 26,205,000                  106.39% 1,442,771,505       92,213,490      106.39%

11/1/2023 1,501,804,702   1,293,349,204          116.12% 88,180,000                 108.71% 25,575,000                  106.73% 1,407,104,204       94,700,498      106.73%
5/1/2024 1,447,855,313   1,249,854,859          115.84% 86,360,000                 108.35% 24,955,000                  106.37% 1,361,169,859       86,685,454      106.37%

11/1/2024 1,414,050,784   1,216,692,809          116.22% 84,510,000                 108.67% 24,350,000                  106.68% 1,325,552,809       88,497,975      106.68%
5/1/2025 1,379,963,066   1,183,841,144          116.57% 82,650,000                 108.96% 23,730,000                  106.96% 1,290,221,144       89,741,922      106.96%

11/1/2025 1,346,778,517   1,151,064,688          117.00% 80,765,000                 109.33% 23,200,000                  107.31% 1,255,029,688       91,748,829      107.31%
5/1/2026 1,310,932,739   1,117,833,262          117.27% 78,860,000                 109.55% 22,650,000                  107.51% 1,219,343,262       91,589,477      107.51%

11/1/2026 1,278,760,128   1,086,371,687          117.71% 76,930,000                 109.93% 22,115,000                  107.87% 1,185,416,687       93,343,441      107.87%
5/1/2027 1,240,251,363   1,043,359,784          118.87% 74,975,000                 110.90% 21,630,000                  108.80% 1,139,964,784       100,286,579    108.80%

11/1/2027 1,208,952,470   1,013,167,377          119.32% 72,995,000                 111.30% 21,170,000                  109.18% 1,107,332,377       101,620,093    109.18%
5/1/2028 1,179,018,821   968,459,284             121.74% 70,995,000                 113.43% 20,710,000                  111.21% 1,060,164,284       118,854,537    111.21%

11/1/2028 1,149,497,838   939,980,327             122.29% 68,965,000                 113.93% 20,245,000                  111.69% 1,029,190,327       120,307,511    111.69%
5/1/2029 1,119,904,643   911,060,325             122.92% 66,915,000                 114.51% 19,780,000                  112.24% 997,755,325          122,149,318    112.24%

11/1/2029 1,090,246,874   880,204,101             123.86% 64,825,000                 115.37% 19,315,000                  113.06% 964,344,101          125,902,773    113.06%
5/1/2030 1,060,838,785   850,751,471             124.69% 62,430,000                 116.17% 18,850,000                  113.82% 932,031,471          128,807,314    113.82%

11/1/2030 1,031,429,105   821,022,257             125.63% 60,000,000                 117.07% 18,380,000                  114.68% 899,402,257          132,026,848    114.68%
5/1/2031 1,002,169,606   793,541,276             126.29% 56,170,000                 117.94% 17,875,000                  115.51% 867,586,276          134,583,330    115.51%

11/1/2031 972,750,228      767,823,347             126.69% 52,300,000                 118.61% 17,225,000                  116.17% 837,348,347          135,401,881    116.17%
5/1/2032 943,402,575      743,023,289             126.97% 48,435,000                 119.20% 16,590,000                  116.75% 808,048,289          135,354,286    116.75%

11/1/2032 914,196,611      719,530,920             127.05% 44,510,000                 119.65% 15,965,000                  117.20% 780,005,920          134,190,691    117.20%
5/1/2033 885,290,662      695,491,057             127.29% 40,490,000                 120.29% 15,350,000                  117.83% 751,331,057          133,959,605    117.83%

11/1/2033 856,727,846      671,483,516             127.59% 36,630,000                 120.99% 14,755,000                  118.52% 722,868,516          133,859,330    118.52%
5/1/2034 828,506,827      645,678,112             128.32% 34,395,000                 121.83% 14,175,000                  119.34% 694,248,112          134,258,715    119.34%

11/1/2034 800,579,138      619,574,662             129.21% 32,375,000                 122.80% 13,615,000                  120.29% 665,564,662          135,014,476    120.29%
5/1/2035 773,187,816      593,407,982             130.30% 30,305,000                 123.97% 13,065,000                  121.42% 636,777,982          136,409,834    121.42%

11/1/2035 746,179,211      564,817,887             132.11% 28,195,000                 125.83% 12,545,000                  123.22% 605,557,887          140,621,324    123.22%
5/1/2036 719,723,508      539,564,188             133.39% 26,045,000                 127.25% 12,025,000                  124.60% 577,634,188          142,089,320    124.60%

11/1/2036 693,420,716      513,966,702             134.92% 23,870,000                 128.93% 11,530,000                  126.22% 549,366,702          144,054,014    126.22%
5/1/2037 667,424,651      488,215,239             136.71% 21,675,000                 130.90% 11,040,000                  128.12% 520,930,239          146,494,412    128.12%

11/1/2037 641,844,416      463,929,614             138.35% 20,035,000                 132.62% 10,550,000                  129.79% 494,514,614          147,329,802    129.79%
5/1/2038 616,750,498      440,404,636             140.04% 18,445,000                 134.41% 10,055,000                  131.53% 468,904,636          147,845,862    131.53%

11/1/2038 591,951,748      416,830,117             142.01% 16,670,000                 136.55% 9,560,000                    133.61% 443,060,117          148,891,631    133.61%
5/1/2039 567,359,106      393,590,867             144.15% 14,835,000                 138.91% 9,065,000                    135.90% 417,490,867          149,868,239    135.90%

11/1/2039 542,826,393      369,831,695             146.78% 13,180,000                 141.73% 8,565,000                    138.63% 391,576,695          151,249,698    138.63%
5/1/2040 518,253,170      346,217,410             149.69% 11,485,000                 144.88% 8,060,000                    141.69% 365,762,410          152,490,760    141.69%

11/1/2040 493,631,842      322,827,820             152.91% 9,765,000                   148.42% 7,555,000                    145.12% 340,147,820          153,484,022    145.12%
5/1/2041 468,937,594      299,432,732             156.61% 8,000,000                   152.53% 7,050,000                    149.11% 314,482,732          154,454,862    149.11%

11/1/2041 443,827,526      276,906,953             160.28% 6,940,000                   156.36% 6,540,000                    152.84% 290,386,953          153,440,573    152.84%
5/1/2042 418,958,627      256,065,285             163.61% 6,475,000                   159.58% 6,025,000                    156.00% 268,565,285          150,393,342    156.00%

11/1/2042 394,132,275      235,792,538             167.15% 6,010,000                   163.00% 5,510,000                    159.37% 247,312,538          146,819,737    159.37%
5/1/2043 368,894,289      215,943,511             170.83% 5,550,000                   166.55% 4,995,000                    162.88% 226,488,511          142,405,778    162.88%

11/1/2043 345,488,090      197,783,008             174.68% 4,500,000                   170.79% 4,470,000                    167.10% 206,753,008          138,735,082    167.10%
5/1/2044 321,921,565      179,325,834             179.52% 3,410,000                   176.17% 3,945,000                    172.44% 186,680,834          135,240,731    172.44%

11/1/2044 298,891,811      161,891,786             184.62% 2,320,000                   182.02% 3,420,000                    178.30% 167,631,786          131,260,025    178.30%
5/1/2045 277,689,101      146,355,664             189.74% 1,230,000                   188.15% 2,890,000                    184.54% 150,475,664          127,213,437    184.54%

11/1/2045 256,555,381      130,692,269             196.30% 145,000                      196.09% 2,355,000                    192.62% 133,192,269          123,363,112    192.62%
5/1/2046 235,472,570      115,556,398             203.77% -                             n/a 1,815,000                    200.62% 117,371,398          118,101,172    200.62%

11/1/2046 215,887,897      100,502,846             214.81% -                             n/a 1,275,000                    212.12% 101,777,846          114,110,051    212.12%
5/1/2047 196,421,700      85,316,411               230.23% -                             n/a 730,000                       228.27% 86,046,411            110,375,289    228.27%

11/1/2047 177,264,365      70,778,343               250.45% -                             n/a 180,000                       249.81% 70,958,343            106,306,022    249.81%
5/1/2048 158,546,844      58,474,376               271.14% -                             n/a -                               271.14% 58,474,376            100,072,468    271.14%

11/1/2048 139,819,393      45,181,439               309.46% -                             n/a -                               n/a 45,181,439            94,637,954      309.46%
5/1/2049 124,660,257      36,449,422               342.01% -                             n/a -                               n/a 36,449,422            88,210,835      342.01%

11/1/2049 109,270,852      29,393,219               371.76% -                             n/a -                               n/a 29,393,219            79,877,633      371.76%
5/1/2050 97,114,396        22,572,723               430.23% -                             n/a -                               n/a 22,572,723            74,541,673      430.23%

11/1/2050 84,172,812        10,792,827               779.90% -                             n/a -                               n/a 10,792,827            73,379,985      n/a
5/1/2051 76,380,663        2,330,695                 3277.16% -                             n/a -                               n/a 2,330,695              74,049,968      n/a

11/1/2051 2,209,906          -                            n/a -                             n/a -                               n/a -                         2,209,906        n/a

- See "Balance Parity Report" for asset balance.  See "Aggregate Debt Service Report" for various balances of bonds.

Class I Asset Parity Class II Asset Parity Class III Asset Parity Total Asset Parity



Colorado Housing and Finance Authority
Single Family Mortgage Bonds
Asset Parity Ratios
Bank Bonds
Low Rates / 25% PSA

 Assets  Class I Bonds Class I Parity Ratio  Class II Bonds Class II Parity Ratio  Class III Bonds 
Class III 

Parity Ratio  Total Bonds  Asset Parity 
Total Parity 

Ratio
12/31/2020 1,264,724,920   1,058,380,699          119.50% 73,550,000                 111.73% 34,455,000                  108.43% 1,166,385,699       98,339,221    108.43%

5/1/2021 1,352,470,599   1,163,074,605          116.28% 72,675,000                 109.45% 34,270,000                  106.49% 1,270,019,605       82,450,994    106.49%
11/1/2021 1,521,421,396   1,295,283,910          117.46% 95,270,000                 109.41% 29,890,000                  107.11% 1,420,443,910       100,977,486  107.11%
5/1/2022 1,610,315,461   1,392,423,603          115.65% 93,570,000                 108.37% 27,795,000                  106.38% 1,513,788,603       96,526,858    106.38%

11/1/2022 1,581,694,620   1,362,868,864          116.06% 91,840,000                 108.73% 26,895,000                  106.76% 1,481,603,864       100,090,756  106.76%
5/1/2023 1,538,972,172   1,329,316,505          115.77% 90,035,000                 108.43% 26,225,000                  106.46% 1,445,576,505       93,395,667    106.46%

11/1/2023 1,506,233,729   1,296,559,204          116.17% 87,820,000                 108.80% 25,615,000                  106.83% 1,409,994,204       96,239,525    106.83%
5/1/2024 1,463,237,914   1,263,554,859          115.80% 85,885,000                 108.43% 25,020,000                  106.46% 1,374,459,859       88,778,055    106.46%

11/1/2024 1,430,200,698   1,230,832,809          116.20% 83,960,000                 108.78% 24,440,000                  106.79% 1,339,232,809       90,967,889    106.79%
5/1/2025 1,396,781,276   1,197,886,144          116.60% 82,050,000                 109.13% 23,860,000                  107.13% 1,303,796,144       92,985,132    107.13%

11/1/2025 1,363,489,449   1,165,019,688          117.04% 80,125,000                 109.50% 23,290,000                  107.49% 1,268,434,688       95,054,761    107.49%
5/1/2026 1,329,748,140   1,132,163,262          117.45% 78,185,000                 109.86% 22,720,000                  107.84% 1,233,068,262       96,679,878    107.84%

11/1/2026 1,297,813,011   1,100,881,687          117.89% 76,215,000                 110.26% 22,210,000                  108.21% 1,199,306,687       98,506,324    108.21%
5/1/2027 1,265,715,532   1,069,844,784          118.31% 74,240,000                 110.63% 21,735,000                  108.57% 1,165,819,784       99,895,748    108.57%

11/1/2027 1,233,378,091   1,038,862,377          118.72% 72,240,000                 111.00% 21,275,000                  108.92% 1,132,377,377       101,000,714  108.92%
5/1/2028 1,201,634,044   1,008,434,284          119.16% 70,220,000                 111.40% 20,815,000                  109.29% 1,099,469,284       102,164,760  109.29%

11/1/2028 1,169,066,249   977,150,327             119.64% 68,175,000                 111.84% 20,350,000                  109.70% 1,065,675,327       103,390,922  109.70%
5/1/2029 1,137,075,545   946,515,325             120.13% 66,145,000                 112.29% 19,885,000                  110.12% 1,032,545,325       104,530,220  110.12%

11/1/2029 1,103,300,387   914,179,101             120.69% 64,080,000                 112.78% 19,420,000                  110.59% 997,679,101          105,621,286  110.59%
5/1/2030 1,070,816,178   883,476,471             121.20% 61,715,000                 113.29% 18,955,000                  111.06% 964,146,471          106,669,707  111.06%

11/1/2030 1,038,060,652   852,517,257             121.76% 59,320,000                 113.84% 18,485,000                  111.58% 930,322,257          107,738,395  111.58%
5/1/2031 1,006,023,030   823,926,276             122.10% 55,535,000                 114.39% 17,980,000                  112.10% 897,441,276          108,581,754  112.10%

11/1/2031 975,642,113      797,063,347             122.40% 51,715,000                 114.95% 17,310,000                  112.65% 866,088,347          109,553,766  112.65%
5/1/2032 946,014,671      771,163,289             122.67% 47,910,000                 115.50% 16,660,000                  113.20% 835,733,289          110,281,382  113.20%

11/1/2032 917,498,889      746,575,920             122.89% 44,050,000                 116.05% 16,030,000                  113.74% 806,655,920          110,842,969  113.74%
5/1/2033 888,075,017      721,026,057             123.17% 40,065,000                 116.68% 15,400,000                  114.37% 776,491,057          111,583,960  114.37%

11/1/2033 858,725,430      695,723,516             123.43% 36,325,000                 117.30% 14,760,000                  114.99% 746,808,516          111,916,914  114.99%
5/1/2034 830,096,109      668,343,112             124.20% 34,240,000                 118.15% 14,160,000                  115.82% 716,743,112          113,352,997  115.82%

11/1/2034 801,484,621      640,204,662             125.19% 32,250,000                 119.19% 13,590,000                  116.83% 686,044,662          115,439,959  116.83%
5/1/2035 773,189,106      612,657,982             126.20% 30,210,000                 120.27% 13,040,000                  117.88% 655,907,982          117,281,124  117.88%

11/1/2035 746,182,230      583,587,887             127.86% 28,130,000                 121.98% 12,520,000                  119.53% 624,237,887          121,944,343  119.53%
5/1/2036 719,721,021      557,839,188             129.02% 26,005,000                 123.27% 12,000,000                  120.79% 595,844,188          123,876,833  120.79%

11/1/2036 693,418,387      531,741,702             130.41% 23,850,000                 124.81% 11,505,000                  122.28% 567,096,702          126,321,685  122.28%
5/1/2037 667,342,353      505,395,239             132.04% 21,670,000                 126.61% 11,015,000                  124.02% 538,080,239          129,262,114  124.02%

11/1/2037 641,708,209      480,549,614             133.54% 20,035,000                 128.19% 10,525,000                  125.55% 511,109,614          130,598,595  125.55%
5/1/2038 616,557,518      456,474,636             135.07% 18,445,000                 129.82% 10,030,000                  127.14% 484,949,636          131,607,882  127.14%

11/1/2038 591,760,087      432,385,117             136.86% 16,670,000                 131.78% 9,535,000                    129.04% 458,590,117          133,169,970  129.04%
5/1/2039 567,156,488      409,225,867             138.59% 14,835,000                 133.74% 9,040,000                    130.95% 433,100,867          134,055,621  130.95%

11/1/2039 542,627,028      385,641,695             140.71% 13,180,000                 136.06% 8,540,000                    133.21% 407,361,695          135,265,333  133.21%
5/1/2040 518,054,272      362,467,410             142.92% 11,485,000                 138.53% 8,035,000                    135.62% 381,987,410          136,066,862  135.62%

11/1/2040 493,432,442      339,842,820             145.19% 9,765,000                   141.14% 7,530,000                    138.16% 357,137,820          136,294,622  138.16%
5/1/2041 468,739,077      318,347,732             147.24% 7,440,000                   143.88% 7,025,000                    140.84% 332,812,732          135,926,345  140.84%

11/1/2041 443,635,711      297,521,953             149.11% 5,750,000                   146.28% 6,515,000                    143.21% 309,786,953          133,848,758  143.21%
5/1/2042 420,245,149      277,400,285             151.49% 4,650,000                   149.00% 6,000,000                    145.89% 288,050,285          132,194,864  145.89%

11/1/2042 397,025,455      257,257,538             154.33% 3,555,000                   152.23% 5,485,000                    149.09% 266,297,538          130,727,917  149.09%
5/1/2043 373,535,942      236,723,511             157.79% 2,465,000                   156.17% 4,970,000                    152.99% 244,158,511          129,377,431  152.99%

11/1/2043 352,200,693      216,028,008             163.03% 1,370,000                   162.01% 4,445,000                    158.76% 221,843,008          130,357,685  158.76%
5/1/2044 329,760,411      194,300,834             169.72% 75,000                        169.65% 3,920,000                    166.30% 198,295,834          131,464,577  166.30%

11/1/2044 309,361,390      173,391,786             178.42% -                             n/a 3,395,000                    174.99% 176,786,786          132,574,604  174.99%
5/1/2045 290,973,209      154,405,664             188.45% -                             n/a 2,865,000                    185.01% 157,270,664          133,702,545  185.01%

11/1/2045 273,546,693      136,447,269             200.48% -                             n/a 2,330,000                    197.11% 138,777,269          134,769,424  197.11%
5/1/2046 258,197,845      120,596,398             214.10% -                             n/a 1,790,000                    210.97% 122,386,398          135,811,447  210.97%

11/1/2046 242,724,909      104,712,846             231.80% -                             n/a 1,250,000                    229.07% 105,962,846          136,762,063  229.07%
5/1/2047 227,093,491      88,721,411               255.96% -                             n/a 705,000                       253.94% 89,426,411            137,667,080  253.94%

11/1/2047 212,013,905      73,953,343               286.69% -                             n/a 155,000                       286.09% 74,108,343            137,905,562  286.09%
5/1/2048 199,113,342      61,704,376               322.69% -                             n/a -                               322.69% 61,704,376            137,408,966  322.69%

11/1/2048 185,040,867      48,916,439               378.28% -                             n/a -                               378.28% 48,916,439            136,124,428  378.28%
5/1/2049 172,552,462      39,029,422               442.11% -                             n/a -                               442.11% 39,029,422            133,523,040  442.11%

11/1/2049 160,136,992      30,508,219               524.90% -                             n/a -                               524.90% 30,508,219            129,628,773  524.90%
5/1/2050 149,129,977      22,857,723               652.43% -                             n/a -                               652.43% 22,857,723            126,272,254  652.43%

11/1/2050 139,439,274      13,107,827               1063.79% -                             n/a -                               n/a 13,107,827            126,331,447  1063.79%
5/1/2051 129,632,123      3,530,695                 n/a -                             n/a -                               n/a 3,530,695              126,101,428  n/a

11/1/2051 2,209,906          -                            n/a -                             n/a -                               n/a -                         2,209,906      n/a
- See "Balance Parity Report" for asset balance.  See "Aggregate Debt Service Report" for various balances of bonds.

Class I Asset Parity Class II Asset Parity Class III Asset Parity Total Asset Parity



Colorado Housing and Finance Authority
Single Family Mortgage Bonds
Asset Parity Ratios
High Rates / PAC Stress Run / 100% PSA

 Assets  Class I Bonds Class I Parity Ratio  Class II Bonds Class II Parity Ratio  Class III Bonds 
Class III 

Parity Ratio  Total Bonds  Asset Parity 
Total Parity 

Ratio
12/31/2020 1,264,724,920   1,058,380,699          119.50% 73,550,000                 111.73% 34,455,000                  108.43% 1,166,385,699       98,339,221    108.43%

5/1/2021 1,346,607,571   1,158,133,107          116.27% 72,560,000                 109.42% 34,075,000                  106.47% 1,264,768,107       81,839,464    106.47%
11/1/2021 1,500,885,962   1,276,354,695          117.59% 94,005,000                 109.52% 29,890,000                  107.19% 1,400,249,695       100,636,267  107.19%
5/1/2022 1,570,276,650   1,354,652,572          115.92% 91,935,000                 108.55% 27,020,000                  106.56% 1,473,607,572       96,669,078    106.56%

11/1/2022 1,516,081,695   1,303,469,763          116.31% 89,805,000                 108.81% 24,285,000                  106.95% 1,417,559,763       98,521,932    106.95%
5/1/2023 1,447,996,433   1,248,559,307          115.97% 87,535,000                 108.38% 21,700,000                  106.64% 1,357,794,307       90,202,126    106.64%

11/1/2023 1,390,069,294   1,194,315,647          116.39% 84,970,000                 108.66% 19,255,000                  107.05% 1,298,540,647       91,528,647    107.05%
5/1/2024 1,313,106,247   1,130,912,256          116.11% 82,580,000                 108.21% 16,935,000                  106.72% 1,230,427,256       82,678,991    106.72%

11/1/2024 1,257,486,383   1,078,686,023          116.58% 80,250,000                 108.50% 14,705,000                  107.14% 1,173,641,023       83,845,360    107.14%
5/1/2025 1,203,563,950   1,028,209,173          117.05% 77,995,000                 108.80% 12,645,000                  107.57% 1,118,849,173       84,714,777    107.57%

11/1/2025 1,152,510,584   979,506,082             117.66% 75,760,000                 109.22% 10,710,000                  108.12% 1,065,976,082       86,534,502    108.12%
5/1/2026 1,101,490,427   932,566,305             118.11% 73,525,000                 109.48% 8,895,000                    108.52% 1,014,986,305       86,504,122    108.52%

11/1/2026 1,055,473,378   888,329,565             118.82% 71,305,000                 109.99% 7,200,000                    109.17% 966,834,565          88,638,813    109.17%
5/1/2027 1,000,301,611   836,245,751             119.62% 69,090,000                 110.49% 5,625,000                    109.81% 910,960,751          89,340,860    109.81%

11/1/2027 955,467,255      794,754,915             120.22% 66,875,000                 110.89% 4,160,000                    110.36% 865,789,915          89,677,340    110.36%
5/1/2028 894,901,625      736,642,259             121.48% 64,670,000                 111.68% 2,805,000                    111.29% 804,117,259          90,784,366    111.29%

11/1/2028 854,494,384      698,243,140             122.38% 62,465,000                 112.33% 1,575,000                    112.10% 762,283,140          92,211,244    112.10%
5/1/2029 813,336,065      659,138,059             123.39% 60,260,000                 113.06% 555,000                       112.97% 719,953,059          93,383,006    112.97%

11/1/2029 772,548,191      619,937,658             124.62% 58,055,000                 113.95% -                               113.95% 677,992,658          94,555,533    113.95%
5/1/2030 734,481,080      584,297,718             125.70% 55,000,000                 114.89% -                               114.89% 639,297,718          95,183,362    114.89%

11/1/2030 697,311,573      549,854,150             126.82% 51,620,000                 115.93% -                               115.93% 601,474,150          95,837,423    115.93%
5/1/2031 662,790,878      518,969,243             127.71% 47,810,000                 116.94% -                               116.94% 566,779,243          96,011,635    116.94%

11/1/2031 632,934,451      491,913,683             128.67% 43,985,000                 118.11% -                               118.11% 535,898,683          97,035,768    118.11%
5/1/2032 602,893,002      465,687,336             129.46% 40,185,000                 119.18% -                               119.18% 505,872,336          97,020,666    119.18%

11/1/2032 575,360,913      442,657,962             129.98% 36,340,000                 120.12% -                               120.12% 478,997,962          96,362,951    120.12%
5/1/2033 548,772,329      420,048,396             130.65% 32,440,000                 121.28% -                               121.28% 452,488,396          96,283,933    121.28%

11/1/2033 521,821,539      398,041,535             131.10% 28,695,000                 122.28% -                               122.28% 426,736,535          95,085,004    122.28%
5/1/2034 495,491,680      374,935,344             132.15% 26,570,000                 123.41% -                               123.41% 401,505,344          93,986,336    123.41%

11/1/2034 470,384,631      351,652,851             133.76% 24,640,000                 125.00% -                               125.00% 376,292,851          94,091,780    125.00%
5/1/2035 447,656,054      328,657,142             136.21% 22,690,000                 127.41% -                               127.41% 351,347,142          96,308,912    127.41%

11/1/2035 427,185,331      306,046,368             139.58% 20,710,000                 130.74% -                               130.74% 326,756,368          100,428,963  130.74%
5/1/2036 408,284,479      287,718,729             141.90% 18,705,000                 133.24% -                               133.24% 306,423,729          101,860,750  133.24%

11/1/2036 389,685,571      269,422,490             144.64% 16,685,000                 136.20% -                               136.20% 286,107,490          103,578,081  136.20%
5/1/2037 371,901,672      252,060,085             147.54% 14,795,000                 139.36% -                               139.36% 266,855,085          105,046,587  139.36%

11/1/2037 355,608,978      238,239,178             149.27% 13,440,000                 141.29% -                               141.29% 251,679,178          103,929,800  141.29%
5/1/2038 339,805,741      226,172,650             150.24% 12,135,000                 142.59% -                               142.59% 238,307,650          101,498,091  142.59%

11/1/2038 324,353,318      214,900,043             150.93% 10,645,000                 143.81% -                               143.81% 225,545,043          98,808,275    143.81%
5/1/2039 309,148,880      203,005,911             152.29% 9,110,000                   145.75% -                               145.75% 212,115,911          97,032,969    145.75%

11/1/2039 294,164,647      190,879,824             154.11% 7,735,000                   148.11% -                               148.11% 198,614,824          95,549,823    148.11%
5/1/2040 279,344,522      179,141,361             155.94% 6,330,000                   150.61% -                               150.61% 185,471,361          93,873,161    150.61%

11/1/2040 264,658,674      167,405,111             158.09% 4,895,000                   153.60% -                               153.60% 172,300,111          92,358,563    153.60%
5/1/2041 250,113,985      156,035,674             160.29% 3,195,000                   157.08% -                               157.08% 159,230,674          90,883,311    157.08%

11/1/2041 235,888,975      145,367,661             162.27% 2,065,000                   160.00% -                               160.00% 147,432,661          88,456,314    160.00%
5/1/2042 221,798,300      134,580,695             164.81% 1,500,000                   162.99% -                               162.99% 136,080,695          85,717,605    162.99%

11/1/2042 207,797,881      123,679,406             168.01% 935,000                      166.75% -                               166.75% 124,614,406          83,183,475    166.75%
5/1/2043 193,895,832      113,113,433             171.42% 375,000                      170.85% -                               170.85% 113,488,433          80,407,399    170.85%

11/1/2043 180,052,426      102,477,427             175.70% -                             175.70% -                               175.70% 102,477,427          77,574,999    175.70%
5/1/2044 166,304,346      91,916,047               180.93% -                             180.93% -                               180.93% 91,916,047            74,388,299    180.93%

11/1/2044 153,811,302      82,783,959               185.80% -                             n/a -                               n/a 82,783,959            71,027,343    185.80%
5/1/2045 142,962,727      75,290,839               189.88% -                             n/a -                               n/a 75,290,839            67,671,888    189.88%

11/1/2045 132,283,044      67,786,371               195.15% -                             n/a -                               n/a 67,786,371            64,496,673    195.15%
5/1/2046 121,791,615      60,255,246               202.13% -                             n/a -                               n/a 60,255,246            61,536,369    202.13%

11/1/2046 111,504,033      52,767,163               211.31% -                             n/a -                               n/a 52,767,163            58,736,870    211.31%
5/1/2047 101,404,998      45,316,830               223.77% -                             n/a -                               n/a 45,316,830            56,088,168    223.77%

11/1/2047 91,446,802        37,936,546               241.05% -                             n/a -                               n/a 37,936,546            53,510,256    241.05%
5/1/2048 83,048,331        32,127,314               258.50% -                             n/a -                               n/a 32,127,314            50,921,017    258.50%

11/1/2048 77,557,325        27,848,704               278.50% -                             n/a -                               n/a 27,848,704            49,708,621    278.50%
5/1/2049 73,074,458        23,885,654               305.93% -                             n/a -                               n/a 23,885,654            49,188,804    n/a

11/1/2049 68,253,282        19,663,099               347.11% -                             n/a -                               n/a 19,663,099            48,590,183    n/a
5/1/2050 64,074,537        15,750,979               406.80% -                             n/a -                               n/a 15,750,979            48,323,558    n/a

11/1/2050 58,949,091        9,839,227                 599.12% -                             n/a -                               n/a 9,839,227              49,109,864    n/a
5/1/2051 52,150,757        2,165,055                 2408.75% -                             n/a -                               n/a 2,165,055              49,985,702    n/a

11/1/2051 694,102             -                            n/a -                             n/a -                               n/a -                         694,102         n/a

- See "Balance Parity Report" for asset balance.  See "Aggregate Debt Service Report" for various balances of bonds.

Class I Asset Parity Class II Asset Parity Class III Asset Parity Total Asset Parity



Colorado Housing and Finance Authority
Single Family Mortgage Bonds
Asset Parity Ratios
Low Rates / PAC Stress Run / 100% PSA

 Assets  Class I Bonds Class I Parity Ratio  Class II Bonds Class II Parity Ratio  Class III Bonds 
Class III 

Parity Ratio  Total Bonds  Asset Parity 
Total Parity 

Ratio
12/31/2020 1,264,724,920   1,058,380,699           119.50% 73,550,000                 111.73% 34,455,000                   108.43% 1,166,385,699        98,339,221     108.43%

5/1/2021 1,346,622,144   1,158,133,107           116.28% 72,560,000                 109.42% 34,075,000                   106.47% 1,264,768,107        81,854,037     106.47%
11/1/2021 1,500,880,906   1,276,359,695           117.59% 94,005,000                 109.52% 29,890,000                   107.19% 1,400,254,695        100,626,211   107.19%
5/1/2022 1,571,456,628   1,355,887,572           115.90% 91,940,000                 108.54% 27,020,000                   106.55% 1,474,847,572        96,609,056     106.55%

11/1/2022 1,517,874,205   1,305,239,763           116.29% 89,765,000                 108.81% 24,285,000                   106.95% 1,419,289,763        98,584,442     106.95%
5/1/2023 1,449,851,536   1,250,389,307           115.95% 87,425,000                 108.37% 21,700,000                   106.64% 1,359,514,307        90,337,229     106.64%

11/1/2023 1,391,280,245   1,195,795,647           116.35% 84,645,000                 108.66% 19,255,000                   107.05% 1,299,695,647        91,584,598     107.05%
5/1/2024 1,324,017,167   1,142,317,256           115.91% 82,090,000                 108.14% 16,935,000                   106.66% 1,241,342,256        82,674,910     106.66%

11/1/2024 1,267,987,896   1,090,226,023           116.31% 79,580,000                 108.39% 14,705,000                   107.05% 1,184,511,023        83,476,873     107.05%
5/1/2025 1,213,791,515   1,039,904,173           116.72% 77,115,000                 108.66% 12,645,000                   107.45% 1,129,664,173        84,127,342     107.45%

11/1/2025 1,161,575,485   991,336,082              117.17% 74,700,000                 108.96% 10,710,000                   107.88% 1,076,746,082        84,829,403     107.88%
5/1/2026 1,110,723,638   944,416,305              117.61% 72,320,000                 109.24% 8,895,000                     108.30% 1,025,631,305        85,092,333     108.30%

11/1/2026 1,063,007,235   900,214,565              118.08% 69,965,000                 109.57% 7,275,000                     108.75% 977,454,565           85,552,670     108.75%
5/1/2027 1,016,262,547   857,005,751              118.58% 67,640,000                 109.91% 5,945,000                     109.21% 930,590,751           85,671,796     109.21%

11/1/2027 970,535,831      814,924,915              119.10% 65,330,000                 110.26% 4,720,000                     109.67% 884,974,915           85,560,916     109.67%
5/1/2028 927,298,308      775,127,259              119.63% 63,050,000                 110.63% 3,590,000                     110.16% 841,767,259           85,531,049     110.16%

11/1/2028 885,147,631      736,233,140              120.23% 60,770,000                 111.06% 2,565,000                     110.70% 799,568,140           85,579,491     110.70%
5/1/2029 843,964,704      698,253,059              120.87% 58,515,000                 111.52% 1,635,000                     111.28% 758,403,059           85,561,645     111.28%

11/1/2029 802,802,532      660,172,658              121.60% 56,260,000                 112.06% 800,000                        111.93% 717,232,658           85,569,874     111.93%
5/1/2030 764,507,952      625,732,718              122.18% 53,175,000                 112.61% 50,000                          112.60% 678,957,718           85,550,234     112.60%

11/1/2030 727,012,574      591,839,150              122.84% 49,590,000                 113.34% -                               113.34% 641,429,150           85,583,424     113.34%
5/1/2031 692,090,983      560,679,243              123.44% 45,930,000                 114.09% -                               114.09% 606,609,243           85,481,740     114.09%

11/1/2031 659,938,184      531,953,683              124.06% 42,410,000                 114.90% -                               114.90% 574,363,683           85,574,501     114.90%
5/1/2032 630,418,855      506,042,336              124.58% 38,910,000                 115.68% -                               115.68% 544,952,336           85,466,519     115.68%

11/1/2032 603,993,282      483,164,122              125.01% 35,590,000                 116.43% -                               116.43% 518,754,122           85,239,160     116.43%
5/1/2033 578,590,836      461,145,936              125.47% 32,225,000                 117.27% -                               117.27% 493,370,936           85,219,900     117.27%

11/1/2033 553,531,620      439,592,123              125.92% 29,015,000                 118.12% -                               118.12% 468,607,123           84,924,497     118.12%
5/1/2034 529,520,444      417,447,090              126.85% 27,310,000                 119.06% -                               119.06% 444,757,090           84,763,354     119.06%

11/1/2034 505,293,270      395,080,262              127.90% 25,575,000                 120.12% -                               120.12% 420,655,262           84,638,008     120.12%
5/1/2035 481,402,348      373,036,076              129.05% 23,795,000                 121.31% -                               121.31% 396,831,076           84,571,272     121.31%

11/1/2035 455,153,882      348,603,991              130.56% 21,975,000                 122.82% -                               122.82% 370,578,991           84,574,891     122.82%
5/1/2036 432,798,283      327,983,471              131.96% 20,115,000                 124.33% -                               124.33% 348,098,471           84,699,812     124.33%

11/1/2036 410,094,256      306,959,004              133.60% 18,220,000                 126.11% -                               126.11% 325,179,004           84,915,252     126.11%
5/1/2037 386,480,509      285,020,085              135.60% 16,310,000                 128.26% -                               128.26% 301,330,085           85,150,424     128.26%

11/1/2037 368,487,186      268,081,226              137.45% 14,910,000                 130.21% -                               130.21% 282,991,226           85,495,960     130.21%
5/1/2038 352,732,067      253,296,950              139.26% 13,550,000                 132.19% -                               132.19% 266,846,950           85,885,117     132.19%

11/1/2038 336,856,516      238,531,793              141.22% 12,020,000                 134.45% -                               134.45% 250,551,793           86,304,723     134.45%
5/1/2039 321,127,359      223,890,302              143.43% 10,430,000                 137.05% -                               137.05% 234,320,302           86,807,057     137.05%

11/1/2039 305,918,425      209,572,039              145.97% 9,005,000                   139.96% -                               139.96% 218,577,039           87,341,386     139.96%
5/1/2040 291,154,727      195,966,577              148.57% 7,245,000                   143.28% -                               143.28% 203,211,577           87,943,150     143.28%

11/1/2040 276,403,979      182,583,495              151.38% 5,255,000                   147.15% -                               147.15% 187,838,495           88,565,484     147.15%
5/1/2041 263,356,366      170,922,389              154.08% 3,185,000                   151.26% -                               151.26% 174,107,389           89,248,977     151.26%

11/1/2041 251,464,412      159,742,862              157.42% 1,785,000                   155.68% -                               155.68% 161,527,862           89,936,550     155.68%
5/1/2042 240,041,488      148,429,529              161.72% 940,000                      160.70% -                               160.70% 149,369,529           90,671,959     160.70%

11/1/2042 228,460,965      136,977,012              166.79% 95,000                        166.67% -                               166.67% 137,072,012           91,388,953     166.67%
5/1/2043 218,101,483      125,964,946              173.14% -                              173.14% -                               173.14% 125,964,946           92,136,537     173.14%

11/1/2043 207,386,581      114,542,972              181.06% -                              181.06% -                               181.06% 114,542,972           92,843,609     181.06%
5/1/2044 196,782,695      103,220,743              190.64% -                              190.64% -                               190.64% 103,220,743           93,561,952     190.64%

11/1/2044 187,588,112      93,327,918                201.00% -                              n/a -                               n/a 93,327,918             94,260,194     201.00%
5/1/2045 180,237,476      85,274,166                211.36% -                              n/a -                               n/a 85,274,166             94,963,310     211.36%

11/1/2045 172,842,277      77,229,163                223.80% -                              n/a -                               n/a 77,229,163             95,613,114     223.80%
5/1/2046 165,372,969      69,132,593                239.21% -                              n/a -                               n/a 69,132,593             96,240,376     239.21%

11/1/2046 157,825,424      61,009,149                258.69% -                              n/a -                               n/a 61,009,149             96,816,275     258.69%
5/1/2047 150,221,227      52,853,532                284.22% -                              n/a -                               n/a 52,853,532             97,367,695     284.22%

11/1/2047 142,391,317      44,673,032                318.74% -                              n/a -                               n/a 44,673,032             97,718,285     318.74%
5/1/2048 135,847,714      37,973,646                357.74% -                              n/a -                               n/a 37,973,646             97,874,068     357.74%

11/1/2048 130,649,079      32,829,938                397.96% -                              n/a -                               n/a 32,829,938             97,819,141     397.96%
5/1/2049 125,086,729      27,666,837                n/a -                              n/a -                               n/a 27,666,837             97,419,892     n/a

11/1/2049 120,140,871      23,429,273                n/a -                              n/a -                               n/a 23,429,273             96,711,598     n/a
5/1/2050 115,590,603      19,442,177                n/a -                              n/a -                               n/a 19,442,177             96,148,426     n/a

11/1/2050 111,880,679      15,430,476                n/a -                              n/a -                               n/a 15,430,476             96,450,203     n/a
5/1/2051 102,995,142      6,321,374                  n/a -                              n/a -                               n/a 6,321,374               96,673,768     n/a

11/1/2051 697,917             -                            n/a -                              n/a -                               n/a -                         697,917          n/a

- See "Balance Parity Report" for asset balance.  See "Aggregate Debt Service Report" for various balances of bonds.

Class I Asset Parity Class II Asset Parity Class III Asset Parity Total Asset Parity
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Forecast Assumptions

 Scenario Title High Rates / 25% PSA
Type of Run Normal
Calculate Accrued Values No
Terminate Bonds N/A
Beginning Forecast Period Begin on Specified Date
     Specified Date Dec 31, 2020
Terminate Cashflow Forecast When Bonds & Loans are Retired
Terminate Series Cashflow When Bonds & Loans are Retired
    *Apply to All Series Yes
*Change Prepayment Method No
 Change loans originated after specified Date No
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Loan Assumptions

Loan Delivery Prepayment Loan Default
Series Portfolio Percent Percent Loss? Factor

2001AA POR01 1sts - 124 (0 bps) 100% 25% Yes 100%
POR05 1sts - 124 (30bps) 100% 25% Yes 100%
POR11 1sts - NQ 165 (30bps) 100% 25% Yes 100%

2002A POR01 1sts - 127 (30bps) 100% 25% Yes 100%
POR02 1sts - 127 (0bps) 100% 25% Yes 100%

2002B POR02 1sts - 131 (30bps) 100% 25% Yes 100%
2014A POR01 1sts - 177 (30 bps) 100% 25% Yes 100%
2015A POR01 1sts - 178 (30bps) 100% 25% Yes 100%
2015B POR01 1sts - 179 (30bps) 100% 25% Yes 100%
2017A POR14 2017A GNMA MBS (in Revenue Fund) 100% 25% Yes 100%
2017B POR01 1sts - 184 (0 bp svc) 100% 25% Yes 100%

POR03 2017B GNMA MBS (in Revenue Fund) 100% 25% Yes 100%
POR04 1sts - 184 (30 bp svc) 100% 25% Yes 100%

2017CDE POR01 GNMA - 1sts (.404% Servicing) 100% 25% Yes 100%
POR02 GNMA - 1sts (.483% Servicing) 100% 25% Yes 100%
POR03 GNMA - 1sts (.5% Servicing) 100% 25% Yes 100%
POR04 GNMA - 1sts (.443% Servicing) 100% 25% Yes 100%
POR05 GNMA - 1sts (.487% Servicing) 100% 25% Yes 100%
POR07 1sts - 186 (30 bp svc) 100% 25% Yes 100%
POR08 1sts - 186 (0 bp svc) 100% 25% Yes 100%
POR10 GNMA - 1sts (.5% Servicing) 100% 25% Yes 100%
POR11 GNMA - 1sts (.50% Servicing) 100% 25% Yes 100%
POR12 GNMA - 1sts (.481% Servicing) 100% 25% Yes 100%
POR13 GNMA - 1sts (.50% Servicing) 100% 25% Yes 100%
POR14 GNMA - 1sts (.308% Servicing) 100% 25% Yes 100%

2018AB POR36 1sts - 188 (30 bp svc) 100% 25% Yes 100%
POR37 1sts - 188 (0 bp svc) 100% 25% Yes 100%
POR50 GNMA 4.00% BD0501 (Interest Out) 100% 25% Yes 100%
POR51 GNMA 4.50% BD0506 (part w 17CDE) 100% 25% Yes 100%
POR52 GNMA 4.00% BD0508 (Interest Out) 100% 25% Yes 100%
POR53 GNMA 4.50% BD0509 100% 25% Yes 100%
POR54 GNMA 4.50% BD0510 (50% Interest Out) 100% 25% Yes 100%
POR55 GNMA 4.50% [Pool #] (Interest Out) 100% 25% Yes 100%
POR56 GNMA 4.0% AY0551 (part in from 17CDE) 100% 25% Yes 100%
POR57 GNMA 4.0% AY0560 (part in from 17CDE) 100% 25% Yes 100%
POR58 GNMA 4.50% BD0518 100% 25% Yes 100%
POR59 GNMA 4.50% BD0520 100% 25% Yes 100%
POR60 GNMA 4.50% BK7175 100% 25% Yes 100%
POR61 GNMA 4.50% AY0551 100% 25% Yes 100%
POR62 GNMA 4.50% AY0560 100% 25% Yes 100%
POR63 GNMA BD0519 100% 25% Yes 100%
POR64 GNMA BM9706 100% 25% Yes 100%

2018C_1 POR10 GNMA 4.50% BD0529 100% 25% Yes 100%
POR11 GNMA 4.50% BD0530 100% 25% Yes 100%
POR12 GNMA 4.50% BD0547 (Interest Out) (FUTURE 2019) 100% 25% Yes 100%
POR14 GNMA 4.50% BD0538 100% 25% Yes 100%
POR15 GNMA 4.50% BD0546 100% 25% Yes 100%
POR16 GNMA 4.50% BD0548 (Interest Out) 100% 25% Yes 100%
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Loan Assumptions

Loan Delivery Prepayment Loan Default
Series Portfolio Percent Percent Loss? Factor

2018C_1 POR17 GNMA 4.50% BD0566 (Interest Out) 100% 25% Yes 100%
POR18 GNMA 4.50% BK7186 100% 25% Yes 100%
POR19 GNMA 4.50% BK7197 100% 25% Yes 100%
POR20 GNMA 4.50% BM7905 100% 25% Yes 100%

2018D POR23 08A: 1sts - NQ 190 (30bps) 100% 25% Yes 100%
POR24 03B: 1sts - 190 (30bps) 100% 25% Yes 100%
POR25 12A: 1sts - 190 (30bps) 100% 25% Yes 100%
POR27 1sts - 190 (0bps) 100% 25% Yes 100%

2019ABC POR01 1sts (w/ 2nds) GNMA BD0574 100% 25% Yes 100%
POR05 1sts (w/ 2nds) GNMA BK7165 100% 25% Yes 100%
POR06 1sts (w/ 2nds) Future GNMAs 100% 25% Yes 100%
POR07 1sts (w/ 2nds) GNMA BK7166 100% 25% Yes 100%
POR08 1sts (w/ 2nds) GNMA BK7167 100% 25% Yes 100%
POR09 1sts (w/ 2nds) GNMA BK7173 100% 25% Yes 100%

2019DE POR12 Tfd Loans - 1sts (30 bps) 100% 25% Yes 100%
POR14 Tfd Loans - 1sts (0.000%) 100% 25% Yes 100%
POR15 GNMA 4.50% BK7175 (part w 18AB) 100% 25% Yes 100%
POR16 GNMA 4.50% BK7186 (part w 18C) 100% 25% Yes 100%
POR17 GNMA 4.50% BK7197 (part w 18C) 100% 25% Yes 100%
POR18 GNMA 4.00% BK7176 -- Par (Non-Purp Interest Out) 100% 25% Yes 100%
POR19 GNMA 4.00% BK7187 -- Par (Non-Purp Interest Out) 100% 25% Yes 100%
POR20 GNMA 4.50% BK7193 100% 25% Yes 100%
POR21 GNMA 4.50% BK7185 100% 25% Yes 100%
POR22 GNMA 4.00% BD0501 (part in from 18AB) 100% 25% Yes 100%
POR23 GNMA 4.00% BD0508 (part in from 18AB) 100% 25% Yes 100%
POR24 GNMA 4.00% BD0510 (part in from 18AB) 100% 25% Yes 100%
POR25 GNMA 4.00% BD0518 (part in from 18AB) 100% 25% Yes 100%
POR26 GNMA 4.00% BD0520 (part in from 18AB) 100% 25% Yes 100%
POR27 GNMA 4.50% BD0547 (part in from 18C) 100% 25% Yes 100%
POR29 GNMA 4.50% BM9757 100% 25% Yes 100%
POR30 GNMA 4.50% BK7205 100% 25% Yes 100%
POR31 GNMA 4.50% BM9707 100% 25% Yes 100%
POR32 GNMA 4.50% BM9740 100% 25% Yes 100%
POR33 GNMA 4.50% BK7174 100% 25% Yes 100%
POR34 GNMA 4.50% (Non-Purp Interest Out) 100% 25% Yes 100%
POR35 GNMA 3.50% BS1739 -- Par (Non-Purp Interest Out) 100% 25% Yes 100%
POR36 GNMA 2.50% BS1751 100% 25% Yes 100%

2019FG POR04 GNMA BK7195 62.5bps 100% 25% Yes 100%
POR10 GNMA BK7204 62.5bps 100% 25% Yes 100%
POR11 GNMA BK7205 62.5bps (Part in 19DE) 100% 25% Yes 100%
POR12 GNMA BK7206 62.5bps 100% 25% Yes 100%
POR13 GNMA BM9660 48.8bps (Part out 20DEF) 100% 25% Yes 100%
POR14 GNMA BM9661 60.4bps (Part out 20DEF) 100% 25% Yes 100%
POR15 GNMA BM9662 57.8bps 100% 25% Yes 100%
POR16 GNMA BM9663 62.5bps (Part out 20DEF) 100% 25% Yes 100%
POR17 GNMA BM9673 62.5bps 100% 25% Yes 100%
POR19 GNMA 4.50% BK7174 (part in 19DE) 100% 25% Yes 100%
POR21 GNMA BS8481 25.5bps (Part out 20DEF) 100% 25% Yes 100%
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Loan Assumptions

Loan Delivery Prepayment Loan Default
Series Portfolio Percent Percent Loss? Factor

2019FG POR22 GNMA BS8527 50bps (Part out 20GHI) 100% 25% Yes 100%
POR23 GNMA BS8526 50.4bps (Part out 20GHI) 100% 25% Yes 100%

2019HI POR12 GNMA 4.50% BK7194 (part in from 19DE) 100% 25% Yes 100%
POR13 GNMA 4.50% BK7196 (part in from 19DE) 100% 25% Yes 100%
POR14 GNMA 4.50% BK7204 (part in from 19DE) 100% 25% Yes 100%
POR15 GNMA 4.50% BM9707 100% 25% Yes 100%
POR16 GNMA BM9711 100% 25% Yes 100%
POR17 GNMA BM9731 100% 25% Yes 100%
POR18 GNMA BM9733 100% 25% Yes 100%
POR19 GNMA BM9688 (Part w 2020GHI) 100% 25% Yes 100%
POR20 GNMA BM9729 100% 25% Yes 100%
POR21 GNMA BM9741 100% 25% Yes 100%
POR22 GNMA BM9732 100% 25% Yes 100%
POR23 GNMA BM9730 (Part w 2020GHI) 100% 25% Yes 100%
POR24 GNMA BS8511 (Part out 2020GHI) 100% 25% Yes 100%
POR25 GNMA BS8521 (Part out 2020GHI) 100% 25% Yes 100%
POR26 GNMA 2.00% BS8542 100% 25% Yes 100%

2019JKL POR04 GNMA BM9740 62.5bps (Part in 19DE) 100% 25% Yes 100%
POR05 GNMA BM9742 62.5bps 100% 25% Yes 100%
POR10 13B Tfd Lns: 1sts 100% 25% Yes 100%
POR12 GNMA BK7176 61.9bps (Part in 19DE) 100% 25% Yes 100%
POR13 GNMA BM9756 100% 25% Yes 100%
POR14 GNMA BM9758 100% 25% Yes 100%
POR15 GNMA BS1711 100% 25% Yes 100%
POR17 GNMA BS1725 65.2bps 100% 25% Yes 100%
POR18 GNMA BS1726 34.0bps 100% 25% Yes 100%
POR19 GNMA BS1724 54.6bps 100% 25% Yes 100%
POR21 GNMA BK7187 59.5bps (Part in 19DE) 100% 25% Yes 100%
POR22 GNMA BS1738 62.5bps 100% 25% Yes 100%

2020ABC POR04 GNMA BS1739 73.2bps (Part in 19DE) 100% 25% Yes 100%
POR06 GNMA BS1737 64.2bps Non-Purpose 100% 25% Yes 100%
POR12 GNMA 4.50% BK7185 (Part in 19DE) 100% 25% Yes 100%
POR14 GNMA BS8434 37.5bps Non-Purpose 100% 25% Yes 100%
POR15 GNMA BS8435 43.2 bps Non-Purpose 100% 25% Yes 100%
POR16 GNMA BS8436 29 bps Non-Purpose 100% 25% Yes 100%
POR17 GNMA BS8449 36.9 bps Non-Purpose 100% 25% Yes 100%
POR18 GNMA BS8451 26.1 bps Non-Purpose 100% 25% Yes 100%

2020DEF POR05 GNMA 3.064% BS8495 56.4bps 100% 25% Yes 100%
POR08 GNMA 3.250% BS8467 25.0bps 100% 25% Yes 100%
POR14 GNMA 4.00% BM9660 (part in 19FG) 100% 25% Yes 100%
POR15 GNMA 4.50% BM9661 (part in 19FG) 100% 25% Yes 100%
POR16 GNMA 4.50% BM9663 (part in 19FG) 100% 25% Yes 100%
POR18 GNMA 3.022% BS8510 52.2bps 100% 25% Yes 100%
POR19 GNMA 3.255% BS8481 25.5bps (part w 19F) 100% 25% Yes 100%
POR20 GNMA 3.255% BS8496 25.5bps 100% 25% Yes 100%
POR21 20DEF / 02C Tfd Lns 100% 25% Yes 100%

2020GHI POR12 GNMA 4.00% BM9730 25.0bps (part w 19HI) 100% 25% Yes 100%
POR13 GNMA 2.5% BS8511 52.0bps (Part w 19HI) 100% 25% Yes 100%
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Loan Assumptions

Loan Delivery Prepayment Loan Default
Series Portfolio Percent Percent Loss? Factor

2020GHI POR14 GNMA 2.5% BS8527 50.0bps (Part w 19FG) 100% 25% Yes 100%
POR15 GNMA 2.5% BS8526 52.0bps (Part in 19FG) 100% 25% Yes 100%
POR16 GNMA 4.0% BM9688 26.5bps (Part w 19HI) 100% 25% Yes 100%
POR17 GNMA 2.0% BS8521 25.0bps (Part w 19HI) 100% 25% Yes 100%
POR18 GNMA 2.5% BS8545 25.0bps 100% 25% Yes 100%
POR19 GNMA 2.5% BS8544 25.0bps 100% 25% Yes 100%
POR20 GNMA 2.5% BS8543 25.0bps 100% 25% Yes 100%
POR21 GNMA 2.5% BS8558 45.6 bps 100% 25% Yes 100%

2021ABC POR04 GNMA BS8558 40.2bps (Part w 20ABC) 100% 25% Yes 100%
POR06 GNMA [       ] 37.5bps 100% 25% Yes 100%
POR08 GNMA [Feb] 37.5bps Non-Purpose 100% 25% Yes 100%
POR09 Part Out - GNMA [Feb 2021] 37.5bps 100% 25% Yes 100%
POR12 GNMA BS8434 (part in from 20ABC) 100% 25% Yes 100%
POR13 GNMA BS8435 (part in from 20ABC) 100% 25% Yes 100%
POR14 GNMA BS8436 (part in from 20ABC) 100% 25% Yes 100%
POR15 GNMA BS8449 (part in from 20ABC) 100% 25% Yes 100%
POR16 GNMA BS8451 (part in from 20ABC) 100% 25% Yes 100%
POR17 Part Out - GNMA [Mar 2021] 37.5bps 100% 25% Yes 100%
POR18 Part Out - GNMA CE1942 [Jun 2021] 52.2bps 100% 25% Yes 100%

2021DEF POR04 GNMA BS8597 45bps (Part w 20DEF) 100% 25% Yes 100%
POR05 GNMA [       ] 45bps 100% 25% Yes 100%
POR09 Zeros Out - GNMA [           ] 45bps 100% 25% Yes 100%
POR11 Zeros In - GNMA [           ] 45bps 100% 25% Yes 100%
POR12 GNMA BS8496 (part in from 20DEF) 100% 25% Yes 100%
POR13 GNMA BS8608 47.7bps (Part w 20DEF) 100% 25% Yes 100%

2021GHIJ POR04 GNMA CE1943 53.6bps (Part w 20GH) 100% 25% Yes 100%
POR05 GNMA [       ] 50.0bps 100% 25% Yes 100%
POR09 Zeros Out - GNMA [           ] 50.0bps 100% 25% Yes 100%
POR11 Zeros In - GNMA [           ] 50.0bps 100% 25% Yes 100%
POR12 GNMA BS8534 (part in from 20GH) 100% 25% Yes 100%
POR13 GNMA CE1955 50.5bps (Part w 20GH) 100% 25% Yes 100%
POR14 GNMA CE1970 48.8bps (Part w 20GH) 100% 25% Yes 100%

2021KLM POR04 GNMA [       ] 50bps (Part w 21ABC) 100% 25% Yes 100%
POR05 GNMA [       ] 50bps 100% 25% Yes 100%
POR06 GNMA [       ] 50bps 100% 25% Yes 100%
POR08 GNMA [       ] 50bps 100% 25% Yes 100%
POR09 Zeros Out - GNMA [           ] 50bps 100% 25% Yes 100%
POR11 Zeros In - GNMA [           ] 39.0bps 100% 25% Yes 100%

EXCESS POR05 1sts - 176 (30 bps) 100% 25% Yes 100%
POR06 GNMA MBS in Revenue Fund 100% 25% Yes 100%
POR09 FHLMC MBS in Revenue Fund 100% 25% Yes 100%
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Loan Assumptions

Loan FHA Deb./Payout Pmt
Series Portfolio Default Lag

2001AA POR01 1sts - 124 (0 bps) N/A 29
POR05 1sts - 124 (30bps) N/A 29
POR11 1sts - NQ 165 (30bps) N/A 29

2002A POR01 1sts - 127 (30bps) N/A 29
POR02 1sts - 127 (0bps) N/A 29

2002B POR02 1sts - 131 (30bps) N/A 29
2014A POR01 1sts - 177 (30 bps) N/A 29
2015A POR01 1sts - 178 (30bps) N/A 29
2015B POR01 1sts - 179 (30bps) N/A 29
2017A POR14 2017A GNMA MBS (in Revenue Fund) N/A 29
2017B POR01 1sts - 184 (0 bp svc) N/A 29

POR03 2017B GNMA MBS (in Revenue Fund) N/A 29
POR04 1sts - 184 (30 bp svc) N/A 29

2017CDE POR01 GNMA - 1sts (.404% Servicing) N/A 29
POR02 GNMA - 1sts (.483% Servicing) N/A 29
POR03 GNMA - 1sts (.5% Servicing) N/A 29
POR04 GNMA - 1sts (.443% Servicing) N/A 29
POR05 GNMA - 1sts (.487% Servicing) N/A 29
POR07 1sts - 186 (30 bp svc) N/A 29
POR08 1sts - 186 (0 bp svc) N/A 29
POR10 GNMA - 1sts (.5% Servicing) N/A 29
POR11 GNMA - 1sts (.50% Servicing) N/A 29
POR12 GNMA - 1sts (.481% Servicing) N/A 29
POR13 GNMA - 1sts (.50% Servicing) N/A 29
POR14 GNMA - 1sts (.308% Servicing) N/A 29

2018AB POR36 1sts - 188 (30 bp svc) N/A 29
POR37 1sts - 188 (0 bp svc) N/A 29
POR50 GNMA 4.00% BD0501 (Interest Out) N/A 29
POR51 GNMA 4.50% BD0506 (part w 17CDE) N/A 29
POR52 GNMA 4.00% BD0508 (Interest Out) N/A 29
POR53 GNMA 4.50% BD0509 N/A 29
POR54 GNMA 4.50% BD0510 (50% Interest Out) N/A 29
POR55 GNMA 4.50% [Pool #] (Interest Out) N/A 29
POR56 GNMA 4.0% AY0551 (part in from 17CDE) N/A 29
POR57 GNMA 4.0% AY0560 (part in from 17CDE) N/A 29
POR58 GNMA 4.50% BD0518 N/A 29
POR59 GNMA 4.50% BD0520 N/A 29
POR60 GNMA 4.50% BK7175 N/A 29
POR61 GNMA 4.50% AY0551 N/A 29
POR62 GNMA 4.50% AY0560 N/A 29
POR63 GNMA BD0519 N/A 29
POR64 GNMA BM9706 N/A 29

2018C_1 POR10 GNMA 4.50% BD0529 N/A 29
POR11 GNMA 4.50% BD0530 N/A 29
POR12 GNMA 4.50% BD0547 (Interest Out) (FUTURE 2019) N/A 29
POR14 GNMA 4.50% BD0538 N/A 29
POR15 GNMA 4.50% BD0546 N/A 29
POR16 GNMA 4.50% BD0548 (Interest Out) N/A 29
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Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Loan Assumptions

Loan FHA Deb./Payout Pmt
Series Portfolio Default Lag

2018C_1 POR17 GNMA 4.50% BD0566 (Interest Out) N/A 29
POR18 GNMA 4.50% BK7186 N/A 29
POR19 GNMA 4.50% BK7197 N/A 29
POR20 GNMA 4.50% BM7905 N/A 29

2018D POR23 08A: 1sts - NQ 190 (30bps) N/A 29
POR24 03B: 1sts - 190 (30bps) N/A 29
POR25 12A: 1sts - 190 (30bps) N/A 29
POR27 1sts - 190 (0bps) N/A 29

2019ABC POR01 1sts (w/ 2nds) GNMA BD0574 N/A 29
POR05 1sts (w/ 2nds) GNMA BK7165 N/A 29
POR06 1sts (w/ 2nds) Future GNMAs N/A 29
POR07 1sts (w/ 2nds) GNMA BK7166 N/A 29
POR08 1sts (w/ 2nds) GNMA BK7167 N/A 29
POR09 1sts (w/ 2nds) GNMA BK7173 N/A 29

2019DE POR12 Tfd Loans - 1sts (30 bps) N/A 29
POR14 Tfd Loans - 1sts (0.000%) N/A 29
POR15 GNMA 4.50% BK7175 (part w 18AB) N/A 29
POR16 GNMA 4.50% BK7186 (part w 18C) N/A 29
POR17 GNMA 4.50% BK7197 (part w 18C) N/A 29
POR18 GNMA 4.00% BK7176 -- Par (Non-Purp Interest Out) N/A 29
POR19 GNMA 4.00% BK7187 -- Par (Non-Purp Interest Out) N/A 29
POR20 GNMA 4.50% BK7193 N/A 29
POR21 GNMA 4.50% BK7185 N/A 29
POR22 GNMA 4.00% BD0501 (part in from 18AB) N/A 29
POR23 GNMA 4.00% BD0508 (part in from 18AB) N/A 29
POR24 GNMA 4.00% BD0510 (part in from 18AB) N/A 29
POR25 GNMA 4.00% BD0518 (part in from 18AB) N/A 29
POR26 GNMA 4.00% BD0520 (part in from 18AB) N/A 29
POR27 GNMA 4.50% BD0547 (part in from 18C) N/A 29
POR29 GNMA 4.50% BM9757 N/A 29
POR30 GNMA 4.50% BK7205 N/A 29
POR31 GNMA 4.50% BM9707 N/A 29
POR32 GNMA 4.50% BM9740 N/A 29
POR33 GNMA 4.50% BK7174 N/A 29
POR34 GNMA 4.50% (Non-Purp Interest Out) N/A 29
POR35 GNMA 3.50% BS1739 -- Par (Non-Purp Interest Out) N/A 29
POR36 GNMA 2.50% BS1751 N/A 29

2019FG POR04 GNMA BK7195 62.5bps N/A 29
POR10 GNMA BK7204 62.5bps N/A 29
POR11 GNMA BK7205 62.5bps (Part in 19DE) N/A 29
POR12 GNMA BK7206 62.5bps N/A 29
POR13 GNMA BM9660 48.8bps (Part out 20DEF) N/A 29
POR14 GNMA BM9661 60.4bps (Part out 20DEF) N/A 29
POR15 GNMA BM9662 57.8bps N/A 29
POR16 GNMA BM9663 62.5bps (Part out 20DEF) N/A 29
POR17 GNMA BM9673 62.5bps N/A 29
POR19 GNMA 4.50% BK7174 (part in 19DE) N/A 29
POR21 GNMA BS8481 25.5bps (Part out 20DEF) N/A 29
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2019FG POR22 GNMA BS8527 50bps (Part out 20GHI) N/A 29
POR23 GNMA BS8526 50.4bps (Part out 20GHI) N/A 29

2019HI POR12 GNMA 4.50% BK7194 (part in from 19DE) N/A 29
POR13 GNMA 4.50% BK7196 (part in from 19DE) N/A 29
POR14 GNMA 4.50% BK7204 (part in from 19DE) N/A 29
POR15 GNMA 4.50% BM9707 N/A 29
POR16 GNMA BM9711 N/A 29
POR17 GNMA BM9731 N/A 29
POR18 GNMA BM9733 N/A 29
POR19 GNMA BM9688 (Part w 2020GHI) N/A 29
POR20 GNMA BM9729 N/A 29
POR21 GNMA BM9741 N/A 29
POR22 GNMA BM9732 N/A 29
POR23 GNMA BM9730 (Part w 2020GHI) N/A 29
POR24 GNMA BS8511 (Part out 2020GHI) N/A 29
POR25 GNMA BS8521 (Part out 2020GHI) N/A 29
POR26 GNMA 2.00% BS8542 N/A 29

2019JKL POR04 GNMA BM9740 62.5bps (Part in 19DE) N/A 29
POR05 GNMA BM9742 62.5bps N/A 29
POR10 13B Tfd Lns: 1sts N/A 29
POR12 GNMA BK7176 61.9bps (Part in 19DE) N/A 29
POR13 GNMA BM9756 N/A 29
POR14 GNMA BM9758 N/A 29
POR15 GNMA BS1711 N/A 29
POR17 GNMA BS1725 65.2bps N/A 29
POR18 GNMA BS1726 34.0bps N/A 29
POR19 GNMA BS1724 54.6bps N/A 29
POR21 GNMA BK7187 59.5bps (Part in 19DE) N/A 29
POR22 GNMA BS1738 62.5bps N/A 29

2020ABC POR04 GNMA BS1739 73.2bps (Part in 19DE) N/A 29
POR06 GNMA BS1737 64.2bps Non-Purpose N/A 29
POR12 GNMA 4.50% BK7185 (Part in 19DE) N/A 29
POR14 GNMA BS8434 37.5bps Non-Purpose N/A 29
POR15 GNMA BS8435 43.2 bps Non-Purpose N/A 29
POR16 GNMA BS8436 29 bps Non-Purpose N/A 29
POR17 GNMA BS8449 36.9 bps Non-Purpose N/A 29
POR18 GNMA BS8451 26.1 bps Non-Purpose N/A 29

2020DEF POR05 GNMA 3.064% BS8495 56.4bps N/A 29
POR08 GNMA 3.250% BS8467 25.0bps N/A 29
POR14 GNMA 4.00% BM9660 (part in 19FG) N/A 29
POR15 GNMA 4.50% BM9661 (part in 19FG) N/A 29
POR16 GNMA 4.50% BM9663 (part in 19FG) N/A 29
POR18 GNMA 3.022% BS8510 52.2bps N/A 29
POR19 GNMA 3.255% BS8481 25.5bps (part w 19F) N/A 29
POR20 GNMA 3.255% BS8496 25.5bps N/A 29
POR21 20DEF / 02C Tfd Lns N/A 29

2020GHI POR12 GNMA 4.00% BM9730 25.0bps (part w 19HI) N/A 29
POR13 GNMA 2.5% BS8511 52.0bps (Part w 19HI) N/A 29
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2020GHI POR14 GNMA 2.5% BS8527 50.0bps (Part w 19FG) N/A 29
POR15 GNMA 2.5% BS8526 52.0bps (Part in 19FG) N/A 29
POR16 GNMA 4.0% BM9688 26.5bps (Part w 19HI) N/A 29
POR17 GNMA 2.0% BS8521 25.0bps (Part w 19HI) N/A 29
POR18 GNMA 2.5% BS8545 25.0bps N/A 29
POR19 GNMA 2.5% BS8544 25.0bps N/A 29
POR20 GNMA 2.5% BS8543 25.0bps N/A 29
POR21 GNMA 2.5% BS8558 45.6 bps N/A 29

2021ABC POR04 GNMA BS8558 40.2bps (Part w 20ABC) N/A 29
POR06 GNMA [       ] 37.5bps N/A 29
POR08 GNMA [Feb] 37.5bps Non-Purpose N/A 29
POR09 Part Out - GNMA [Feb 2021] 37.5bps N/A 29
POR12 GNMA BS8434 (part in from 20ABC) N/A 29
POR13 GNMA BS8435 (part in from 20ABC) N/A 29
POR14 GNMA BS8436 (part in from 20ABC) N/A 29
POR15 GNMA BS8449 (part in from 20ABC) N/A 29
POR16 GNMA BS8451 (part in from 20ABC) N/A 29
POR17 Part Out - GNMA [Mar 2021] 37.5bps N/A 29
POR18 Part Out - GNMA CE1942 [Jun 2021] 52.2bps N/A 29

2021DEF POR04 GNMA BS8597 45bps (Part w 20DEF) N/A 29
POR05 GNMA [       ] 45bps N/A 29
POR09 Zeros Out - GNMA [           ] 45bps N/A 29
POR11 Zeros In - GNMA [           ] 45bps N/A 29
POR12 GNMA BS8496 (part in from 20DEF) N/A 29
POR13 GNMA BS8608 47.7bps (Part w 20DEF) N/A 29

2021GHIJ POR04 GNMA CE1943 53.6bps (Part w 20GH) N/A 29
POR05 GNMA [       ] 50.0bps N/A 29
POR09 Zeros Out - GNMA [           ] 50.0bps N/A 29
POR11 Zeros In - GNMA [           ] 50.0bps N/A 29
POR12 GNMA BS8534 (part in from 20GH) N/A 29
POR13 GNMA CE1955 50.5bps (Part w 20GH) N/A 29
POR14 GNMA CE1970 48.8bps (Part w 20GH) N/A 29

2021KLM POR04 GNMA [       ] 50bps (Part w 21ABC) N/A 29
POR05 GNMA [       ] 50bps N/A 29
POR06 GNMA [       ] 50bps N/A 29
POR08 GNMA [       ] 50bps N/A 29
POR09 Zeros Out - GNMA [           ] 50bps N/A 29
POR11 Zeros In - GNMA [           ] 39.0bps N/A 29

EXCESS POR05 1sts - 176 (30 bps) N/A 29
POR06 GNMA MBS in Revenue Fund N/A 29
POR09 FHLMC MBS in Revenue Fund N/A 29
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Loan Assumptions

Loan Loans are
Series Portfolio Originated

2001AA POR01 1sts - 124 (0 bps) As Scheduled
POR05 1sts - 124 (30bps) As Scheduled
POR11 1sts - NQ 165 (30bps) As Scheduled

2002A POR01 1sts - 127 (30bps) As Scheduled
POR02 1sts - 127 (0bps) As Scheduled

2002B POR02 1sts - 131 (30bps) As Scheduled
2014A POR01 1sts - 177 (30 bps) As Scheduled
2015A POR01 1sts - 178 (30bps) As Scheduled
2015B POR01 1sts - 179 (30bps) As Scheduled
2017A POR14 2017A GNMA MBS (in Revenue Fund) As Scheduled
2017B POR01 1sts - 184 (0 bp svc) As Scheduled

POR03 2017B GNMA MBS (in Revenue Fund) As Scheduled
POR04 1sts - 184 (30 bp svc) As Scheduled

2017CDE POR01 GNMA - 1sts (.404% Servicing) As Scheduled
POR02 GNMA - 1sts (.483% Servicing) As Scheduled
POR03 GNMA - 1sts (.5% Servicing) As Scheduled
POR04 GNMA - 1sts (.443% Servicing) As Scheduled
POR05 GNMA - 1sts (.487% Servicing) As Scheduled
POR07 1sts - 186 (30 bp svc) As Scheduled
POR08 1sts - 186 (0 bp svc) As Scheduled
POR10 GNMA - 1sts (.5% Servicing) As Scheduled
POR11 GNMA - 1sts (.50% Servicing) As Scheduled
POR12 GNMA - 1sts (.481% Servicing) As Scheduled
POR13 GNMA - 1sts (.50% Servicing) As Scheduled
POR14 GNMA - 1sts (.308% Servicing) As Scheduled

2018AB POR36 1sts - 188 (30 bp svc) As Scheduled
POR37 1sts - 188 (0 bp svc) As Scheduled
POR50 GNMA 4.00% BD0501 (Interest Out) As Scheduled
POR51 GNMA 4.50% BD0506 (part w 17CDE) As Scheduled
POR52 GNMA 4.00% BD0508 (Interest Out) As Scheduled
POR53 GNMA 4.50% BD0509 As Scheduled
POR54 GNMA 4.50% BD0510 (50% Interest Out) As Scheduled
POR55 GNMA 4.50% [Pool #] (Interest Out) As Scheduled
POR56 GNMA 4.0% AY0551 (part in from 17CDE) As Scheduled
POR57 GNMA 4.0% AY0560 (part in from 17CDE) As Scheduled
POR58 GNMA 4.50% BD0518 As Scheduled
POR59 GNMA 4.50% BD0520 As Scheduled
POR60 GNMA 4.50% BK7175 As Scheduled
POR61 GNMA 4.50% AY0551 As Scheduled
POR62 GNMA 4.50% AY0560 As Scheduled
POR63 GNMA BD0519 As Scheduled
POR64 GNMA BM9706 As Scheduled

2018C_1 POR10 GNMA 4.50% BD0529 As Scheduled
POR11 GNMA 4.50% BD0530 As Scheduled
POR12 GNMA 4.50% BD0547 (Interest Out) (FUTURE 2019) As Scheduled
POR14 GNMA 4.50% BD0538 As Scheduled
POR15 GNMA 4.50% BD0546 As Scheduled
POR16 GNMA 4.50% BD0548 (Interest Out) As Scheduled
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Loan Assumptions

Loan Loans are
Series Portfolio Originated

2018C_1 POR17 GNMA 4.50% BD0566 (Interest Out) As Scheduled
POR18 GNMA 4.50% BK7186 As Scheduled
POR19 GNMA 4.50% BK7197 As Scheduled
POR20 GNMA 4.50% BM7905 As Scheduled

2018D POR23 08A: 1sts - NQ 190 (30bps) As Scheduled
POR24 03B: 1sts - 190 (30bps) As Scheduled
POR25 12A: 1sts - 190 (30bps) As Scheduled
POR27 1sts - 190 (0bps) As Scheduled

2019ABC POR01 1sts (w/ 2nds) GNMA BD0574 As Scheduled
POR05 1sts (w/ 2nds) GNMA BK7165 As Scheduled
POR06 1sts (w/ 2nds) Future GNMAs As Scheduled
POR07 1sts (w/ 2nds) GNMA BK7166 As Scheduled
POR08 1sts (w/ 2nds) GNMA BK7167 As Scheduled
POR09 1sts (w/ 2nds) GNMA BK7173 As Scheduled

2019DE POR12 Tfd Loans - 1sts (30 bps) As Scheduled
POR14 Tfd Loans - 1sts (0.000%) As Scheduled
POR15 GNMA 4.50% BK7175 (part w 18AB) As Scheduled
POR16 GNMA 4.50% BK7186 (part w 18C) As Scheduled
POR17 GNMA 4.50% BK7197 (part w 18C) As Scheduled
POR18 GNMA 4.00% BK7176 -- Par (Non-Purp Interest Out) As Scheduled
POR19 GNMA 4.00% BK7187 -- Par (Non-Purp Interest Out) As Scheduled
POR20 GNMA 4.50% BK7193 As Scheduled
POR21 GNMA 4.50% BK7185 As Scheduled
POR22 GNMA 4.00% BD0501 (part in from 18AB) As Scheduled
POR23 GNMA 4.00% BD0508 (part in from 18AB) As Scheduled
POR24 GNMA 4.00% BD0510 (part in from 18AB) As Scheduled
POR25 GNMA 4.00% BD0518 (part in from 18AB) As Scheduled
POR26 GNMA 4.00% BD0520 (part in from 18AB) As Scheduled
POR27 GNMA 4.50% BD0547 (part in from 18C) As Scheduled
POR29 GNMA 4.50% BM9757 As Scheduled
POR30 GNMA 4.50% BK7205 As Scheduled
POR31 GNMA 4.50% BM9707 As Scheduled
POR32 GNMA 4.50% BM9740 As Scheduled
POR33 GNMA 4.50% BK7174 As Scheduled
POR34 GNMA 4.50% (Non-Purp Interest Out) As Scheduled
POR35 GNMA 3.50% BS1739 -- Par (Non-Purp Interest Out) As Scheduled
POR36 GNMA 2.50% BS1751 As Scheduled

2019FG POR04 GNMA BK7195 62.5bps As Scheduled
POR10 GNMA BK7204 62.5bps As Scheduled
POR11 GNMA BK7205 62.5bps (Part in 19DE) As Scheduled
POR12 GNMA BK7206 62.5bps As Scheduled
POR13 GNMA BM9660 48.8bps (Part out 20DEF) As Scheduled
POR14 GNMA BM9661 60.4bps (Part out 20DEF) As Scheduled
POR15 GNMA BM9662 57.8bps As Scheduled
POR16 GNMA BM9663 62.5bps (Part out 20DEF) As Scheduled
POR17 GNMA BM9673 62.5bps As Scheduled
POR19 GNMA 4.50% BK7174 (part in 19DE) As Scheduled
POR21 GNMA BS8481 25.5bps (Part out 20DEF) As Scheduled
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Loan Assumptions

Loan Loans are
Series Portfolio Originated

2019FG POR22 GNMA BS8527 50bps (Part out 20GHI) As Scheduled
POR23 GNMA BS8526 50.4bps (Part out 20GHI) As Scheduled

2019HI POR12 GNMA 4.50% BK7194 (part in from 19DE) As Scheduled
POR13 GNMA 4.50% BK7196 (part in from 19DE) As Scheduled
POR14 GNMA 4.50% BK7204 (part in from 19DE) As Scheduled
POR15 GNMA 4.50% BM9707 As Scheduled
POR16 GNMA BM9711 As Scheduled
POR17 GNMA BM9731 As Scheduled
POR18 GNMA BM9733 As Scheduled
POR19 GNMA BM9688 (Part w 2020GHI) As Scheduled
POR20 GNMA BM9729 As Scheduled
POR21 GNMA BM9741 As Scheduled
POR22 GNMA BM9732 As Scheduled
POR23 GNMA BM9730 (Part w 2020GHI) As Scheduled
POR24 GNMA BS8511 (Part out 2020GHI) As Scheduled
POR25 GNMA BS8521 (Part out 2020GHI) As Scheduled
POR26 GNMA 2.00% BS8542 As Scheduled

2019JKL POR04 GNMA BM9740 62.5bps (Part in 19DE) As Scheduled
POR05 GNMA BM9742 62.5bps As Scheduled
POR10 13B Tfd Lns: 1sts As Scheduled
POR12 GNMA BK7176 61.9bps (Part in 19DE) As Scheduled
POR13 GNMA BM9756 As Scheduled
POR14 GNMA BM9758 As Scheduled
POR15 GNMA BS1711 As Scheduled
POR17 GNMA BS1725 65.2bps As Scheduled
POR18 GNMA BS1726 34.0bps As Scheduled
POR19 GNMA BS1724 54.6bps As Scheduled
POR21 GNMA BK7187 59.5bps (Part in 19DE) As Scheduled
POR22 GNMA BS1738 62.5bps As Scheduled

2020ABC POR04 GNMA BS1739 73.2bps (Part in 19DE) As Scheduled
POR06 GNMA BS1737 64.2bps Non-Purpose As Scheduled
POR12 GNMA 4.50% BK7185 (Part in 19DE) As Scheduled
POR14 GNMA BS8434 37.5bps Non-Purpose As Scheduled
POR15 GNMA BS8435 43.2 bps Non-Purpose As Scheduled
POR16 GNMA BS8436 29 bps Non-Purpose As Scheduled
POR17 GNMA BS8449 36.9 bps Non-Purpose As Scheduled
POR18 GNMA BS8451 26.1 bps Non-Purpose As Scheduled

2020DEF POR05 GNMA 3.064% BS8495 56.4bps As Scheduled
POR08 GNMA 3.250% BS8467 25.0bps As Scheduled
POR14 GNMA 4.00% BM9660 (part in 19FG) As Scheduled
POR15 GNMA 4.50% BM9661 (part in 19FG) As Scheduled
POR16 GNMA 4.50% BM9663 (part in 19FG) As Scheduled
POR18 GNMA 3.022% BS8510 52.2bps As Scheduled
POR19 GNMA 3.255% BS8481 25.5bps (part w 19F) As Scheduled
POR20 GNMA 3.255% BS8496 25.5bps As Scheduled
POR21 20DEF / 02C Tfd Lns As Scheduled

2020GHI POR12 GNMA 4.00% BM9730 25.0bps (part w 19HI) As Scheduled
POR13 GNMA 2.5% BS8511 52.0bps (Part w 19HI) As Scheduled
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Loan Assumptions

Loan Loans are
Series Portfolio Originated

2020GHI POR14 GNMA 2.5% BS8527 50.0bps (Part w 19FG) As Scheduled
POR15 GNMA 2.5% BS8526 52.0bps (Part in 19FG) As Scheduled
POR16 GNMA 4.0% BM9688 26.5bps (Part w 19HI) As Scheduled
POR17 GNMA 2.0% BS8521 25.0bps (Part w 19HI) As Scheduled
POR18 GNMA 2.5% BS8545 25.0bps As Scheduled
POR19 GNMA 2.5% BS8544 25.0bps As Scheduled
POR20 GNMA 2.5% BS8543 25.0bps As Scheduled
POR21 GNMA 2.5% BS8558 45.6 bps As Scheduled

2021ABC POR04 GNMA BS8558 40.2bps (Part w 20ABC) As Scheduled
POR06 GNMA [       ] 37.5bps As Scheduled
POR08 GNMA [Feb] 37.5bps Non-Purpose As Scheduled
POR09 Part Out - GNMA [Feb 2021] 37.5bps As Scheduled
POR12 GNMA BS8434 (part in from 20ABC) As Scheduled
POR13 GNMA BS8435 (part in from 20ABC) As Scheduled
POR14 GNMA BS8436 (part in from 20ABC) As Scheduled
POR15 GNMA BS8449 (part in from 20ABC) As Scheduled
POR16 GNMA BS8451 (part in from 20ABC) As Scheduled
POR17 Part Out - GNMA [Mar 2021] 37.5bps As Scheduled
POR18 Part Out - GNMA CE1942 [Jun 2021] 52.2bps As Scheduled

2021DEF POR04 GNMA BS8597 45bps (Part w 20DEF) As Scheduled
POR05 GNMA [       ] 45bps As Scheduled
POR09 Zeros Out - GNMA [           ] 45bps As Scheduled
POR11 Zeros In - GNMA [           ] 45bps As Scheduled
POR12 GNMA BS8496 (part in from 20DEF) As Scheduled
POR13 GNMA BS8608 47.7bps (Part w 20DEF) As Scheduled

2021GHIJ POR04 GNMA CE1943 53.6bps (Part w 20GH) As Scheduled
POR05 GNMA [       ] 50.0bps As Scheduled
POR09 Zeros Out - GNMA [           ] 50.0bps As Scheduled
POR11 Zeros In - GNMA [           ] 50.0bps As Scheduled
POR12 GNMA BS8534 (part in from 20GH) As Scheduled
POR13 GNMA CE1955 50.5bps (Part w 20GH) As Scheduled
POR14 GNMA CE1970 48.8bps (Part w 20GH) As Scheduled

2021KLM POR04 GNMA [       ] 50bps (Part w 21ABC) As Scheduled
POR05 GNMA [       ] 50bps As Scheduled
POR06 GNMA [       ] 50bps As Scheduled
POR08 GNMA [       ] 50bps As Scheduled
POR09 Zeros Out - GNMA [           ] 50bps As Scheduled
POR11 Zeros In - GNMA [           ] 39.0bps As Scheduled

EXCESS POR05 1sts - 176 (30 bps) As Scheduled
POR06 GNMA MBS in Revenue Fund As Scheduled
POR09 FHLMC MBS in Revenue Fund As Scheduled
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Select Series For Yield Calculation

Include in
Series Description Yield Calc

2001AA 2001 Series AA No
2002A 2002 Series A No
2002B 2002 Series B No
2014A 2014 Series A No
2015A 2015 Series A No
2015B 2015 Series B No
2017A 2017 Series A No
2017B 2017 Series B No
2017CDE 2017 Series CDE No
2018AB 2018 Series AB No
2018C_1 2018 Series C No
2018D 2018 Series D No
2019ABC 2019 Series ABC No
2019DE 2019 Series DE No
2019FG 2019 Series FG No
2019HI 2019 Series HI No
2019JKL 2019 Series JKL No
2020ABC 2020 Series ABC No
2020DEF 2020 Series DEF No
2020GHI 2020 Series GHI No
2021ABC 2021 Series ABC - Closing No
2021DEF Closing Cash Flows No
2021GHIJ Closing Cash Flows No
2021KLM Preliminary Cash Flows No
EXCESS SF Surplus Acct No

Series Rate Table Override

Override Rate Tables Yes

Series Rate Table Override

Series Rate Table Override With

2001AA TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
TBL04 SIFMA+0.15%: Triggrs TBL03: Hgh- SIFMA+0.15%: Triggrs
TBL05 SIFMA+0.05%: Triggrs TBL04: Hgh- SIFMA+0.05%: Triggrs
TBL06 LIBOR: Triggers TBL05: Hgh- LIBOR: Triggers
TBL07 LIBOR+0.05% Swaps TBL06: Hgh- LIBOR+0.05% Swaps
TBL08 Reinvest Rates TBL07: Hgh- Reinvest Rates

2002A TBL01 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL02 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Series Rate Table Override

Series Rate Table Override With

2002A TBL03 SIFMA+0.15%: Triggrs TBL03: Hgh- SIFMA+0.15%: Triggrs
TBL04 SIFMA+0.05%: Triggrs TBL04: Hgh- SIFMA+0.05%: Triggrs
TBL05 LIBOR: Triggers TBL05: Hgh- LIBOR: Triggers
TBL06 LIBOR+0.05% Swaps TBL06: Hgh- LIBOR+0.05% Swaps
TBL07 Reinvest Rates TBL07: Hgh- Reinvest Rates

2002B TBL01 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL02 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
TBL03 SIFMA+0.15%: Triggrs TBL03: Hgh- SIFMA+0.15%: Triggrs
TBL04 SIFMA+0.05%: Triggrs TBL04: Hgh- SIFMA+0.05%: Triggrs
TBL05 LIBOR: Triggers TBL05: Hgh- LIBOR: Triggers
TBL06 LIBOR+0.05% Swaps TBL06: Hgh- LIBOR+0.05% Swaps
TBL07 Reinvest Rates TBL07: Hgh- Reinvest Rates

2014A TBL01 Reinvest Rates TBL07: Hgh- Reinvest Rates
2015A TBL07 Reinvest Rates TBL07: Hgh- Reinvest Rates
2015B TBL07 Reinvest Rates TBL07: Hgh- Reinvest Rates
2017A TBL01 S&P Reinvest Min TBL07: Hgh- Reinvest Rates
2017B TBL02 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

TBL03 Reinvest Rates TBL07: Hgh- Reinvest Rates
2017CDE TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates

TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
TBL04 LIBOR: Swap TBL02: Hgh- LIBOR: VRDO

2018AB TBL01 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL02 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
TBL03 SIFMA+0.15%: Triggrs TBL03: Hgh- SIFMA+0.15%: Triggrs
TBL04 SIFMA+0.05%: Triggrs TBL04: Hgh- SIFMA+0.05%: Triggrs
TBL05 LIBOR: Triggers TBL05: Hgh- LIBOR: Triggers
TBL06 LIBOR+0.05% Swaps TBL06: Hgh- LIBOR+0.05% Swaps
TBL07 Reinvest Rates TBL07: Hgh- Reinvest Rates
TBL08 LIBOR: Swap TBL02: Hgh- LIBOR: VRDO

2018C_1 TBL04 Reinvestment Rate TBL07: Hgh- Reinvest Rates
2018D TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO

TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
TBL04 SIFMA+0.15%: Triggrs TBL03: Hgh- SIFMA+0.15%: Triggrs
TBL05 SIFMA+0.05%: Triggrs TBL04: Hgh- SIFMA+0.05%: Triggrs
TBL06 LIBOR: Triggers TBL05: Hgh- LIBOR: Triggers
TBL07 LIBOR+0.05% Swaps TBL06: Hgh- LIBOR+0.05% Swaps
TBL08 Reinvest Rates TBL07: Hgh- Reinvest Rates

2019ABC TBL01 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
TBL02 Reinvest Rates TBL07: Hgh- Reinvest Rates

2019DE TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
TBL04 LIBOR: Swap TBL02: Hgh- LIBOR: VRDO

2019FG TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

2019HI TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Series Rate Table Override

Series Rate Table Override With

2019HI TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
2019JKL TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates

TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

2020ABC TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

2020DEF TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

2020GHI TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

2021ABC TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

2021DEF TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

2021GHIJ TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

2021KLM TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

EXCESS TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
TBL04 SIFMA+0.15%: Triggrs TBL03: Hgh- SIFMA+0.15%: Triggrs
TBL05 SIFMA+0.05%: Triggrs TBL04: Hgh- SIFMA+0.05%: Triggrs
TBL06 LIBOR: Triggers TBL05: Hgh- LIBOR: Triggers
TBL07 LIBOR+0.05% Swaps TBL06: Hgh- LIBOR+0.05% Swaps
TBL08 Reinvest Rates TBL07: Hgh- Reinvest Rates

Use Series Assumptions

Series Series Batched Assumption Loan Expense Reserve Rate Table
Assumptions Overrides Overrides Overrides

2001AA N/A Yes Yes Yes Yes
2002A N/A Yes Yes Yes Yes
2002B N/A Yes Yes Yes Yes
2014A N/A Yes Yes Yes Yes
2015A N/A Yes Yes Yes Yes
2015B N/A Yes Yes Yes Yes
2017A N/A Yes Yes Yes Yes
2017B N/A Yes Yes Yes Yes
2017CDE N/A Yes Yes Yes Yes
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Use Series Assumptions

Series Series Batched Assumption Loan Expense Reserve Rate Table
Assumptions Overrides Overrides Overrides

2018AB N/A Yes Yes Yes Yes
2018C_1 N/A Yes Yes Yes Yes
2018D N/A Yes Yes Yes Yes
2019ABC N/A Yes Yes Yes Yes
2019DE N/A Yes Yes Yes Yes
2019FG N/A Yes Yes Yes Yes
2019HI N/A Yes Yes Yes Yes
2019JKL N/A Yes Yes Yes Yes
2020ABC N/A Yes Yes Yes Yes
2020DEF N/A Yes Yes Yes Yes
2020GHI N/A Yes Yes Yes Yes
2021ABC N/A Yes Yes Yes Yes
2021DEF N/A Yes Yes Yes Yes
2021GHIJ N/A Yes Yes Yes Yes
2021KLM N/A Yes Yes Yes Yes
EXCESS N/A Yes Yes Yes Yes

Value of Indenture Reserve Taps/Replen

Indenture Amount -9,179,000.00
Present Value -14,835,578.17
Date Nov  1, 2020
Rate 1.0000000%

Compounding Freq Semiannual

Value of External Distribution

Indenture Amount 173,568,996.27
Present Value 127,907,859.45
Date Nov  1, 2020
Rate 1.0000000%

Compounding Freq Semiannual
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CASHFLOW REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Expense Summary
Gross Total Total Net Intra-Series Surplus Revenue MRA Overall

Date Revenues Debt Serv Expenses Revenues Surplus Trans Dist Balance Balance Balance

Dec 31, 2020 - - - - - 7,366,738 83,764,557 7,366,738 91,131,295
May  1, 2021 29,048,778 31,846,503 7,013,748 -9,811,473 - 58,415,928 15,837,157 5,376,825 21,213,982
Nov  1, 2021 46,748,854 36,244,002 7,264,048 3,240,804 - 5,393,682 14,186,648 1,923,467 16,110,115
May  1, 2022 52,641,213 40,863,471 4,814,914 6,962,828 - 7,812,909 13,558,267 1,067,929 14,626,196
Nov  1, 2022 55,317,761 42,465,071 3,348,428 9,504,263 - 10,231,978 12,830,552 1,106,213 13,936,765
May  1, 2023 55,109,280 46,774,294 934,387 7,400,599 - 8,024,877 12,206,273 95,946 12,302,219
Nov  1, 2023 55,351,639 48,107,481 -333,206 7,577,364 - 9,106,862 10,676,775 95,033 10,771,808
May  1, 2024 55,420,368 61,135,447 -2,591,933 -3,123,145 - 1,197,642 6,355,988 94,115 6,450,103
Nov  1, 2024 54,762,424 51,836,945 -3,937,756 6,863,236 - 11,026,030 2,193,194 93,215 2,286,409
May  1, 2025 54,340,354 54,663,330 -6,180,436 5,857,461 - 8,050,655 - - -
Nov  1, 2025 60,236,425 54,861,507 -7,595,791 12,970,709 - 10,835,359 2,135,351 91,414 2,226,765
May  1, 2026 53,216,638 58,837,335 -9,762,701 4,142,003 - 6,277,353 - - -
Nov  1, 2026 52,590,661 56,346,397 -11,226,015 7,470,278 - 7,470,278 - - -
May  1, 2027 51,925,013 65,299,741 -10,702,296 -2,672,432 - -2,672,432 - 876 876
Nov  1, 2027 50,886,339 55,467,445 -10,994,877 6,413,771 - 6,413,771 - 893 893
May  1, 2028 50,334,995 72,744,540 -10,672,784 -11,736,762 - -11,736,762 - 813 813
Nov  1, 2028 49,721,662 51,922,512 -10,542,711 8,341,862 - 8,341,862 - 609 609
May  1, 2029 49,096,018 51,679,825 -10,151,940 7,568,133 - 7,568,133 - 725 725
Nov  1, 2029 48,523,766 54,034,285 -10,047,993 4,537,474 - 4,537,474 - 323 323
May  1, 2030 47,909,319 51,765,099 -9,348,963 5,493,183 - 5,493,183 - 552 552
Nov  1, 2030 47,339,709 51,283,146 -9,177,061 5,233,624 - 5,233,624 - 350 350
May  1, 2031 46,742,203 51,015,835 -8,085,334 3,811,702 - 3,811,702 - 355 355
Nov  1, 2031 46,177,903 47,634,122 -7,851,003 6,394,784 - 6,394,784 - 375 375
May  1, 2032 45,554,330 46,460,764 -6,964,228 6,057,794 - 6,057,794 - 546 546
Nov  1, 2032 44,910,960 44,885,368 -6,443,334 6,468,926 - 6,468,926 - 727 727
May  1, 2033 44,065,449 42,611,190 -5,487,633 6,941,892 - 6,941,892 - 103 103
Nov  1, 2033 43,151,465 42,317,721 -5,028,816 5,862,559 - 5,862,559 - 10 10
May  1, 2034 42,190,772 39,100,129 -4,132,736 7,223,379 - 7,223,379 - 519 519
Nov  1, 2034 41,289,335 38,047,042 -3,670,085 6,912,378 - 6,912,378 - 29 29
May  1, 2035 40,318,065 37,334,553 -2,882,475 5,865,987 - 5,865,987 - 477 477
Nov  1, 2035 39,370,571 38,888,733 -2,463,976 2,945,814 - 2,945,814 - 166 166
May  1, 2036 38,551,029 34,612,687 -1,974,113 5,912,456 - 5,912,456 - 699 699
Nov  1, 2036 37,739,415 34,021,595 -1,674,579 5,392,399 - 5,392,399 - 747 747
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CASHFLOW REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Expense Summary
Gross Total Total Net Intra-Series Surplus Revenue MRA Overall

Date Revenues Debt Serv Expenses Revenues Surplus Trans Dist Balance Balance Balance

May  1, 2037 36,936,397 31,853,759 -1,292,458 6,375,095 - 6,375,095 - 796 796
Nov  1, 2037 36,087,718 28,820,704 -1,035,898 8,302,912 - 8,302,912 - 344 344
May  1, 2038 35,242,749 26,536,963 -727,434 9,433,220 - 9,433,220 - 443 443
Nov  1, 2038 34,480,345 25,368,090 -526,343 9,638,598 - 9,638,598 - 907 907
May  1, 2039 33,899,589 25,488,538 -281,349 8,692,400 - 8,692,400 - 90 90
Nov  1, 2039 33,512,409 25,365,553 -100,397 8,247,253 - 8,247,253 - 538 538
May  1, 2040 33,136,757 25,158,307 92,460 7,885,989 - 7,885,989 - 851 851
Nov  1, 2040 32,775,708 24,461,678 272,304 8,041,726 - 8,041,726 - 513 513
May  1, 2041 32,398,453 23,726,764 417,717 8,253,972 - 8,253,972 - 534 534
Nov  1, 2041 32,029,867 22,506,623 537,278 8,985,967 - 8,985,967 - 941 941
May  1, 2042 31,611,036 21,014,632 598,570 9,997,835 - 9,997,835 - 37 37
Nov  1, 2042 31,247,542 20,224,677 656,092 10,366,773 - 10,366,773 - 688 688
May  1, 2043 30,884,358 19,860,680 680,848 10,342,830 - 10,342,830 - 164 164
Nov  1, 2043 30,491,151 19,345,380 717,213 10,428,558 - 9,955,542 473,016 926,261 1,399,277
May  1, 2044 30,079,895 18,948,417 692,038 10,439,441 - 10,436,654 475,804 2,350,106 2,825,910
Nov  1, 2044 29,673,037 17,383,216 633,323 11,656,499 - 11,660,020 472,283 4,481,403 4,953,686
May  1, 2045 29,252,887 15,467,176 546,577 13,239,134 - 13,235,884 475,533 8,370,618 8,846,150
Nov  1, 2045 28,862,823 14,909,154 509,143 13,444,525 - 13,448,084 471,974 12,389,486 12,861,459
May  1, 2046 28,474,796 14,167,350 437,221 13,870,225 - 13,867,437 474,762 16,532,758 17,007,519
Nov  1, 2046 28,076,148 13,537,385 403,921 14,134,841 - 14,137,481 472,122 22,194,308 22,666,430
May  1, 2047 27,693,104 12,998,834 337,704 14,356,566 - 14,354,446 474,243 28,010,332 28,484,575
Nov  1, 2047 26,641,981 12,362,733 304,069 13,975,179 - 13,997,374 452,048 34,192,100 34,644,148
May  1, 2048 25,372,095 10,153,464 238,054 14,980,577 - 14,977,578 455,047 40,640,668 41,095,715
Nov  1, 2048 23,394,456 9,684,300 210,546 13,499,610 - 13,512,623 442,033 46,599,280 47,041,314
May  1, 2049 20,713,029 5,707,454 170,109 14,835,466 - 14,831,647 435,852 55,070,310 55,506,163
Nov  1, 2049 18,086,429 5,094,411 155,422 12,836,595 - 12,941,414 331,033 62,084,982 62,416,016
May  1, 2050 13,944,253 4,739,630 120,260 9,084,363 - 9,191,298 214,098 67,697,467 67,911,565
Nov  1, 2050 10,884,891 10,318,593 99,024 467,274 - 510,582 170,791 66,491,032 66,661,822
May  1, 2051 6,525,250 7,068,359 53,039 -596,149 - -1,600,963 1,175,605 65,227,442 66,403,047
Nov  1, 2051 2,612,205 2,055,468 77 556,659 - 1,612,295 120,000 - 120,000
May  1, 2052 64,086 - - 64,086 - 74,086 110,000 - 110,000
Nov  1, 2052 9,287 - - 9,287 - 9,287 110,000 - 110,000
May  1, 2053 9,154 - - 9,154 - 9,154 110,000 - 110,000
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CASHFLOW REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Expense Summary
Gross Total Total Net Intra-Series Surplus Revenue MRA Overall

Date Revenues Debt Serv Expenses Revenues Surplus Trans Dist Balance Balance Balance

Nov  1, 2053 9,147 - - 9,147 - 9,147 110,000 - 110,000
May  1, 2054 9,015 - - 9,015 - 9,015 110,000 - 110,000
Nov  1, 2054 9,008 - - 9,008 - 9,008 110,000 - 110,000
May  1, 2055 5,842 - - 5,842 - 115,842 - - -
Nov  1, 2055 1,999 - - 1,999 - 1,999 - - -
May  1, 2056 1,973 - - 1,973 - 1,973 - - -

2,345,723,580 2,049,436,405 -151,630,118 447,917,294 0 540,052,688
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Assets Liabilities
Res/Acq Loan Short-Term MRA Ind Red Total Parity Bond Other Total

Date Valuation Valuation Valuation Valuation Fund Val Assets Assets Value Liabilities Liabilities

Dec 31, 2020 39,271,666 1,077,889,367 83,764,557 7,366,738 - 1,208,292,328 1,208,292,328 1,166,385,699 - 1,166,385,699
May  1, 2021 38,000,194 1,186,690,668 73,191,671 5,376,825 - 1,303,259,357 1,303,259,357 1,270,019,605 - 1,270,019,605
Nov  1, 2021 29,512,092 1,386,389,525 36,954,134 1,923,467 - 1,454,779,217 1,454,779,217 1,420,433,910 - 1,420,433,910
May  1, 2022 29,264,592 1,483,708,591 34,261,331 1,067,929 - 1,548,302,443 1,548,302,443 1,512,558,603 - 1,512,558,603
Nov  1, 2022 27,909,342 1,456,882,500 32,909,828 1,106,213 - 1,518,807,883 1,518,807,883 1,479,358,864 - 1,479,358,864
May  1, 2023 27,616,342 1,428,966,070 28,789,492 95,946 - 1,485,467,849 1,485,467,849 1,442,771,505 - 1,442,771,505
Nov  1, 2023 27,377,092 1,400,306,177 24,969,714 95,033 - 1,452,748,016 1,452,748,016 1,407,104,204 - 1,407,104,204
May  1, 2024 27,154,717 1,371,256,895 10,604,404 94,115 - 1,409,110,130 1,409,110,130 1,361,169,859 - 1,361,169,859
Nov  1, 2024 26,931,092 1,342,120,510 6,598,891 93,215 - 1,375,743,707 1,375,743,707 1,325,552,809 - 1,325,552,809
May  1, 2025 25,201,485 1,312,976,195 3,318,393 - - 1,341,496,073 1,341,496,073 1,289,616,144 - 1,289,616,144
Nov  1, 2025 18,487,989 1,283,816,271 6,288,363 91,414 - 1,308,684,037 1,308,684,037 1,254,339,688 - 1,254,339,688
May  1, 2026 15,562,183 1,254,640,667 3,095,097 - - 1,273,297,946 1,273,297,946 1,218,648,262 - 1,218,648,262
Nov  1, 2026 13,081,789 1,225,440,238 3,123,090 - - 1,241,645,116 1,241,645,116 1,184,756,687 - 1,184,756,687
May  1, 2027 - 1,196,212,747 3,433,120 876 - 1,199,646,743 1,199,646,743 1,141,944,784 - 1,141,944,784
Nov  1, 2027 - 1,166,959,465 3,067,653 893 - 1,170,028,011 1,170,028,011 1,109,322,377 - 1,109,322,377
May  1, 2028 - 1,137,682,603 1,342,840 813 - 1,139,026,256 1,139,026,256 1,058,079,284 - 1,058,079,284
Nov  1, 2028 - 1,108,416,365 1,417,818 609 - 1,109,834,792 1,109,834,792 1,027,105,327 - 1,027,105,327
May  1, 2029 - 1,079,214,567 1,352,407 725 - 1,080,567,699 1,080,567,699 995,675,325 - 995,675,325
Nov  1, 2029 - 1,050,048,929 1,185,807 323 - 1,051,235,060 1,051,235,060 962,269,101 - 962,269,101
May  1, 2030 - 1,020,924,850 1,219,222 552 - 1,022,144,624 1,022,144,624 929,951,471 - 929,951,471
Nov  1, 2030 - 991,839,802 1,217,535 350 - 993,057,687 993,057,687 897,327,257 - 897,327,257
May  1, 2031 - 962,768,053 1,344,163 355 - 964,112,571 964,112,571 865,511,276 - 865,511,276
Nov  1, 2031 - 933,731,525 1,277,757 375 - 935,009,657 935,009,657 835,278,347 - 835,278,347
May  1, 2032 - 904,731,392 1,250,137 546 - 905,982,075 905,982,075 805,983,289 - 805,983,289
Nov  1, 2032 - 875,837,909 1,249,966 727 - 877,088,602 877,088,602 777,940,920 - 777,940,920
May  1, 2033 - 847,213,331 1,351,347 103 - 848,564,781 848,564,781 749,266,057 - 749,266,057
Nov  1, 2033 - 818,982,619 1,528,773 10 - 820,511,402 820,511,402 720,808,516 - 720,808,516
May  1, 2034 - 791,160,858 1,620,596 519 - 792,781,973 792,781,973 692,188,112 - 692,188,112
Nov  1, 2034 - 763,738,897 1,634,601 29 - 765,373,528 765,373,528 663,504,662 - 663,504,662
May  1, 2035 - 736,753,076 1,700,913 477 - 738,454,466 738,454,466 634,717,982 - 634,717,982
Nov  1, 2035 - 710,231,849 1,673,538 166 - 711,905,553 711,905,553 603,497,887 - 603,497,887
May  1, 2036 - 684,041,371 1,830,870 699 - 685,872,941 685,872,941 575,574,188 - 575,574,188
Nov  1, 2036 - 658,200,640 1,785,774 747 - 659,987,161 659,987,161 547,306,702 - 547,306,702
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Assets Liabilities
Res/Acq Loan Short-Term MRA Ind Red Total Parity Bond Other Total

Date Valuation Valuation Valuation Valuation Fund Val Assets Assets Value Liabilities Liabilities

May  1, 2037 - 632,689,652 1,694,354 796 - 634,384,803 634,384,803 518,865,239 - 518,865,239
Nov  1, 2037 - 607,579,326 1,635,060 344 - 609,214,730 609,214,730 492,444,614 - 492,444,614
May  1, 2038 - 582,860,327 1,678,917 443 - 584,539,687 584,539,687 466,829,636 - 466,829,636
Nov  1, 2038 - 558,477,133 1,672,926 907 - 560,150,967 560,150,967 440,980,117 - 440,980,117
May  1, 2039 - 534,245,924 1,598,092 90 - 535,844,106 535,844,106 415,405,867 - 415,405,867
Nov  1, 2039 - 509,989,065 1,598,690 538 - 511,588,294 511,588,294 389,491,695 - 389,491,695
May  1, 2040 - 485,681,806 1,597,950 851 - 487,280,607 487,280,607 363,692,410 - 363,692,410
Nov  1, 2040 - 461,319,848 1,597,257 513 - 462,917,618 462,917,618 338,117,820 - 338,117,820
May  1, 2041 - 436,905,018 1,597,809 534 - 438,503,362 438,503,362 312,497,732 - 312,497,732
Nov  1, 2041 - 412,443,039 1,220,163 941 - 413,664,143 413,664,143 288,546,953 - 288,546,953
May  1, 2042 - 387,921,801 1,112,543 37 - 389,034,380 389,034,380 266,720,285 - 266,720,285
Nov  1, 2042 - 363,333,094 1,113,850 688 - 364,447,632 364,447,632 245,462,538 - 245,462,538
May  1, 2043 - 338,673,404 772,605 164 - 339,446,174 339,446,174 224,913,511 - 224,913,511
Nov  1, 2043 - 313,944,622 1,477,711 926,261 - 316,348,593 316,348,593 205,218,008 - 205,218,008
May  1, 2044 - 289,206,501 1,501,325 2,350,106 - 293,057,933 293,057,933 185,130,834 - 185,130,834
Nov  1, 2044 - 264,449,880 1,378,845 4,481,403 - 270,310,128 270,310,128 166,091,786 - 166,091,786
May  1, 2045 - 239,654,794 1,371,485 8,370,618 - 249,396,897 249,396,897 148,955,664 - 148,955,664
Nov  1, 2045 - 214,823,237 1,335,795 12,389,486 - 228,548,518 228,548,518 131,682,269 - 131,682,269
May  1, 2046 - 189,940,443 1,295,067 16,532,758 - 207,768,268 207,768,268 115,886,398 - 115,886,398
Nov  1, 2046 - 165,005,815 1,290,023 22,194,308 - 188,490,146 188,490,146 100,322,846 - 100,322,846
May  1, 2047 - 140,014,153 1,299,998 28,010,332 - 169,324,483 169,324,483 84,626,411 - 84,626,411
Nov  1, 2047 - 115,644,633 1,286,345 34,192,100 - 151,123,079 151,123,079 69,713,343 - 69,713,343
May  1, 2048 - 92,123,026 1,184,262 40,640,668 - 133,947,956 133,947,956 57,344,376 - 57,344,376
Nov  1, 2048 - 70,156,288 1,065,126 46,599,280 - 117,820,694 117,820,694 44,451,439 - 44,451,439
May  1, 2049 - 50,489,343 1,054,697 55,070,310 - 106,614,351 106,614,351 36,204,422 - 36,204,422
Nov  1, 2049 - 33,148,515 730,722 62,084,982 - 95,964,220 95,964,220 29,193,219 - 29,193,219
May  1, 2050 - 19,670,714 597,778 67,697,467 - 87,965,959 87,965,959 22,422,723 - 22,422,723
Nov  1, 2050 - 9,077,882 300,483 66,491,032 - 75,869,396 75,869,396 10,792,827 - 10,792,827
May  1, 2051 - 2,667,268 1,195,605 65,227,442 - 69,090,315 69,090,315 2,330,695 - 2,330,695
Nov  1, 2051 - 90,748 139,969 - - 230,717 230,717 - - -
May  1, 2052 - 31,150 129,969 - - 161,119 161,119 - - -
Nov  1, 2052 - 26,143 129,969 - - 156,112 156,112 - - -
May  1, 2053 - 21,126 129,969 - - 151,095 151,095 - - -
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Assets Liabilities
Res/Acq Loan Short-Term MRA Ind Red Total Parity Bond Other Total

Date Valuation Valuation Valuation Valuation Fund Val Assets Assets Value Liabilities Liabilities

Nov  1, 2053 - 16,099 129,969 - - 146,068 146,068 - - -
May  1, 2054 - 11,061 129,969 - - 141,031 141,031 - - -
Nov  1, 2054 - 6,012 129,969 - - 135,982 135,982 - - -
May  1, 2055 - 2,771 19,969 - - 22,740 22,740 - - -
Nov  1, 2055 - 1,382 19,969 - - 21,351 21,351 - - -
May  1, 2056 - - 19,969 - - 19,969 19,969 - - -
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Asset
Date Coverage Parity

Dec 31, 2020 41,906,629 103.593
May  1, 2021 33,239,752 102.617
Nov  1, 2021 34,345,307 102.418
May  1, 2022 35,743,840 102.363
Nov  1, 2022 39,449,019 102.667
May  1, 2023 42,696,344 102.959
Nov  1, 2023 45,643,812 103.244
May  1, 2024 47,940,271 103.522
Nov  1, 2024 50,190,898 103.786
May  1, 2025 51,879,929 104.023
Nov  1, 2025 54,344,349 104.333
May  1, 2026 54,649,684 104.484
Nov  1, 2026 56,888,429 104.802
May  1, 2027 57,701,959 105.053
Nov  1, 2027 60,705,634 105.472
May  1, 2028 80,946,972 107.650
Nov  1, 2028 82,729,465 108.055
May  1, 2029 84,892,374 108.526
Nov  1, 2029 88,965,958 109.245
May  1, 2030 92,193,153 109.914
Nov  1, 2030 95,730,430 110.668
May  1, 2031 98,601,295 111.392
Nov  1, 2031 99,731,310 111.940
May  1, 2032 99,998,786 112.407
Nov  1, 2032 99,147,682 112.745
May  1, 2033 99,298,724 113.253
Nov  1, 2033 99,702,886 113.832
May  1, 2034 100,593,860 114.533
Nov  1, 2034 101,868,866 115.353
May  1, 2035 103,736,484 116.344
Nov  1, 2035 108,407,666 117.963
May  1, 2036 110,298,753 119.163
Nov  1, 2036 112,680,459 120.588
May  1, 2037 115,519,564 122.264
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Asset
Date Coverage Parity

Nov  1, 2037 116,770,116 123.712
May  1, 2038 117,710,051 125.215
Nov  1, 2038 119,170,850 127.024
May  1, 2039 120,438,239 128.993
Nov  1, 2039 122,096,599 131.348
May  1, 2040 123,588,197 133.982
Nov  1, 2040 124,799,798 136.910
May  1, 2041 126,005,630 140.322
Nov  1, 2041 125,117,190 143.361
May  1, 2042 122,314,095 145.859
Nov  1, 2042 118,985,094 148.474
May  1, 2043 114,532,663 150.923
Nov  1, 2043 111,130,585 154.152
May  1, 2044 107,927,099 158.298
Nov  1, 2044 104,218,342 162.747
May  1, 2045 100,441,233 167.430
Nov  1, 2045 96,866,249 173.561
May  1, 2046 91,881,870 179.286
Nov  1, 2046 88,167,300 187.884
May  1, 2047 84,698,072 200.085
Nov  1, 2047 81,409,736 216.778
May  1, 2048 76,603,580 233.585
Nov  1, 2048 73,369,255 265.055
May  1, 2049 70,409,929 294.479
Nov  1, 2049 66,771,001 328.721
May  1, 2050 65,543,236 392.307
Nov  1, 2050 65,076,569 702.961
May  1, 2051 66,759,620 2,964.365
Nov  1, 2051 230,717 -
May  1, 2052 161,119 -
Nov  1, 2052 156,112 -
May  1, 2053 151,095 -
Nov  1, 2053 146,068 -
May  1, 2054 141,031 -
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Asset
Date Coverage Parity

Nov  1, 2054 135,982 -
May  1, 2055 22,740 -
Nov  1, 2055 21,351 -
May  1, 2056 19,969 -
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REVENUE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Loan Acquisition Reserve Short Term Other Gross
Date Revenues Revenues Revenues Interest Revenues Revenues

Jan 30, 2021 6,378,106 - - - - 6,378,106
May  1, 2021 20,486,406 20,989 1,577,991 35,119 550,168 22,670,672
Nov  1, 2021 45,675,449 885 1,025,219 47,300 - 46,748,854
May  1, 2022 51,506,690 1,422 796,096 337,004 - 52,641,213
Nov  1, 2022 52,959,865 - 1,930,539 427,357 - 55,317,761
May  1, 2023 53,543,860 - 874,899 690,521 - 55,109,280
Nov  1, 2023 53,767,530 - 844,675 739,433 - 55,351,639
May  1, 2024 53,628,708 - 871,640 920,020 - 55,420,368
Nov  1, 2024 53,183,858 - 897,337 681,229 - 54,762,424
May  1, 2025 52,658,525 - 947,999 733,830 - 54,340,354
Nov  1, 2025 52,139,738 - 7,421,223 675,464 - 60,236,425
May  1, 2026 51,619,798 - 737,244 859,595 - 53,216,638
Nov  1, 2026 51,107,549 - 667,654 815,458 - 52,590,661
May  1, 2027 50,595,995 - 537,967 791,051 - 51,925,013
Nov  1, 2027 50,081,495 - 6,998 797,847 - 50,886,339
May  1, 2028 49,563,326 - - 771,669 - 50,334,995
Nov  1, 2028 49,009,928 - - 711,734 - 49,721,662
May  1, 2029 48,403,407 - - 692,611 - 49,096,018
Nov  1, 2029 47,826,386 - - 697,380 - 48,523,766
May  1, 2030 47,244,722 - - 664,597 - 47,909,319
Nov  1, 2030 46,666,576 - - 673,132 - 47,339,709
May  1, 2031 46,115,059 - - 627,145 - 46,742,203
Nov  1, 2031 45,541,827 - - 636,076 - 46,177,903
May  1, 2032 44,968,537 - - 585,793 - 45,554,330
Nov  1, 2032 44,326,223 - - 584,736 - 44,910,960
May  1, 2033 43,526,447 - - 539,002 - 44,065,449
Nov  1, 2033 42,609,246 - - 542,218 - 43,151,465
May  1, 2034 41,687,502 - - 503,270 - 42,190,772
Nov  1, 2034 40,784,510 - - 504,826 - 41,289,335
May  1, 2035 39,855,385 - - 462,680 - 40,318,065
Nov  1, 2035 38,908,320 - - 462,251 - 39,370,571
May  1, 2036 38,105,503 - - 445,526 - 38,551,029
Nov  1, 2036 37,291,829 - - 447,585 - 37,739,415
May  1, 2037 36,507,737 - - 428,660 - 36,936,397
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REVENUE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Loan Acquisition Reserve Short Term Other Gross
Date Revenues Revenues Revenues Interest Revenues Revenues

Nov  1, 2037 35,661,927 - - 425,791 - 36,087,718
May  1, 2038 34,836,424 - - 406,325 - 35,242,749
Nov  1, 2038 34,076,752 - - 403,593 - 34,480,345
May  1, 2039 33,508,336 - - 391,253 - 33,899,589
Nov  1, 2039 33,118,694 - - 393,715 - 33,512,409
May  1, 2040 32,752,635 - - 384,122 - 33,136,757
Nov  1, 2040 32,389,537 - - 386,171 - 32,775,708
May  1, 2041 32,023,246 - - 375,207 - 32,398,453
Nov  1, 2041 31,649,971 - - 379,896 - 32,029,867
May  1, 2042 31,287,551 - - 323,486 - 31,611,036
Nov  1, 2042 30,931,826 - - 315,716 - 31,247,542
May  1, 2043 30,578,017 - - 306,342 - 30,884,358
Nov  1, 2043 30,220,724 - - 270,428 - 30,491,151
May  1, 2044 29,802,589 - - 277,306 - 30,079,895
Nov  1, 2044 29,393,619 - - 279,418 - 29,673,037
May  1, 2045 29,003,824 - - 249,063 - 29,252,887
Nov  1, 2045 28,611,037 - - 251,786 - 28,862,823
May  1, 2046 28,231,930 - - 242,866 - 28,474,796
Nov  1, 2046 27,852,114 - - 224,034 - 28,076,148
May  1, 2047 27,476,201 - - 216,903 - 27,693,104
Nov  1, 2047 26,422,836 - - 219,144 - 26,641,981
May  1, 2048 25,161,123 - - 210,972 - 25,372,095
Nov  1, 2048 23,215,023 - - 179,433 - 23,394,456
May  1, 2049 20,564,321 - - 148,708 - 20,713,029
Nov  1, 2049 17,938,290 - - 148,138 - 18,086,429
May  1, 2050 13,833,879 - - 110,373 - 13,944,253
Nov  1, 2050 10,780,797 - - 104,093 - 10,884,891
May  1, 2051 6,483,034 - - 42,216 - 6,525,250
Nov  1, 2051 2,589,886 - - 22,318 - 2,612,205
May  1, 2052 60,231 - - 3,855 - 64,086
Nov  1, 2052 5,446 - - 3,841 - 9,287
May  1, 2053 5,376 - - 3,778 - 9,154
Nov  1, 2053 5,306 - - 3,841 - 9,147
May  1, 2054 5,236 - - 3,778 - 9,015
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REVENUE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Loan Acquisition Reserve Short Term Other Gross
Date Revenues Revenues Revenues Interest Revenues Revenues

Nov  1, 2054 5,167 - - 3,841 - 9,008
May  1, 2055 3,286 - - 2,556 - 5,842
Nov  1, 2055 1,407 - - 591 - 1,999
May  1, 2056 1,389 - - 585 - 1,973

2,298,765,030 23,296 19,137,482 27,247,605 550,168 2,345,723,580
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INDENTURE LEVEL RESERVE FUND REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

General Fund (RES03)

Replenishment & (-Taps) Reserve Balances Reserve Valuation
Principal Premium Net Repl Yield Total Accrued

Date Repl (-Tap) (-Discount) (-Taps) Unrestricted Restricted Balance Interest Value

Jan  1, 2021 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2021 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2021 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2022 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2022 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2023 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2023 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2024 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2024 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2025 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2025 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2026 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2026 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2027 -122,000 - -122,000 114,878,000 - 114,878,000 - 114,878,000
Nov  1, 2027 -2,715,000 - -2,715,000 112,163,000 - 112,163,000 - 112,163,000
May  1, 2028 -19,226,000 - -19,226,000 92,937,000 - 92,937,000 - 92,937,000
Nov  1, 2028 137,000 - 137,000 93,074,000 - 93,074,000 - 93,074,000
May  1, 2029 -553,000 - -553,000 92,521,000 - 92,521,000 - 92,521,000
Nov  1, 2029 -2,478,000 - -2,478,000 90,043,000 - 90,043,000 - 90,043,000
May  1, 2030 -2,101,000 - -2,101,000 87,942,000 - 87,942,000 - 87,942,000
Nov  1, 2030 -2,352,000 - -2,352,000 85,590,000 - 85,590,000 - 85,590,000
May  1, 2031 -2,080,000 - -2,080,000 83,510,000 - 83,510,000 - 83,510,000
Nov  1, 2031 639,000 - 639,000 84,149,000 - 84,149,000 - 84,149,000
May  1, 2032 405,000 - 405,000 84,554,000 - 84,554,000 - 84,554,000
Nov  1, 2032 835,000 - 835,000 85,389,000 - 85,389,000 - 85,389,000
May  1, 2033 540,000 - 540,000 85,929,000 - 85,929,000 - 85,929,000
Nov  1, 2033 -885,000 - -885,000 85,044,000 - 85,044,000 - 85,044,000
May  1, 2034 -1,254,000 - -1,254,000 83,790,000 - 83,790,000 - 83,790,000
Nov  1, 2034 -1,735,000 - -1,735,000 82,055,000 - 82,055,000 - 82,055,000
May  1, 2035 -2,604,000 - -2,604,000 79,451,000 - 79,451,000 - 79,451,000



Sep 22, 2021   9:17 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 31

INDENTURE LEVEL RESERVE FUND REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

General Fund (RES03)

Replenishment & (-Taps) Reserve Balances Reserve Valuation
Principal Premium Net Repl Yield Total Accrued

Date Repl (-Tap) (-Discount) (-Taps) Unrestricted Restricted Balance Interest Value

Nov  1, 2035 -5,454,000 - -5,454,000 73,997,000 - 73,997,000 - 73,997,000
May  1, 2036 -2,877,000 - -2,877,000 71,120,000 - 71,120,000 - 71,120,000
Nov  1, 2036 -3,373,000 - -3,373,000 67,747,000 - 67,747,000 - 67,747,000
May  1, 2037 -4,303,000 - -4,303,000 63,444,000 - 63,444,000 - 63,444,000
Nov  1, 2037 -2,566,000 - -2,566,000 60,878,000 - 60,878,000 - 60,878,000
May  1, 2038 -2,414,000 - -2,414,000 58,464,000 - 58,464,000 - 58,464,000
Nov  1, 2038 -2,935,000 - -2,935,000 55,529,000 - 55,529,000 - 55,529,000
May  1, 2039 -2,813,000 - -2,813,000 52,716,000 - 52,716,000 - 52,716,000
Nov  1, 2039 -3,165,000 - -3,165,000 49,551,000 - 49,551,000 - 49,551,000
May  1, 2040 -2,970,000 - -2,970,000 46,581,000 - 46,581,000 - 46,581,000
Nov  1, 2040 -2,639,000 - -2,639,000 43,942,000 - 43,942,000 - 43,942,000
May  1, 2041 -2,564,000 - -2,564,000 41,378,000 - 41,378,000 - 41,378,000
Nov  1, 2041 -355,000 - -355,000 41,023,000 - 41,023,000 - 41,023,000
May  1, 2042 1,671,000 - 1,671,000 42,694,000 - 42,694,000 - 42,694,000
Nov  1, 2042 2,297,000 - 2,297,000 44,991,000 - 44,991,000 - 44,991,000
May  1, 2043 3,534,000 - 3,534,000 48,525,000 - 48,525,000 - 48,525,000
Nov  1, 2043 2,585,000 - 2,585,000 51,110,000 - 51,110,000 - 51,110,000
May  1, 2044 2,596,000 - 2,596,000 53,706,000 - 53,706,000 - 53,706,000
Nov  1, 2044 3,361,000 - 3,361,000 57,067,000 - 57,067,000 - 57,067,000
May  1, 2045 3,664,000 - 3,664,000 60,731,000 - 60,731,000 - 60,731,000
Nov  1, 2045 3,642,000 - 3,642,000 64,373,000 - 64,373,000 - 64,373,000
May  1, 2046 5,249,000 - 5,249,000 69,622,000 - 69,622,000 - 69,622,000
Nov  1, 2046 4,119,000 - 4,119,000 73,741,000 - 73,741,000 - 73,741,000
May  1, 2047 4,054,000 - 4,054,000 77,795,000 - 77,795,000 - 77,795,000
Nov  1, 2047 4,063,000 - 4,063,000 81,858,000 - 81,858,000 - 81,858,000
May  1, 2048 5,778,000 - 5,778,000 87,636,000 - 87,636,000 - 87,636,000
Nov  1, 2048 4,342,000 - 4,342,000 91,978,000 - 91,978,000 - 91,978,000
May  1, 2049 4,157,000 - 4,157,000 96,135,000 - 96,135,000 - 96,135,000
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INDENTURE LEVEL RESERVE FUND REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

General Fund (RES03)

Replenishment & (-Taps) Reserve Balances Reserve Valuation
Principal Premium Net Repl Yield Total Accrued

Date Repl (-Tap) (-Discount) (-Taps) Unrestricted Restricted Balance Interest Value

Nov  1, 2049 4,985,000 - 4,985,000 101,120,000 - 101,120,000 - 101,120,000
May  1, 2050 2,647,000 - 2,647,000 103,767,000 - 103,767,000 - 103,767,000
Nov  1, 2050 2,054,000 - 2,054,000 105,821,000 - 105,821,000 - 105,821,000
May  1, 2051 - - - - - - - -

-9,179,000 0 -9,179,000 0
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SURPLUS DISTRIBUTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Distribution of Surpluses
Res. Taps Redemption MRA Ind Res Surplus to Other Total Surplus

Date Dis (-Rec) Dis (-Rec) Dis (-Rec) Issuer Replen Series Dist

Dec 31, 2020 - - 7,366,738 - - - 7,366,738
May  1, 2021 - 59,990,608 -1,574,680 - - - 58,415,928
Nov  1, 2021 - 8,488,666 -3,094,985 - - - 5,393,682
May  1, 2022 - 8,425,885 -612,976 - - - 7,812,909
Nov  1, 2022 - 10,205,951 26,027 - - - 10,231,978
May  1, 2023 - 9,056,302 -1,031,424 - - - 8,024,877
Nov  1, 2023 - 9,117,021 -10,159 - - - 9,106,862
May  1, 2024 - 1,209,823 -12,180 - - - 1,197,642
Nov  1, 2024 - 11,029,330 -3,301 - - - 11,026,030
May  1, 2025 -1,497,482 9,644,361 -96,224 - - - 8,050,655
Nov  1, 2025 - 10,746,075 89,283 - - - 10,835,359
May  1, 2026 -2,734,431 9,108,510 -96,726 - - - 6,277,353
Nov  1, 2026 -2,300,269 9,774,568 -4,021 - - - 7,470,278
May  1, 2027 -12,909,409 10,361,933 -124,956 - - - -2,672,432
Nov  1, 2027 - 9,136,939 -3,841,168 - 1,118,000 - 6,413,771
May  1, 2028 - 7,493,280 -22,000,042 - 2,770,000 - -11,736,762
Nov  1, 2028 - 8,208,935 -3,815,074 - 3,948,000 - 8,341,862
May  1, 2029 - 8,124,590 -4,264,457 - 3,708,000 - 7,568,133
Nov  1, 2029 - 7,019,625 -5,648,151 - 3,166,000 - 4,537,474
May  1, 2030 - 7,601,044 -5,019,861 - 2,912,000 - 5,493,183
Nov  1, 2030 - 7,592,528 -4,952,904 - 2,594,000 - 5,233,624
May  1, 2031 - 5,897,608 -4,393,906 - 2,308,000 - 3,811,702
Nov  1, 2031 - 5,761,523 -1,626,738 - 2,260,000 - 6,394,784
May  1, 2032 - 5,662,439 -1,132,645 - 1,528,000 - 6,057,794
Nov  1, 2032 - 5,642,198 -1,097,272 - 1,924,000 - 6,468,926
May  1, 2033 - 6,411,244 -1,149,353 - 1,680,000 - 6,941,892
Nov  1, 2033 - 6,754,967 -2,589,408 - 1,697,000 - 5,862,559
May  1, 2034 - 8,482,227 -3,554,848 - 2,296,000 - 7,223,379
Nov  1, 2034 - 8,652,456 -4,251,077 - 2,511,000 - 6,912,378
May  1, 2035 - 8,472,992 -4,995,006 - 2,388,000 - 5,865,987
Nov  1, 2035 - 8,402,719 -7,752,906 - 2,296,000 - 2,945,814
May  1, 2036 - 8,791,032 -6,058,576 - 3,180,000 - 5,912,456
Nov  1, 2036 - 8,767,390 -6,468,991 - 3,094,000 - 5,392,399
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SURPLUS DISTRIBUTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Distribution of Surpluses
Res. Taps Redemption MRA Ind Res Surplus to Other Total Surplus

Date Dis (-Rec) Dis (-Rec) Dis (-Rec) Issuer Replen Series Dist

May  1, 2037 - 10,680,043 -7,161,947 - 2,857,000 - 6,375,095
Nov  1, 2037 - 10,871,331 -5,302,419 - 2,734,000 - 8,302,912
May  1, 2038 - 11,848,835 -5,694,615 - 3,279,000 - 9,433,220
Nov  1, 2038 - 12,578,528 -5,476,931 - 2,537,000 - 9,638,598
May  1, 2039 - 11,509,416 -5,289,015 - 2,472,000 - 8,692,400
Nov  1, 2039 - 11,414,770 -5,624,517 - 2,457,000 - 8,247,253
May  1, 2040 - 10,858,545 -5,405,556 - 2,433,000 - 7,885,989
Nov  1, 2040 - 10,683,897 -5,064,171 - 2,422,000 - 8,041,726
May  1, 2041 - 10,820,641 -4,964,668 - 2,398,000 - 8,253,972
Nov  1, 2041 - 9,343,133 -4,490,166 - 4,133,000 - 8,985,967
May  1, 2042 - 8,364,047 -1,402,213 - 3,036,000 - 9,997,835
Nov  1, 2042 - 8,114,055 -430,282 - 2,683,000 - 10,366,773
May  1, 2043 - 6,852,782 -487,952 - 3,978,000 - 10,342,830
Nov  1, 2043 - 6,517,592 852,949 - 2,585,000 - 9,955,542
May  1, 2044 - 6,518,002 1,322,652 - 2,596,000 - 10,436,654
Nov  1, 2044 - 6,310,088 1,988,931 - 3,361,000 - 11,660,020
May  1, 2045 - 5,900,512 3,671,372 - 3,664,000 - 13,235,884
Nov  1, 2045 - 6,121,264 3,684,820 - 3,642,000 - 13,448,084
May  1, 2046 - 4,917,354 3,701,083 - 5,249,000 - 13,867,437
Nov  1, 2046 - 4,946,148 5,072,333 - 4,119,000 - 14,137,481
May  1, 2047 - 5,224,289 5,076,157 - 4,054,000 - 14,354,446
Nov  1, 2047 - 4,671,611 5,262,764 - 4,063,000 - 13,997,374
May  1, 2048 - 3,828,884 5,370,694 - 5,778,000 - 14,977,578
Nov  1, 2048 - 4,506,814 4,663,809 - 4,342,000 - 13,512,623
May  1, 2049 - 3,647,769 7,026,877 - 4,157,000 - 14,831,647
Nov  1, 2049 - 2,632,048 5,324,367 - 4,985,000 - 12,941,414
May  1, 2050 - 2,774,486 3,769,812 - 2,647,000 - 9,191,298
Nov  1, 2050 - 1,665,908 -3,209,327 - 2,054,000 - 510,582
May  1, 2051 - 1,597,441 -3,198,404 - - - -1,600,963
Nov  1, 2051 - 286,794 1,325,500 - - - 1,612,295
May  1, 2052 - - 74,086 - - - 74,086
Nov  1, 2052 - - 9,287 - - - 9,287
May  1, 2053 - - 9,154 - - - 9,154
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SURPLUS DISTRIBUTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Distribution of Surpluses
Res. Taps Redemption MRA Ind Res Surplus to Other Total Surplus

Date Dis (-Rec) Dis (-Rec) Dis (-Rec) Issuer Replen Series Dist

Nov  1, 2053 - - 9,147 - - - 9,147
May  1, 2054 - - 9,015 - - - 9,015
Nov  1, 2054 - - 9,008 - - - 9,008
May  1, 2055 - - 115,842 - - - 115,842
Nov  1, 2055 - - 1,999 - - - 1,999
May  1, 2056 - - 1,973 - - - 1,973

-19,441,591 516,041,799 -98,640,520 0 142,093,000 0 540,052,688
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MRA BALANCE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Series Total
Ind Res Interest on Ind Res Total Series Send to Send to Net Ind Res Taps Issuer Indenture MRA

Date Fund Rev MRA Balance Fund Replen Deposits Series (TAP) Series (RED) Deposits Dis (-Rec) Dis (-Rec) Expenses Balance

Dec 31, 2020 - - - 7,366,738 - - 7,366,738 - - - 7,366,738
May  1, 2021 - 2,006 - 879,931 2,454,611 - -1,572,675 - - 417,239 5,376,825
Nov  1, 2021 - 2,175 - 633,274 3,728,259 - -3,092,809 - - 360,548 1,923,467
May  1, 2022 - 12,139 - 1,499,614 2,112,591 - -600,838 - - 254,700 1,067,929
Nov  1, 2022 - 12,257 - 1,524,433 1,498,407 - 38,284 - - - 1,106,213
May  1, 2023 - 21,157 - 1,524,909 2,556,333 - -1,010,267 - - - 95,946
Nov  1, 2023 - 9,246 - 1,520,324 1,530,483 - -912 - - - 95,033
May  1, 2024 - 11,262 - 1,529,237 1,541,418 - -918 - - - 94,115
Nov  1, 2024 - 2,401 - 1,215,763 1,219,063 - -900 - - - 93,215
May  1, 2025 - 3,009 - 1,119,963 1,216,188 - -93,215 - - - -
Nov  1, 2025 - 2,131 - 7,709,293 7,620,009 - 91,414 - - - 91,414
May  1, 2026 - 5,312 - 1,595,211 1,691,937 - -91,414 - - - -
Nov  1, 2026 - 4,021 - 1,241,560 1,245,582 - - - - - -
May  1, 2027 - 3,831 - 1,165,167 1,290,123 - -121,124 -122,000 - - 876
Nov  1, 2027 - 8,186 1,118,000 1,933,933 5,775,102 - -2,714,982 -2,715,000 - - 893
May  1, 2028 - 3,962 2,770,000 1,547,879 23,547,921 - -19,226,080 -19,226,000 - - 813
Nov  1, 2028 - 3,869 3,948,000 1,504,666 5,319,739 - 136,796 137,000 - - 609
May  1, 2029 - 3,573 3,708,000 1,383,195 5,647,652 - -552,884 -553,000 - - 725
Nov  1, 2029 - 3,750 3,166,000 1,379,865 7,028,016 - -2,478,401 -2,478,000 - - 323
May  1, 2030 - 7,090 2,912,000 1,987,982 7,007,843 - -2,100,771 -2,101,000 - - 552
Nov  1, 2030 - 6,701 2,594,000 1,904,326 6,857,230 - -2,352,203 -2,352,000 - - 350
May  1, 2031 - 5,911 2,308,000 1,794,166 6,188,072 - -2,079,995 -2,080,000 - - 355
Nov  1, 2031 - 5,758 2,260,000 1,789,994 3,416,732 - 639,020 639,000 - - 375
May  1, 2032 - 9,816 1,528,000 2,539,524 3,672,169 - 405,171 405,000 - - 546
Nov  1, 2032 - 8,453 1,924,000 2,438,644 3,535,916 - 835,181 835,000 - - 727
May  1, 2033 - 8,729 1,680,000 2,359,768 3,509,121 - 539,377 540,000 - - 103
Nov  1, 2033 - 7,315 1,697,000 2,054,200 4,643,608 - -885,093 -885,000 - - 10
May  1, 2034 - 5,357 2,296,000 1,689,266 5,244,114 - -1,253,491 -1,254,000 - - 519
Nov  1, 2034 - 4,588 2,511,000 1,374,888 5,625,965 - -1,735,490 -1,735,000 - - 29
May  1, 2035 - 3,453 2,388,000 983,663 5,978,669 - -2,603,552 -2,604,000 - - 477
Nov  1, 2035 - 2,595 2,296,000 638,302 8,391,207 - -5,454,311 -5,454,000 - - 166
May  1, 2036 - 2,109 3,180,000 515,736 6,574,312 - -2,876,467 -2,877,000 - - 699
Nov  1, 2036 - 2,039 3,094,000 500,783 6,969,774 - -3,372,952 -3,373,000 - - 747
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MRA BALANCE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Series Total
Ind Res Interest on Ind Res Total Series Send to Send to Net Ind Res Taps Issuer Indenture MRA

Date Fund Rev MRA Balance Fund Replen Deposits Series (TAP) Series (RED) Deposits Dis (-Rec) Dis (-Rec) Expenses Balance

May  1, 2037 - 1,996 2,857,000 488,156 7,650,104 - -4,302,951 -4,303,000 - - 796
Nov  1, 2037 - 1,966 2,734,000 492,428 5,794,846 - -2,566,453 -2,566,000 - - 344
May  1, 2038 - 1,715 3,279,000 476,283 6,170,898 - -2,413,900 -2,414,000 - - 443
Nov  1, 2038 - 5,394 2,537,000 488,189 5,965,120 - -2,934,536 -2,935,000 - - 907
May  1, 2039 - 3,198 2,472,000 324,540 5,613,555 - -2,813,817 -2,813,000 - - 90
Nov  1, 2039 - 2,965 2,457,000 304,870 5,929,387 - -3,164,552 -3,165,000 - - 538
May  1, 2040 - 2,868 2,433,000 300,846 5,706,402 - -2,969,687 -2,970,000 - - 851
Nov  1, 2040 - 2,833 2,422,000 292,893 5,357,064 - -2,639,338 -2,639,000 - - 513
May  1, 2041 - 2,689 2,398,000 287,345 5,252,013 - -2,563,979 -2,564,000 - - 534
Nov  1, 2041 - 2,573 4,133,000 269,255 4,759,422 - -354,593 -355,000 - - 941
May  1, 2042 - 36,308 3,036,000 2,700,956 4,103,168 - 1,670,095 1,671,000 - - 37
Nov  1, 2042 - 44,933 2,683,000 3,329,772 3,760,054 - 2,297,652 2,297,000 - - 688
May  1, 2043 - 43,427 3,978,000 3,287,990 3,775,942 - 3,533,476 3,534,000 - - 164
Nov  1, 2043 - 73,147 2,585,000 5,277,265 4,424,315 - 3,511,097 2,585,000 - - 926,261
May  1, 2044 - 101,193 2,596,000 5,319,713 3,997,061 - 4,019,845 2,596,000 - - 2,350,106
Nov  1, 2044 - 142,366 3,361,000 5,222,399 3,233,468 - 5,492,297 3,361,000 - - 4,481,403
May  1, 2045 - 217,843 3,664,000 6,399,490 2,728,118 - 7,553,215 3,664,000 - - 8,370,618
Nov  1, 2045 - 334,048 3,642,000 6,301,929 2,617,109 - 7,660,868 3,642,000 - - 12,389,486
May  1, 2046 - 442,189 5,249,000 6,210,361 2,509,278 - 9,392,272 5,249,000 - - 16,532,758
Nov  1, 2046 - 589,217 4,119,000 7,484,255 2,411,922 - 9,780,550 4,119,000 - - 22,194,308
May  1, 2047 - 739,867 4,054,000 7,369,772 2,293,615 - 9,870,024 4,054,000 - - 28,010,332
Nov  1, 2047 - 919,005 4,063,000 7,000,455 1,737,692 - 10,244,769 4,063,000 - - 34,192,100
May  1, 2048 - 1,077,874 5,778,000 6,511,654 1,140,960 - 12,226,568 5,778,000 - - 40,640,668
Nov  1, 2048 - 1,294,803 4,342,000 8,134,975 3,471,166 - 10,300,612 4,342,000 - - 46,599,280
May  1, 2049 - 1,444,153 4,157,000 7,640,063 613,186 - 12,628,030 4,157,000 - - 55,070,310
Nov  1, 2049 - 1,690,305 4,985,000 5,809,442 485,075 - 11,999,672 4,985,000 - - 62,084,982
May  1, 2050 - 1,842,673 2,647,000 4,135,550 365,738 - 8,259,484 2,647,000 - - 67,697,467
Nov  1, 2050 - 2,002,892 2,054,000 2,082,806 5,292,133 - 847,565 2,054,000 - - 66,491,032
May  1, 2051 105,821,000 1,934,814 - 2,753,695 5,952,098 - 104,557,411 - 105,821,000 - 65,227,442
Nov  1, 2051 - 955,536 - 1,933,823 608,323 - 2,281,036 - 67,508,478 - -
May  1, 2052 - 1 - 74,086 - - 74,087 - 74,087 - -
Nov  1, 2052 - 1 - 9,287 - - 9,288 - 9,288 - -
May  1, 2053 - 1 - 9,154 - - 9,155 - 9,155 - -
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MRA BALANCE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Series Total
Ind Res Interest on Ind Res Total Series Send to Send to Net Ind Res Taps Issuer Indenture MRA

Date Fund Rev MRA Balance Fund Replen Deposits Series (TAP) Series (RED) Deposits Dis (-Rec) Dis (-Rec) Expenses Balance

Nov  1, 2053 - 1 - 9,147 - - 9,148 - 9,148 - -
May  1, 2054 - 1 - 9,015 - - 9,016 - 9,016 - -
Nov  1, 2054 - 1 - 9,008 - - 9,009 - 9,009 - -
May  1, 2055 - 1 - 115,842 - - 115,843 - 115,843 - -
Nov  1, 2055 - 0 - 1,999 - - 1,999 - 1,999 - -
May  1, 2056 - 0 - 1,973 - - 1,973 - 1,973 - -

105,821,000 16,149,003 142,093,000 169,716,875 268,357,394 0 165,422,483 -9,179,000 173,568,996 1,032,487
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Series Deposits

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC

Dec 31, 2020 - - - - - - - - - - - - -
May  1, 2021 - - - - - - 545,014 - - - - - -
Nov  1, 2021 - - - - - - 128,124 - - - - - -
May  1, 2022 - 291,429 521,274 - - - 125,946 - - - - - -
Nov  1, 2022 - 296,240 520,609 - - - 123,729 - - - - - -
May  1, 2023 - 303,351 522,030 - - - 121,536 - - - - - -
Nov  1, 2023 - 307,043 521,481 - - - 119,320 - - - - - -
May  1, 2024 - 323,108 522,023 - - - 117,112 - - - - - -
Nov  1, 2024 - 173,957 365,403 - - - 114,861 - - - - - -
May  1, 2025 - 193,335 350,188 - - - 112,636 - - - - - -
Nov  1, 2025 - 163,556 6,709,813 - - 184,813 100,400 - - - - - -
May  1, 2026 - 337,701 321,282 - - 373,202 108,208 - - - - - -
Nov  1, 2026 - 193,642 142,684 - - 358,960 95,922 - - - - - -
May  1, 2027 - 160,969 110,001 - - 354,720 93,579 - - - - - -
Nov  1, 2027 - 8,510 106,961 1,207,162 - 291,517 4,300 - - - - - -
May  1, 2028 - 5,751 110,785 830,835 - 287,289 2,948 - - - - - -
Nov  1, 2028 - 4,638 105,726 805,665 - 284,093 1,654 - - - - - -
May  1, 2029 - 4,934 59,650 737,268 - 280,870 4,288 - - - - - -
Nov  1, 2029 - 2,232 103,056 704,444 - 276,682 1,982 - - - - - -
May  1, 2030 - 3,653 104,611 695,798 - 273,464 3,602 - - - - 619,539 -
Nov  1, 2030 - 2,803 100,298 685,230 - 270,279 3,282 - - - - 559,542 -
May  1, 2031 723 2,789 55,600 676,714 - 267,052 1,870 - - - - 514,399 -
Nov  1, 2031 - 2,714 96,872 657,543 38,205 262,813 4,525 - - - - 456,648 -
May  1, 2032 929 2,817 98,911 623,327 884,233 258,080 2,101 - - - - 405,433 -
Nov  1, 2032 559 889 62,082 592,547 872,852 254,909 2,735 - - - - 393,893 -
May  1, 2033 286 274 55,359 550,829 861,387 247,796 3,293 - - - - 387,246 -
Nov  1, 2033 - 31 44,530 528,899 848,107 52,205 910 - - - - 333,335 -
May  1, 2034 - 111 21,861 518,560 614,947 9,377 3,594 - - - - 281,587 -
Nov  1, 2034 - 284 8,701 366,352 483,631 9,256 1,571 - - - - 269,495 -
May  1, 2035 - - 862 177,389 301,839 8,261 3,521 - - - - 259,648 -
Nov  1, 2035 - - - 27,173 127,928 6,947 2,432 - - - - 244,484 -
May  1, 2036 - - - 19,368 30,357 6,814 1,181 - - - - 232,357 -
Nov  1, 2036 - - - 19,042 30,735 6,733 2,531 - - - - 221,920 -
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Series Deposits

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC

May  1, 2037 - - - 18,711 30,276 6,644 851 - - - - 216,056 -
Nov  1, 2037 - - - 18,388 29,830 6,565 3,212 9,862 - - - 213,672 -
May  1, 2038 - - 277 18,059 29,374 6,476 1,516 56,633 - - - 164,230 -
Nov  1, 2038 50,864 994 12,734 24,721 33,343 8,266 1,995 61,401 - - - 138,015 -
May  1, 2039 42,548 849 12,545 17,410 27,795 6,357 2,341 60,617 - - - 105,047 -
Nov  1, 2039 29,887 708 12,357 17,091 27,645 6,277 515 59,841 - - - 103,600 -
May  1, 2040 28,505 564 12,170 16,766 26,632 6,193 2,785 59,063 - - - 102,150 -
Nov  1, 2040 27,236 424 12,982 16,447 26,218 6,112 1,088 58,290 - - - 100,709 -
May  1, 2041 24,179 280 12,795 16,122 25,450 6,026 3,337 57,514 - - - 100,265 -
Nov  1, 2041 18,536 141 10,833 15,806 21,733 5,948 1,621 56,746 - - - 98,829 -
May  1, 2042 22,643 998 8,850 21,903 28,467 7,541 2,961 55,974 164 - - 97,389 -
Nov  1, 2042 27,441 859 10,684 21,508 29,080 7,489 2,809 68,338 644,061 - - 95,958 -
May  1, 2043 27,032 716 10,536 21,106 28,639 7,382 1,593 67,414 638,479 - - 95,522 -
Nov  1, 2043 26,167 578 10,388 20,712 28,210 7,285 3,369 65,184 633,038 - - 93,764 -
May  1, 2044 21,715 483 7,101 32,509 31,162 8,007 1,565 69,801 712,550 - - 82,844 -
Nov  1, 2044 16,306 988 6,374 25,120 24,887 7,494 3,878 66,798 701,038 - - 75,600 -
May  1, 2045 16,058 85 6,278 18,309 21,544 7,384 2,132 65,991 691,187 - - 73,088 1,264,849
Nov  1, 2045 15,115 661 5,830 14,876 18,764 7,285 3,409 65,195 684,281 - - 61,735 1,251,044
May  1, 2046 15,878 638 3,684 11,962 16,235 7,176 2,625 64,391 679,362 - - 54,455 1,237,178
Nov  1, 2046 11,540 806 3,636 8,845 15,591 7,020 2,863 63,598 674,584 - - 46,788 1,222,427
May  1, 2047 7,978 - 3,266 8,728 12,457 3,614 3,039 62,797 669,752 - - 35,115 1,208,611
Nov  1, 2047 5,549 - 1,624 8,621 12,031 3,576 10,742 20,390 429,499 - - 28,567 1,194,905
May  1, 2048 3,432 - 1,602 5,360 10,102 3,528 - - 72,808 - - 20,065 1,181,134
Nov  1, 2048 2,372 - 529 864 9,362 11,087 - - 11,558 - - 7,434 1,167,047
May  1, 2049 2,341 - - 852 4,612 - - - 9,004 62,217 25,267 5,674 54,723
Nov  1, 2049 2,310 - - 849 3,682 295 - - 6,383 22,577 100,665 3,115 -
May  1, 2050 2,279 - - 10,281 10,316 291 - - 104,138 5,733 - 2,108 -
Nov  1, 2050 1,128 - - - 295 295 - - - 5,747 - 1,764 -
May  1, 2051 - - - - 291 291 - - - 5,665 - 1,584 -
Nov  1, 2051 - - - - 295 295 - - - 5,678 - 1,564 -
May  1, 2052 - - - - 292 292 - - - 5,612 - 1,544 -
Nov  1, 2052 - - - - 295 295 - - - 5,610 - 1,524 -
May  1, 2053 - - - - 291 291 - - - 5,528 - 1,504 -
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Series Deposits

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC

Nov  1, 2053 - - - - 295 295 - - - 5,542 - 1,485 -
May  1, 2054 - - - - 291 291 - - - 5,460 - 1,465 -
Nov  1, 2054 - - - - 295 295 - - - 5,474 - 1,446 -
May  1, 2055 - - - - 291 291 - - - 103,588 - 1,427 -
Nov  1, 2055 - - - - 295 295 - - - - - 1,408 -
May  1, 2056 - - - - 292 292 - - - - - 1,389 -

451,537 2,797,533 11,909,726 10,836,070 5,681,180 4,790,971 2,018,951 1,215,842 7,361,887 244,430 125,932 7,419,424 9,781,919
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Series Deposits
Total Series

Date 2019DE 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Deposits

Dec 31, 2020 - - - - - - - - - - - 7,366,738 7,366,738
May  1, 2021 - - - - - - - - - - - 334,916 879,931
Nov  1, 2021 - - - - - - - - - - - 505,151 633,274
May  1, 2022 - - - - - - - - - - - 560,966 1,499,614
Nov  1, 2022 - - - - - - - - - - - 583,856 1,524,433
May  1, 2023 - - - - - - - - - - - 577,992 1,524,909
Nov  1, 2023 - - - - - - - - - - - 572,481 1,520,324
May  1, 2024 - - - - - - - - - - - 566,994 1,529,237
Nov  1, 2024 - - - - - - - - - - - 561,542 1,215,763
May  1, 2025 - - - - - - - - - - - 463,804 1,119,963
Nov  1, 2025 - - - - - - - - - - - 550,711 7,709,293
May  1, 2026 - - - - - - - - - - - 454,818 1,595,211
Nov  1, 2026 - - - - - - - - - - - 450,353 1,241,560
May  1, 2027 - - - - - - - - - - - 445,899 1,165,167
Nov  1, 2027 - - - - - - - - - - - 315,483 1,933,933
May  1, 2028 - - - - - - - - - - - 310,271 1,547,879
Nov  1, 2028 - - - - - - - - - - - 302,890 1,504,666
May  1, 2029 - - - - - - - - - - - 296,185 1,383,195
Nov  1, 2029 - - - - - - - - - - - 291,469 1,379,865
May  1, 2030 - - - - - - - - - - - 287,314 1,987,982
Nov  1, 2030 - - - - - - - - - - - 282,892 1,904,326
May  1, 2031 - - - - - - - - - - - 275,020 1,794,166
Nov  1, 2031 - - - - - - - - - - - 270,673 1,789,994
May  1, 2032 - - - - - - - - - - - 263,693 2,539,524
Nov  1, 2032 - - - - - - - - - - - 258,178 2,438,644
May  1, 2033 - - - - - - - - - - - 253,298 2,359,768
Nov  1, 2033 - - - - - - - - - - - 246,182 2,054,200
May  1, 2034 - - - - - - - - - - - 239,229 1,689,266
Nov  1, 2034 - - - - - - - - - - - 235,598 1,374,888
May  1, 2035 - - - - - - - - - - - 232,144 983,663
Nov  1, 2035 - - - - - - - - - - - 229,337 638,302
May  1, 2036 - - - - - - - - - - - 225,659 515,736
Nov  1, 2036 - - - - - - - - - - - 219,821 500,783
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Series Deposits
Total Series

Date 2019DE 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Deposits

May  1, 2037 - - - - - - - - - - - 215,619 488,156
Nov  1, 2037 - - - - - - - - - - - 210,897 492,428
May  1, 2038 - - - - - - - - - - - 199,717 476,283
Nov  1, 2038 - - - - - - - - - - - 155,856 488,189
May  1, 2039 - - - - - - - - - - - 49,031 324,540
Nov  1, 2039 - - - - - - - - - - - 46,948 304,870
May  1, 2040 - - - - - - - - - - - 46,019 300,846
Nov  1, 2040 - - - - - - - - - - - 43,387 292,893
May  1, 2041 - - - - - - - - - - - 41,376 287,345
Nov  1, 2041 - - - - 43 - - - - - - 39,020 269,255
May  1, 2042 - - - - 2,416,538 - - - - - - 37,528 2,700,956
Nov  1, 2042 - - - - 2,384,785 - - - - - - 36,760 3,329,772
May  1, 2043 - - - - 2,352,937 - - - - - 441 36,193 3,287,990
Nov  1, 2043 - - - - 2,321,303 - - - - - 2,022,968 44,297 5,277,265
May  1, 2044 - - - - 2,300,618 - - - - - 2,010,478 40,879 5,319,713
Nov  1, 2044 - - - - 2,269,086 - - - - - 1,987,379 37,453 5,222,399
May  1, 2045 - - - - 2,237,452 - - - - - 1,965,288 29,845 6,399,490
Nov  1, 2045 - - - - 2,206,013 - - - - - 1,942,469 25,251 6,301,929
May  1, 2046 - 299 - - 2,175,464 - - - - - 1,920,654 20,359 6,210,361
Nov  1, 2046 - 1,370,535 - - 2,144,097 - - - - - 1,898,105 13,820 7,484,255
May  1, 2047 - 1,354,741 - - 2,112,617 - - - - - 1,876,561 10,495 7,369,772
Nov  1, 2047 - 1,339,063 - - 2,081,309 - - - - - 1,854,277 10,302 7,000,455
May  1, 2048 - 1,323,310 359 - 2,050,884 - - - - - 1,831,999 7,071 6,511,654
Nov  1, 2048 304,737 1,308,664 1,475,854 - 2,019,616 - - - - - 1,810,971 4,879 8,134,975
May  1, 2049 1,085,722 1,198,710 1,410,121 - 1,988,231 - - - - - 1,788,952 3,638 7,640,063
Nov  1, 2049 553,295 200,734 1,187,763 7 1,956,994 - - - - - 1,767,182 3,589 5,809,442
May  1, 2050 184,068 199,528 55,481 311,224 1,500,733 - - - - - 1,746,415 2,954 4,135,550
Nov  1, 2050 1,628 176,680 56,022 81,120 23,234 10,000 - - - - 1,724,892 - 2,082,806
May  1, 2051 1,607 - 11,798 - - - 104,932 - 586,157 - 2,041,372 - 2,753,695
Nov  1, 2051 1,595 - - - - - - 31,870 - 10,000 1,882,525 - 1,933,823
May  1, 2052 1,575 - - - - - - - - - 64,771 - 74,086
Nov  1, 2052 1,562 - - - - - - - - - - - 9,287
May  1, 2053 1,541 - - - - - - - - - - - 9,154
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Series Deposits
Total Series

Date 2019DE 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Deposits

Nov  1, 2053 1,529 - - - - - - - - - - - 9,147
May  1, 2054 1,508 - - - - - - - - - - - 9,015
Nov  1, 2054 1,497 - - - - - - - - - - - 9,008
May  1, 2055 10,247 - - - - - - - - - - - 115,842
Nov  1, 2055 - - - - - - - - - - - - 1,999
May  1, 2056 - - - - - - - - - - - - 1,973

2,152,111 8,472,264 4,197,399 392,350 36,541,954 10,000 104,932 31,870 586,157 10,000 32,137,700 20,444,738 169,716,875
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

MRA Withdrawals Part 1

MRA WITHDRAWALS - DEFICIENCIES REPORT + DEPOSITS TO SERIES (- UNSCHEDULED WITHDRAWAL FROM SERIES SURPLUS ACCOUNT)
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D

Dec 31, 2020 -449,432 - 409,432 - - - - - - - - -
May  1, 2021 - 280,156 2,090,144 - - 84,311 - - - - - -
Nov  1, 2021 - 310,556 2,107,975 430,638 - 443,833 - - - - 27,606 -
May  1, 2022 - - - 267,614 38,667 267,597 - - - - 28,363 -
Nov  1, 2022 - - - 235,952 - - - - - - 27,242 -
May  1, 2023 -503,282 - - 106,291 33,813 13,432 - - - - 27,988 216,569
Nov  1, 2023 -1,006,003 -500,000 -388,629 72,596 14,539 41,016 - - - - 31,928 268,913
May  1, 2024 1,914,983 - -611,371 -10,000 118,692 19,724 -10,000 83,193 -3,673,438 - 31,272 276,482
Nov  1, 2024 1,410,197 -150,531 -152,653 -10,000 121,579 22,903 - 130,289 -678,276 -3,348,529 35,376 271,540
May  1, 2025 -601,564 -148,893 -168,981 -217,192 251,440 10,804 - 192,386 93,390 -1,500,384 -66,687 27,335
Nov  1, 2025 1,904,597 -183,902 434,463 - 299,887 - - 206,101 - 96,483 67,534 538,501
May  1, 2026 -1,922,954 -36,508 -734,171 -367,856 -40,943 -10,000 -10,000 232,159 184,031 -4,425 -64,083 -48,811
Nov  1, 2026 -874,937 -179,819 -163,781 -379,106 -22,478 -10,000 -10,000 236,147 -914,104 -3,256 9,973 214,778
May  1, 2027 1,368,593 -4,403,280 -192,066 -181,250 -241,777 -10,000 -10,000 -150,248 -1,322,697 -710,048 46,160 -127,801
Nov  1, 2027 1,965,488 -105,649 -142,243 -10,000 2,179 -10,000 -10,000 234,502 1,117,251 -3,961 55,292 308,624
May  1, 2028 1,914,440 -139,101 -139,252 -10,000 -29,410 -10,000 -10,000 218,805 143,884 -758 89,123 325,248
Nov  1, 2028 1,846,334 -136,752 -141,231 -10,000 -28,656 -10,000 -10,000 201,815 132,297 -1,579 97,613 372,630
May  1, 2029 1,781,159 -138,856 -183,960 -10,000 -26,609 -10,000 -10,000 179,368 143,117 -4,477 134,264 430,212
Nov  1, 2029 1,711,095 -166,725 -137,297 -10,000 -25,332 -10,000 -10,000 167,681 161,842 -897 141,748 467,359
May  1, 2030 1,639,495 -131,896 -132,292 -10,000 -23,361 -10,000 -10,000 145,287 388,225 -760 175,777 -161,097
Nov  1, 2030 1,568,815 -130,277 -133,580 -10,000 -21,992 -10,000 -10,000 128,513 396,643 -1,062 187,511 -145,630
May  1, 2031 1,494,577 -128,656 -174,087 -10,000 -19,804 -10,000 -10,000 108,176 427,446 666,214 -150,524 -130,259
Nov  1, 2031 -439,079 -127,035 -129,666 -20,810 -10,000 -10,000 -10,000 85,389 -292,716 619,551 -153,751 -119,438
May  1, 2032 -351,475 -94,161 -125,421 -45,708 -10,000 -10,000 -10,000 72,574 539,199 592,502 -150,667 -101,734
Nov  1, 2032 -330,308 -63,994 -111,073 -67,955 -10,000 -10,000 -10,000 53,462 1,106,921 585,405 -153,614 -97,821
May  1, 2033 -294,765 -80,959 -63,614 -101,314 -10,000 -10,000 -10,000 46,909 8,084 644,169 -145,385 -95,994
Nov  1, 2033 -331,485 -72,859 -60,182 -114,865 -10,000 -10,000 -10,000 27,173 1,177,885 628,289 -153,229 -91,098
May  1, 2034 -271,652 -50,135 -53,469 -116,443 -61,333 -2,235 -11,850 -15,399 701,875 687,422 -144,937 -69,729
Nov  1, 2034 -230,329 -23,153 -26,535 -112,818 -75,493 -2,211 -11,459 -33,657 737,274 678,845 -147,741 -67,024
May  1, 2035 -211,226 -17,571 -22,703 -56,855 -109,045 -2,187 -11,039 -68,478 776,763 730,941 -139,587 -64,548
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D

Nov  1, 2035 -186,836 -12,735 -26,809 -24,045 -70,251 -3,894 -20,645 -65,899 775,484 733,501 -146,137 -61,304
May  1, 2036 -156,308 -12,591 -24,395 -24,699 -20,794 -3,852 -20,404 -69,214 797,776 779,290 -137,956 -57,081
Nov  1, 2036 -127,035 -12,447 -23,930 -24,534 -19,899 -3,810 -19,576 -70,164 691,830 782,855 -140,398 -54,430
May  1, 2037 -107,997 -12,304 -23,381 -24,371 -19,672 -3,767 -18,753 -79,833 957,855 840,285 -137,400 -52,902
Nov  1, 2037 -92,513 -12,161 -23,156 -24,207 -19,445 -3,725 -17,920 -76,070 825,911 522,723 -138,803 -52,252
May  1, 2038 -85,696 -12,019 468,708 -24,045 -19,220 -3,684 -17,088 -42,826 247,155 494,047 -130,801 204,793
Nov  1, 2038 -13,524 - -3,166 -16,948 -14,630 -1,823 -8,166 -24,319 195,424 659,711 -137,076 -
May  1, 2039 -11,108 - -3,128 -23,720 -18,771 -3,600 -14,268 -24,162 159,200 715,676 -129,262 -
Nov  1, 2039 -9,230 - -3,090 -23,559 -17,826 -3,559 -14,565 -24,006 124,705 515,166 -134,755 -
May  1, 2040 -9,836 - -3,052 -23,398 -17,318 -3,517 -13,718 -23,851 88,767 542,261 -127,441 -
Nov  1, 2040 -10,550 - -3,015 -23,237 -17,111 -3,476 -12,858 -23,696 56,038 549,704 -118,770 -
May  1, 2041 -11,229 - -2,977 -23,076 -16,902 -3,435 -12,001 -23,541 15,672 583,465 -112,893 -
Nov  1, 2041 -12,048 - -2,941 -22,916 -14,352 -3,394 -11,131 -23,387 -25,418 180,658 -105,216 -
May  1, 2042 -5,602 - -1,982 -16,385 -7,095 -1,678 -5,157 -23,233 -18,900 -4,669 -100,589 -
Nov  1, 2042 - - - -16,305 -7,008 -1,658 -4,740 -10,000 -100,000 -3,851 -92,793 -
May  1, 2043 - - - -16,225 -6,922 -1,637 -4,281 -10,000 -100,000 -926 537 -
Nov  1, 2043 - - - -6,146 3,166 8,383 6,145 - - 95,045 104,049 -
May  1, 2044 - - - - - - - - - 96,893 86,482 -
Nov  1, 2044 - - - - - - - - - 96,091 88,332 -
May  1, 2045 - - - - - - - - - 97,039 87,432 -
Nov  1, 2045 - - - - - - - - - 98,196 89,373 -
May  1, 2046 - - - - - - - - - 99,527 91,820 -
Nov  1, 2046 - - - - - - - - - 99,454 93,772 -
May  1, 2047 - - - - - - - - - 96,859 109,435 -
Nov  1, 2047 - - - - - - - - - 95,682 131,112 -
May  1, 2048 - - - - - - - - - 99,162 154,198 -
Nov  1, 2048 - - - - - - - - - 419,768 1,662,889 -
May  1, 2049 - - - - - 10,000 - - - - - -
Nov  1, 2049 - - - - - - - - - - - -
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D

May  1, 2050 - - - - 10,000 - - - - - - -
Nov  1, 2050 - - - - - - - - - - - -
May  1, 2051 - - - - - - - - - - - -
Aug  1, 2051 - - - - - - - - - - - -

11,861,770 -6,694,257 1,177,442 -1,126,897 -189,487 704,859 -413,473 1,867,946 6,046,397 9,633,296 553,703 2,324,031
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)

Date 2019ABC 2019DE 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM

Dec 31, 2020 - - - - - - - - 10,000 10,000 10,000 10,000
May  1, 2021 - - - - - - - - - - - -
Nov  1, 2021 397,675 - - - - - - - - - 9,977 -
May  1, 2022 264,581 - - - - - - - - - - 1,245,769
Nov  1, 2022 257,350 - - - - - - - - - - 977,863
May  1, 2023 346,948 - - - 1,141,731 207,453 - - - - - 965,390
Nov  1, 2023 359,089 - - - 1,157,396 482,080 - - - - 29,759 967,800
May  1, 2024 400,877 - 21,948 - 1,263,067 516,229 - - - - 268,342 931,419
Nov  1, 2024 389,593 - - - 1,296,815 520,289 - - - - 388,041 972,431
May  1, 2025 423,136 -352,053 11,820 -84,482 1,383,610 653,998 -25,947 -29,535 -28,867 -22,685 488,536 1,019,307
Nov  1, 2025 429,313 - - - 1,354,761 749,229 - - - - 618,339 1,104,702
May  1, 2026 450,125 -355,902 17,700 -60,309 2,029,078 805,651 -25,193 -28,756 -28,103 -22,069 698,553 1,125,228
Nov  1, 2026 -18,575 -167,829 -14,357 -56,313 964,693 784,745 -10,000 -10,000 -10,000 -10,000 807,980 1,171,451
May  1, 2027 -10,000 -2,563,371 35,298 -4,749 132,141 787,121 -404,447 -27,980 -27,346 -21,454 756,426 10,361,625
Nov  1, 2027 -18,204 -24,716 -4,417 -30,398 1,034,532 767,240 -10,000 -10,000 -10,000 -10,000 776,777 -9,069
May  1, 2028 -10,000 59,767 36,149 39,944 1,125,922 836,645 -23,750 -27,203 -26,601 -20,848 726,193 18,555,451
Nov  1, 2028 345,520 43,854 5,215 27,617 1,147,624 816,776 -10,000 -10,000 -10,000 -10,000 744,721 -9,187
May  1, 2029 409,035 152,517 53,032 100,703 1,245,292 896,459 -23,122 -26,629 -25,911 -20,333 695,389 -19,391
Nov  1, 2029 402,386 1,507,142 14,733 73,889 1,258,586 891,458 -10,000 -10,000 -10,000 -10,000 711,908 -9,275
May  1, 2030 433,554 1,554,773 61,462 133,596 1,521,295 953,842 -22,479 -26,022 -25,222 -19,820 663,668 -18,931
Nov  1, 2030 421,748 1,444,356 20,674 101,745 1,539,787 951,367 -10,000 -10,000 -10,000 -10,000 678,265 -9,448
May  1, 2031 442,279 1,432,833 63,838 -35,103 1,612,983 178,997 -21,831 -25,400 -24,537 -19,309 606,439 -18,162
Nov  1, 2031 428,212 1,319,792 24,674 -44,832 1,640,627 164,760 -10,000 -10,000 -10,000 -10,000 607,572 -9,645
May  1, 2032 444,927 1,295,197 90,697 -35,043 867,730 260,770 53,296 -24,759 -23,856 -18,802 539,555 -17,510
Nov  1, 2032 428,746 1,203,589 111,485 -37,723 -16,860 320,063 197,709 -10,000 -10,000 -10,000 540,932 -9,053
May  1, 2033 448,241 1,177,275 190,619 73,562 -10,000 334,222 482,447 502,748 43,023 -18,297 477,073 -16,311
Nov  1, 2033 429,402 1,087,297 199,376 105,968 -16,165 407,498 386,731 528,385 136,452 -10,000 478,455 -9,056
May  1, 2034 452,803 1,060,526 263,229 201,378 -10,000 184,969 505,577 580,294 233,569 241,648 1,013,578 -16,295
Nov  1, 2034 434,065 969,433 267,245 227,599 -15,806 172,383 717,407 644,182 320,658 260,139 1,011,003 -9,481
May  1, 2035 220,399 944,859 673,128 304,734 -10,000 197,207 608,948 712,472 394,148 250,006 951,471 -15,547
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)

Date 2019ABC 2019DE 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM

Nov  1, 2035 202,241 906,131 670,101 323,871 -15,422 2,389,954 632,572 777,465 469,473 267,109 943,717 -9,523
May  1, 2036 237,186 1,053,775 715,008 402,904 -10,000 -10,000 658,454 828,986 539,433 262,593 916,378 -14,682
Nov  1, 2036 242,647 1,281,867 706,854 434,784 -15,038 -13,463 700,695 890,596 626,324 278,203 921,713 -9,301
May  1, 2037 274,832 1,365,329 745,311 508,322 -10,000 -10,000 723,966 939,668 705,281 269,819 886,256 -13,224
Nov  1, 2037 279,140 -252,531 736,787 510,395 -14,651 -12,743 753,509 993,914 806,434 278,533 888,817 -9,204
May  1, 2038 309,426 -250,398 767,488 565,799 -10,000 -10,000 771,151 1,035,708 836,330 281,112 854,683 -12,578
Nov  1, 2038 314,712 -250,468 756,762 647,854 -14,260 -12,020 802,434 1,084,359 881,521 288,294 860,337 -9,557
May  1, 2039 801,428 -250,117 779,753 695,372 -10,000 -10,000 809,832 159,379 899,529 286,977 827,985 -11,779
Nov  1, 2039 1,227,014 -252,142 776,913 714,306 -13,869 -11,293 837,569 198,707 935,095 302,732 826,503 -9,910
May  1, 2040 960,794 -255,863 790,364 758,379 -10,000 -10,000 843,992 219,222 949,087 273,050 801,069 -11,431
Nov  1, 2040 613,247 -255,077 786,445 770,976 -13,475 -10,560 864,478 256,951 978,161 194,911 797,636 -9,149
May  1, 2041 618,839 -257,669 793,185 786,605 -10,000 -10,000 867,626 268,765 984,139 64,323 774,027 -10,742
Nov  1, 2041 605,183 -257,361 785,102 758,063 -13,077 -10,000 876,074 304,361 1,006,706 -10,048 773,454 -9,466
May  1, 2042 603,943 -262,332 788,661 756,852 -10,000 -10,000 833,740 310,230 1,012,581 -13,218 296,610 -9,600
Nov  1, 2042 584,178 -261,812 777,387 731,654 -12,678 -10,000 809,911 336,629 1,031,359 -10,146 38,786 -9,963
May  1, 2043 563,022 -252,269 776,761 725,902 -10,000 -10,000 763,149 341,992 1,032,457 -13,116 15,591 -9,312
Nov  1, 2043 544,712 - 761,711 708,771 - - 747,785 374,255 1,057,376 - 18,900 164
May  1, 2044 512,329 - 525,062 687,994 - - 699,135 359,240 1,029,926 - - -
Nov  1, 2044 368,949 - - 669,242 - - 671,889 338,588 1,000,378 - - -
May  1, 2045 - - - 653,784 - - 634,081 294,806 960,976 - - -
Nov  1, 2045 - - - 627,595 - - 600,352 267,998 933,596 - - -
May  1, 2046 - - - 627,217 - - 562,972 243,327 884,415 - - -
Nov  1, 2046 - - - 593,196 - - 533,276 242,442 849,782 - - -
May  1, 2047 - - - 572,068 - - 490,347 218,409 806,496 - - -
Nov  1, 2047 - - - 551,121 - - - 190,192 769,583 - - -
May  1, 2048 - - - - - - - 160,836 726,763 - - -
Nov  1, 2048 - - - - - - - 700,738 687,770 - - -
May  1, 2049 - - - - - - - 603,186 - - - -
Nov  1, 2049 - - - - - - - 485,075 - - - -
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)

Date 2019ABC 2019DE 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM

May  1, 2050 - - - - - - - 355,738 - - - -
Nov  1, 2050 - - - - - - 2,485,288 2,806,845 - - - -
May  1, 2051 - - - - - - - - 5,952,098 - - -
Aug  1, 2051 - - - - - - - - - - 608,323 -

19,267,045 13,338,403 15,583,202 16,784,807 23,446,369 16,071,322 22,319,623 19,270,405 30,210,482 3,499,304 27,349,736 39,042,819
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

MRA Withdrawals Part 1

Withdrawal
Send to

Date EXCESS Series (TAP)

Dec 31, 2020 - -
May  1, 2021 - 2,454,611
Nov  1, 2021 - 3,728,259
May  1, 2022 - 2,112,591
Nov  1, 2022 - 1,498,407
May  1, 2023 - 2,556,333
Nov  1, 2023 - 1,530,483
May  1, 2024 - 1,541,418
Nov  1, 2024 - 1,219,063
May  1, 2025 -92,302 1,216,188
Nov  1, 2025 - 7,620,009
May  1, 2026 -90,507 1,691,937
Nov  1, 2026 -89,631 1,245,582
May  1, 2027 -1,788,726 1,290,123
Nov  1, 2027 -78,127 5,775,102
May  1, 2028 -76,728 23,547,921
Nov  1, 2028 -74,872 5,319,739
May  1, 2029 -73,607 5,647,652
Nov  1, 2029 -72,284 7,028,016
May  1, 2030 -71,251 7,007,843
Nov  1, 2030 -70,206 6,857,230
May  1, 2031 -68,037 6,188,072
Nov  1, 2031 -66,873 3,416,732
May  1, 2032 -65,143 3,672,169
Nov  1, 2032 -63,994 3,535,916
May  1, 2033 -62,612 3,509,121
Nov  1, 2033 -60,362 4,643,608
May  1, 2034 -59,276 5,244,114
Nov  1, 2034 -58,561 5,625,965
May  1, 2035 -57,621 5,978,669
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

MRA Withdrawals Part 1

Withdrawal
Send to

Date EXCESS Series (TAP)

Nov  1, 2035 -56,912 8,391,207
May  1, 2036 -55,497 6,574,312
Nov  1, 2036 -54,570 6,969,774
May  1, 2037 -53,216 7,650,104
Nov  1, 2037 -51,936 5,794,846
May  1, 2038 -47,146 6,170,898
Nov  1, 2038 -20,330 5,965,120
May  1, 2039 -11,660 5,613,555
Nov  1, 2039 -11,519 5,929,387
May  1, 2040 -11,159 5,706,402
Nov  1, 2040 -10,511 5,357,064
May  1, 2041 -10,168 5,252,013
Nov  1, 2041 -9,425 4,759,422
May  1, 2042 -9,008 4,103,168
Nov  1, 2042 -8,896 3,760,054
May  1, 2043 -8,781 3,775,942
Nov  1, 2043 - 4,424,315
May  1, 2044 - 3,997,061
Nov  1, 2044 - 3,233,468
May  1, 2045 - 2,728,118
Nov  1, 2045 - 2,617,109
May  1, 2046 - 2,509,278
Nov  1, 2046 - 2,411,922
May  1, 2047 - 2,293,615
Nov  1, 2047 - 1,737,692
May  1, 2048 - 1,140,960
Nov  1, 2048 - 3,471,166
May  1, 2049 - 613,186
Nov  1, 2049 - 485,075
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

MRA Withdrawals Part 1

Withdrawal
Send to

Date EXCESS Series (TAP)

May  1, 2050 - 365,738
Nov  1, 2050 - 5,292,133
May  1, 2051 - 5,952,098
Aug  1, 2051 - 608,323

-3,571,453 268,357,394
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

MRA Withdrawals Part 2

MRA WITHDRAWALS - REDEMPTIONS REPORT + DEPOSITS TO SERIES (- UNSCHEDULED WITHDRAWAL FROM SERIES REDEMPTION ACCOUNT)

Withdrawals (REDEMPTION)

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE 2019FG 2019HI 2019JKL 2020ABC

- - - - - - - - - - - - - - - - - - -

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

MRA Withdrawals Part 2

Withdrawals (REDEMPTION)
Send to

Date 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Series (RED)

- - - - - - - - -

0 0 0 0 0 0 0 0
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LOAN PARTICIPATION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Participation
Part Gross Less Loan Loan Loan

Date Originations Principal Interest Prepay Receipts Servicing Revenue Balance Valuation

Dec 31, 2020 - - - - - - - 1,077,889,367 1,077,889,367
May  1, 2021 121,043,423 8,726,046 16,423,330 3,516,077 28,665,453 1,800,941 26,864,512 1,186,690,668 1,186,690,668
Nov  1, 2021 221,188,618 15,163,629 27,284,098 6,326,130 48,773,858 3,098,409 45,675,449 1,386,389,525 1,386,389,525
May  1, 2022 122,500,000 17,483,623 29,874,513 7,697,311 55,055,447 3,548,756 51,506,690 1,483,708,591 1,483,708,591
Nov  1, 2022 - 17,966,133 29,679,138 8,859,958 56,505,228 3,545,364 52,959,865 1,456,882,500 1,456,882,500
May  1, 2023 - 18,202,375 29,109,759 9,714,055 57,026,189 3,482,329 53,543,860 1,428,966,070 1,428,966,070
Nov  1, 2023 - 18,427,700 28,524,736 10,232,193 57,184,630 3,417,099 53,767,530 1,400,306,177 1,400,306,177
May  1, 2024 - 18,663,218 27,929,910 10,386,064 56,979,193 3,350,484 53,628,708 1,371,256,895 1,371,256,895
Nov  1, 2024 - 18,896,031 27,330,807 10,240,354 56,467,192 3,283,334 53,183,858 1,342,120,510 1,342,120,510
May  1, 2025 - 19,124,306 26,730,332 10,020,008 55,874,646 3,216,122 52,658,525 1,312,976,195 1,312,976,195
Nov  1, 2025 - 19,360,363 26,128,710 9,799,560 55,288,634 3,148,896 52,139,738 1,283,816,271 1,283,816,271
May  1, 2026 - 19,596,603 25,525,843 9,579,002 54,701,448 3,081,649 51,619,798 1,254,640,667 1,254,640,667
Nov  1, 2026 - 19,842,148 24,921,492 9,358,281 54,121,921 3,014,372 51,107,549 1,225,440,238 1,225,440,238
May  1, 2027 - 20,090,128 24,315,556 9,137,362 53,543,046 2,947,051 50,595,995 1,196,212,747 1,196,212,747
Nov  1, 2027 - 20,337,046 23,707,896 8,916,236 52,961,179 2,879,684 50,081,495 1,166,959,465 1,166,959,465
May  1, 2028 - 20,581,927 23,098,736 8,694,935 52,375,598 2,812,272 49,563,326 1,137,682,603 1,137,682,603
Nov  1, 2028 - 20,792,681 22,488,515 8,473,557 51,754,753 2,744,826 49,009,928 1,108,416,365 1,108,416,365
May  1, 2029 - 20,949,265 21,879,031 8,252,532 51,080,828 2,677,421 48,403,407 1,079,214,567 1,079,214,567
Nov  1, 2029 - 21,133,736 21,270,833 8,031,902 50,436,472 2,610,086 47,826,386 1,050,048,929 1,050,048,929
May  1, 2030 - 21,312,537 20,663,428 7,811,542 49,787,507 2,542,785 47,244,722 1,020,924,850 1,020,924,850
Nov  1, 2030 - 21,493,562 20,057,052 7,591,486 49,142,099 2,475,523 46,666,576 991,839,802 991,839,802
May  1, 2031 - 21,700,104 19,451,595 7,371,645 48,523,344 2,408,285 46,115,059 962,768,053 962,768,053
Nov  1, 2031 - 21,884,592 18,846,341 7,151,935 47,882,868 2,341,041 45,541,827 933,731,525 933,731,525
May  1, 2032 - 22,067,587 18,242,235 6,932,547 47,242,369 2,273,832 44,968,537 904,731,392 904,731,392
Nov  1, 2032 - 22,179,871 17,639,402 6,713,612 46,532,884 2,206,661 44,326,223 875,837,909 875,837,909
May  1, 2033 - 22,128,273 17,041,609 6,496,306 45,666,187 2,139,740 43,526,447 847,213,331 847,213,331
Nov  1, 2033 - 21,949,271 16,451,768 6,281,440 44,682,480 2,073,233 42,609,246 818,982,619 818,982,619
May  1, 2034 - 21,751,912 15,873,072 6,069,849 43,694,833 2,007,331 41,687,502 791,160,858 791,160,858
Nov  1, 2034 - 21,560,760 15,304,521 5,861,201 42,726,482 1,941,972 40,784,510 763,738,897 763,738,897
May  1, 2035 - 21,330,031 14,746,764 5,655,791 41,732,585 1,877,200 39,855,385 736,753,076 736,753,076
Nov  1, 2035 - 21,067,459 14,200,137 5,453,768 40,721,363 1,813,044 38,908,320 710,231,849 710,231,849
May  1, 2036 - 20,935,711 13,664,493 5,254,766 39,854,971 1,749,468 38,105,503 684,041,371 684,041,371
Nov  1, 2036 - 20,782,502 13,137,420 5,058,230 38,978,151 1,686,322 37,291,829 658,200,640 658,200,640
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LOAN PARTICIPATION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Participation
Part Gross Less Loan Loan Loan

Date Originations Principal Interest Prepay Receipts Servicing Revenue Balance Valuation

May  1, 2037 - 20,646,672 12,620,392 4,864,315 38,131,380 1,623,643 36,507,737 632,689,652 632,689,652
Nov  1, 2037 - 20,437,179 12,113,030 4,673,147 37,223,356 1,561,429 35,661,927 607,579,326 607,579,326
May  1, 2038 - 20,234,029 11,617,158 4,484,970 36,336,158 1,499,734 34,836,424 582,860,327 582,860,327
Nov  1, 2038 - 20,083,589 11,132,086 4,299,605 35,515,280 1,438,528 34,076,752 558,477,133 558,477,133
May  1, 2039 - 20,115,119 10,654,756 4,116,090 34,885,965 1,377,629 33,508,336 534,245,924 534,245,924
Nov  1, 2039 - 20,324,081 10,178,567 3,932,778 34,435,426 1,316,732 33,118,694 509,989,065 509,989,065
May  1, 2040 - 20,558,121 9,701,074 3,749,138 34,008,333 1,255,698 32,752,635 485,681,806 485,681,806
Nov  1, 2040 - 20,796,861 9,222,085 3,565,096 33,584,042 1,194,505 32,389,537 461,319,848 461,319,848
May  1, 2041 - 21,034,184 8,741,562 3,380,646 33,156,393 1,133,146 32,023,246 436,905,018 436,905,018
Nov  1, 2041 - 21,266,159 8,259,617 3,195,820 32,721,596 1,071,625 31,649,971 412,443,039 412,443,039
May  1, 2042 - 21,510,639 7,776,249 3,010,599 32,297,487 1,009,937 31,287,551 387,921,801 387,921,801
Nov  1, 2042 - 21,763,821 7,291,178 2,824,886 31,879,885 948,059 30,931,826 363,333,094 363,333,094
May  1, 2043 - 22,021,046 6,804,307 2,638,644 31,463,997 885,980 30,578,017 338,673,404 338,673,404
Nov  1, 2043 - 22,276,912 6,315,635 2,451,871 31,044,418 823,694 30,220,724 313,944,622 313,944,622
May  1, 2044 - 22,473,331 5,825,696 2,264,789 30,563,816 761,226 29,802,589 289,206,501 289,206,501
Nov  1, 2044 - 22,678,940 5,335,643 2,077,681 30,092,265 698,646 29,393,619 264,449,880 264,449,880
May  1, 2045 - 22,904,774 4,844,645 1,890,312 29,639,731 635,907 29,003,824 239,654,794 239,654,794
Nov  1, 2045 - 23,128,902 4,352,469 1,702,656 29,184,026 572,989 28,611,037 214,823,237 214,823,237
May  1, 2046 - 23,368,114 3,859,023 1,514,679 28,741,817 509,887 28,231,930 189,940,443 189,940,443
Nov  1, 2046 - 23,608,334 3,364,065 1,326,294 28,298,693 446,579 27,852,114 165,005,815 165,005,815
May  1, 2047 - 23,854,147 2,867,598 1,137,514 27,859,260 383,059 27,476,201 140,014,153 140,014,153
Nov  1, 2047 - 23,419,202 2,373,017 950,319 26,742,537 319,701 26,422,836 115,644,633 115,644,633
May  1, 2048 - 22,751,509 1,897,925 770,098 25,419,532 258,409 25,161,123 92,123,026 92,123,026
Nov  1, 2048 - 21,368,089 1,448,147 598,649 23,414,884 199,862 23,215,023 70,156,288 70,156,288
May  1, 2049 - 19,224,646 1,044,310 442,299 20,711,255 146,934 20,564,321 50,489,343 50,489,343
Nov  1, 2049 - 17,036,762 698,429 304,067 18,039,258 100,967 17,938,290 33,148,515 33,148,515
May  1, 2050 - 13,288,661 418,592 189,139 13,896,392 62,513 13,833,879 19,670,714 19,670,714
Nov  1, 2050 - 10,492,560 222,715 100,272 10,815,548 34,751 10,780,797 9,077,882 9,077,882
May  1, 2051 - 6,372,001 86,446 38,614 6,497,060 14,026 6,483,034 2,667,268 2,667,268
Nov  1, 2051 - 2,569,791 15,977 6,729 2,592,497 2,611 2,589,886 90,748 90,748
May  1, 2052 - 59,347 706 251 60,305 74 60,231 31,150 31,150
Nov  1, 2052 - 4,793 483 213 5,490 44 5,446 26,143 26,143
May  1, 2053 - 4,841 395 176 5,412 36 5,376 21,126 21,126
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LOAN PARTICIPATION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Participation
Part Gross Less Loan Loan Loan

Date Originations Principal Interest Prepay Receipts Servicing Revenue Balance Valuation

Nov  1, 2053 - 4,889 308 138 5,334 29 5,306 16,099 16,099
May  1, 2054 - 4,938 220 100 5,257 21 5,236 11,061 11,061
Nov  1, 2054 - 4,988 131 61 5,180 13 5,167 6,012 6,012
May  1, 2055 - 3,213 51 28 3,293 6 3,286 2,771 2,771
Nov  1, 2055 - 1,374 22 15 1,411 3 1,407 1,382 1,382
Apr 30, 2056 - 1,377 8 4 1,390 1 1,389 - -

464,732,041 1,229,179,071 862,627,788 313,442,336 2,405,249,195 106,484,166 2,298,765,030
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Participation
Loans Partial Gross Svc Exp. Part Part Part

Date Originated First Pmt Principal Interest Prepayments Receipts Reduction Principal Interest Prepay

Dec 31, 2020 - - - - - - - - - -
May  1, 2021 121,043,423 281,362 11,125,230 21,599,432 4,551,649 37,276,311 2,482,817 8,726,046 16,423,330 3,516,077
Nov  1, 2021 221,188,618 309,704 19,008,750 34,957,440 8,317,653 62,283,843 4,109,441 15,163,629 27,284,098 6,326,130
May  1, 2022 122,500,000 179,271 21,690,671 37,776,220 10,163,562 69,630,454 4,602,080 17,483,623 29,874,513 7,697,311
Nov  1, 2022 - - 22,279,851 37,522,506 11,668,306 71,470,662 4,593,315 17,966,133 29,679,138 8,859,958
May  1, 2023 - - 22,571,337 36,820,882 12,729,464 72,121,682 4,512,650 18,202,375 29,109,759 9,714,055
Nov  1, 2023 - - 22,850,275 36,100,870 13,311,372 72,262,517 4,429,362 18,427,700 28,524,736 10,232,193
May  1, 2024 - - 23,139,340 35,370,097 13,428,355 71,937,792 4,344,535 18,663,218 27,929,910 10,386,064
Nov  1, 2024 - - 23,426,342 34,634,490 13,226,009 71,286,841 4,259,086 18,896,031 27,330,807 10,240,354
May  1, 2025 - - 23,709,548 33,897,354 12,948,839 70,555,742 4,173,556 19,124,306 26,730,332 10,020,008
Nov  1, 2025 - - 24,001,289 33,158,996 12,671,579 69,831,864 4,088,008 19,360,363 26,128,710 9,799,560
May  1, 2026 - - 24,293,977 32,419,300 12,394,212 69,107,489 4,002,432 19,596,603 25,525,843 9,579,002
Nov  1, 2026 - - 24,596,747 31,678,011 12,116,683 68,391,441 3,916,817 19,842,148 24,921,492 9,358,281
May  1, 2027 - - 24,902,739 30,935,013 11,838,949 67,676,701 3,831,147 20,090,128 24,315,556 9,137,362
Nov  1, 2027 - - 25,208,469 30,190,150 11,560,996 66,959,615 3,745,417 20,337,046 23,707,896 8,916,236
May  1, 2028 - - 25,512,974 29,443,629 11,282,849 66,239,451 3,659,628 20,581,927 23,098,736 8,694,935
Nov  1, 2028 - - 25,784,175 28,695,874 11,004,600 65,484,649 3,573,786 20,792,681 22,488,515 8,473,557
May  1, 2029 - - 26,002,041 27,948,665 10,726,675 64,677,381 3,487,967 20,949,265 21,879,031 8,252,532
Nov  1, 2029 - - 26,248,644 27,202,535 10,449,107 63,900,286 3,402,196 21,133,736 21,270,833 8,031,902
May  1, 2030 - - 26,490,438 26,456,972 10,171,766 63,119,176 3,316,435 21,312,537 20,663,428 7,811,542
Nov  1, 2030 - - 26,735,332 25,712,196 9,894,680 62,342,207 3,230,686 21,493,562 20,057,052 7,591,486
May  1, 2031 - - 27,006,630 24,968,080 9,617,753 61,592,463 3,144,934 21,700,104 19,451,595 7,371,645
Nov  1, 2031 - - 27,256,775 24,223,889 9,340,897 60,821,561 3,059,146 21,884,592 18,846,341 7,151,935
May  1, 2032 - - 27,506,342 23,480,552 9,064,293 60,051,188 2,973,358 22,067,587 18,242,235 6,932,547
Nov  1, 2032 - - 27,686,127 22,738,175 8,788,069 59,212,370 2,887,575 22,179,871 17,639,402 6,713,612
May  1, 2033 - - 27,702,973 22,000,505 8,513,393 58,216,871 2,802,004 22,128,273 17,041,609 6,496,306
Nov  1, 2033 - - 27,593,372 21,270,439 8,241,069 57,104,881 2,716,807 21,949,271 16,451,768 6,281,440
May  1, 2034 - - 27,466,385 20,551,150 7,971,926 55,989,462 2,632,173 21,751,912 15,873,072 6,069,849
Nov  1, 2034 - - 27,346,593 19,841,618 7,705,625 54,893,835 2,548,038 21,560,760 15,304,521 5,861,201
May  1, 2035 - - 27,188,224 19,142,475 7,442,454 53,773,153 2,464,442 21,330,031 14,746,764 5,655,791
Nov  1, 2035 - - 26,999,031 18,454,036 7,182,556 52,635,622 2,381,414 21,067,459 14,200,137 5,453,768
May  1, 2036 - - 26,941,693 17,776,136 6,925,558 51,643,387 2,298,914 20,935,711 13,664,493 5,254,766
Nov  1, 2036 - - 26,863,942 17,106,342 6,670,897 50,641,181 2,216,789 20,782,502 13,137,420 5,058,230
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Participation
Loans Partial Gross Svc Exp. Part Part Part

Date Originated First Pmt Principal Interest Prepayments Receipts Reduction Principal Interest Prepay

May  1, 2037 - - 26,804,634 16,446,110 6,418,723 49,669,467 2,135,075 20,646,672 12,620,392 4,864,315
Nov  1, 2037 - - 26,672,744 15,795,039 6,169,153 48,636,936 2,053,767 20,437,179 12,113,030 4,673,147
May  1, 2038 - - 26,548,294 15,154,935 5,922,425 47,625,653 1,972,915 20,234,029 11,617,158 4,484,970
Nov  1, 2038 - - 26,477,666 14,525,085 5,678,352 46,681,103 1,892,488 20,083,589 11,132,086 4,299,605
May  1, 2039 - - 26,590,140 13,902,411 5,435,966 45,928,517 1,812,302 20,115,119 10,654,756 4,116,090
Nov  1, 2039 - - 26,881,194 13,280,292 5,193,611 45,355,097 1,732,048 20,324,081 10,178,567 3,932,778
May  1, 2040 - - 27,198,493 12,656,260 4,950,749 44,805,502 1,651,584 20,558,121 9,701,074 3,749,138
Nov  1, 2040 - - 27,521,674 12,030,104 4,707,300 44,259,077 1,570,886 20,796,861 9,222,085 3,565,096
May  1, 2041 - - 27,844,640 11,401,762 4,463,248 43,709,651 1,489,945 21,034,184 8,741,562 3,380,646
Nov  1, 2041 - - 28,163,478 10,771,324 4,218,620 43,153,422 1,408,760 21,266,159 8,259,617 3,195,820
May  1, 2042 - - 28,496,061 10,138,769 3,973,387 42,608,216 1,327,325 21,510,639 7,776,249 3,010,599
Nov  1, 2042 - - 28,838,603 9,503,791 3,727,445 42,069,839 1,245,615 21,763,821 7,291,178 2,824,886
May  1, 2043 - - 29,186,466 8,866,273 3,480,749 41,533,488 1,163,614 22,021,046 6,804,307 2,638,644
Nov  1, 2043 - - 29,534,268 8,226,190 3,233,289 40,993,747 1,081,314 22,276,912 6,315,635 2,451,871
May  1, 2044 - - 29,823,940 7,584,051 2,985,279 40,393,270 998,737 22,473,331 5,825,696 2,264,789
Nov  1, 2044 - - 30,124,140 6,940,988 2,736,994 39,802,122 915,949 22,678,940 5,335,643 2,077,681
May  1, 2045 - - 30,445,922 6,296,143 2,488,191 39,230,256 832,902 22,904,774 4,844,645 1,890,312
Nov  1, 2045 - - 30,767,378 5,649,261 2,238,834 38,655,473 749,572 23,128,902 4,352,469 1,702,656
May  1, 2046 - - 31,105,319 5,000,225 1,988,883 38,094,427 665,951 23,368,114 3,859,023 1,514,679
Nov  1, 2046 - - 31,445,690 4,348,766 1,738,241 37,532,697 582,014 23,608,334 3,364,065 1,326,294
May  1, 2047 - - 31,793,099 3,694,865 1,486,911 36,974,875 497,751 23,854,147 2,867,598 1,137,514
Nov  1, 2047 - - 31,425,820 3,041,984 1,236,943 35,704,748 413,544 23,419,202 2,373,017 950,319
May  1, 2048 - - 30,484,356 2,411,219 995,163 33,890,738 331,660 22,751,509 1,897,925 770,098
Nov  1, 2048 - - 28,783,637 1,816,138 765,350 31,365,124 253,465 21,368,089 1,448,147 598,649
May  1, 2049 - - 25,845,616 1,280,695 554,668 27,680,979 182,498 19,224,646 1,044,310 442,299
Nov  1, 2049 - - 22,296,937 837,711 372,139 23,506,787 122,674 17,036,762 698,429 304,067
May  1, 2050 - - 16,910,446 491,094 223,456 17,624,997 73,993 13,288,661 418,592 189,139
Nov  1, 2050 - - 13,061,864 253,966 112,269 13,428,099 39,883 10,492,560 222,715 100,272
May  1, 2051 - - 6,966,655 97,223 40,342 7,104,220 15,822 6,372,001 86,446 38,614
Nov  1, 2051 - - 2,591,186 19,948 6,747 2,617,881 3,273 2,569,791 15,977 6,729
May  1, 2052 - - 59,347 706 251 60,305 74 59,347 706 251
Nov  1, 2052 - - 4,793 483 213 5,490 44 4,793 483 213
May  1, 2053 - - 4,841 395 176 5,412 36 4,841 395 176
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Participation
Loans Partial Gross Svc Exp. Part Part Part

Date Originated First Pmt Principal Interest Prepayments Receipts Reduction Principal Interest Prepay

Nov  1, 2053 - - 4,889 308 138 5,334 29 4,889 308 138
May  1, 2054 - - 4,938 220 100 5,257 21 4,938 220 100
Nov  1, 2054 - - 4,988 131 61 5,180 13 4,988 131 61
May  1, 2055 - - 3,213 51 28 3,293 6 3,213 51 28
Nov  1, 2055 - - 1,374 22 15 1,411 3 1,374 22 15
Apr 30, 2056 - - 1,377 8 4 1,390 1 1,377 8 4

464,732,041 770,337 1,577,856,379 1,106,538,977 409,466,204 3,093,861,560 139,104,510 1,229,179,071 862,627,788 313,442,336
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Participation
Part Gross Less Part Loan Loan Loan

Date Receipts Servicing Revenue Balance Valuation

Dec 31, 2020 - - - 1,447,657,792 1,447,657,792
May  1, 2021 28,665,453 1,800,941 26,864,512 1,583,225,449 1,583,225,449
Nov  1, 2021 48,773,858 3,098,409 45,675,449 1,794,819,300 1,794,819,300
May  1, 2022 55,055,447 3,548,756 51,506,690 1,912,465,067 1,912,465,067
Nov  1, 2022 56,505,228 3,545,364 52,959,865 1,878,516,911 1,878,516,911
May  1, 2023 57,026,189 3,482,329 53,543,860 1,843,216,110 1,843,216,110
Nov  1, 2023 57,184,630 3,417,099 53,767,530 1,807,054,464 1,807,054,464
May  1, 2024 56,979,193 3,350,484 53,628,708 1,770,486,768 1,770,486,768
Nov  1, 2024 56,467,192 3,283,334 53,183,858 1,733,834,418 1,733,834,418
May  1, 2025 55,874,646 3,216,122 52,658,525 1,697,176,030 1,697,176,030
Nov  1, 2025 55,288,634 3,148,896 52,139,738 1,660,503,162 1,660,503,162
May  1, 2026 54,701,448 3,081,649 51,619,798 1,623,814,973 1,623,814,973
Nov  1, 2026 54,121,921 3,014,372 51,107,549 1,587,101,542 1,587,101,542
May  1, 2027 53,543,046 2,947,051 50,595,995 1,550,359,854 1,550,359,854
Nov  1, 2027 52,961,179 2,879,684 50,081,495 1,513,590,389 1,513,590,389
May  1, 2028 52,375,598 2,812,272 49,563,326 1,476,794,567 1,476,794,567
Nov  1, 2028 51,754,753 2,744,826 49,009,928 1,440,005,792 1,440,005,792
May  1, 2029 51,080,828 2,677,421 48,403,407 1,403,277,076 1,403,277,076
Nov  1, 2029 50,436,472 2,610,086 47,826,386 1,366,579,326 1,366,579,326
May  1, 2030 49,787,507 2,542,785 47,244,722 1,329,917,121 1,329,917,121
Nov  1, 2030 49,142,099 2,475,523 46,666,576 1,293,287,110 1,293,287,110
May  1, 2031 48,523,344 2,408,285 46,115,059 1,256,662,727 1,256,662,727
Nov  1, 2031 47,882,868 2,341,041 45,541,827 1,220,065,055 1,220,065,055
May  1, 2032 47,242,369 2,273,832 44,968,537 1,183,494,419 1,183,494,419
Nov  1, 2032 46,532,884 2,206,661 44,326,223 1,147,020,223 1,147,020,223
May  1, 2033 45,666,187 2,139,740 43,526,447 1,110,803,858 1,110,803,858
Nov  1, 2033 44,682,480 2,073,233 42,609,246 1,074,969,416 1,074,969,416
May  1, 2034 43,694,833 2,007,331 41,687,502 1,039,531,105 1,039,531,105
Nov  1, 2034 42,726,482 1,941,972 40,784,510 1,004,478,887 1,004,478,887
May  1, 2035 41,732,585 1,877,200 39,855,385 969,848,209 969,848,209
Nov  1, 2035 40,721,363 1,813,044 38,908,320 935,666,623 935,666,623
May  1, 2036 39,854,971 1,749,468 38,105,503 901,799,372 901,799,372
Nov  1, 2036 38,978,151 1,686,322 37,291,829 868,264,533 868,264,533
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Participation
Part Gross Less Part Loan Loan Loan

Date Receipts Servicing Revenue Balance Valuation

May  1, 2037 38,131,380 1,623,643 36,507,737 835,041,176 835,041,176
Nov  1, 2037 37,223,356 1,561,429 35,661,927 802,199,279 802,199,279
May  1, 2038 36,336,158 1,499,734 34,836,424 769,728,561 769,728,561
Nov  1, 2038 35,515,280 1,438,528 34,076,752 737,572,543 737,572,543
May  1, 2039 34,885,965 1,377,629 33,508,336 705,546,437 705,546,437
Nov  1, 2039 34,435,426 1,316,732 33,118,694 673,471,632 673,471,632
May  1, 2040 34,008,333 1,255,698 32,752,635 641,322,390 641,322,390
Nov  1, 2040 33,584,042 1,194,505 32,389,537 609,093,417 609,093,417
May  1, 2041 33,156,393 1,133,146 32,023,246 576,785,529 576,785,529
Nov  1, 2041 32,721,596 1,071,625 31,649,971 544,403,431 544,403,431
May  1, 2042 32,297,487 1,009,937 31,287,551 511,933,983 511,933,983
Nov  1, 2042 31,879,885 948,059 30,931,826 479,367,935 479,367,935
May  1, 2043 31,463,997 885,980 30,578,017 446,700,720 446,700,720
Nov  1, 2043 31,044,418 823,694 30,220,724 413,933,164 413,933,164
May  1, 2044 30,563,816 761,226 29,802,589 381,123,944 381,123,944
Nov  1, 2044 30,092,265 698,646 29,393,619 348,262,810 348,262,810
May  1, 2045 29,639,731 635,907 29,003,824 315,328,697 315,328,697
Nov  1, 2045 29,184,026 572,989 28,611,037 282,322,485 282,322,485
May  1, 2046 28,741,817 509,887 28,231,930 249,228,283 249,228,283
Nov  1, 2046 28,298,693 446,579 27,852,114 216,044,352 216,044,352
May  1, 2047 27,859,260 383,059 27,476,201 182,764,342 182,764,342
Nov  1, 2047 26,742,537 319,701 26,422,836 150,101,578 150,101,578
May  1, 2048 25,419,532 258,409 25,161,123 118,622,060 118,622,060
Nov  1, 2048 23,414,884 199,862 23,215,023 89,073,073 89,073,073
May  1, 2049 20,711,255 146,934 20,564,321 62,672,789 62,672,789
Nov  1, 2049 18,039,258 100,967 17,938,290 40,003,713 40,003,713
May  1, 2050 13,896,392 62,513 13,833,879 22,869,810 22,869,810
Nov  1, 2050 10,815,548 34,751 10,780,797 9,695,677 9,695,677
May  1, 2051 6,497,060 14,026 6,483,034 2,688,681 2,688,681
Nov  1, 2051 2,592,497 2,611 2,589,886 90,748 90,748
May  1, 2052 60,305 74 60,231 31,150 31,150
Nov  1, 2052 5,490 44 5,446 26,143 26,143
May  1, 2053 5,412 36 5,376 21,126 21,126
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Participation
Part Gross Less Part Loan Loan Loan

Date Receipts Servicing Revenue Balance Valuation

Nov  1, 2053 5,334 29 5,306 16,099 16,099
May  1, 2054 5,257 21 5,236 11,061 11,061
Nov  1, 2054 5,180 13 5,167 6,012 6,012
May  1, 2055 3,293 6 3,286 2,771 2,771
Nov  1, 2055 1,411 3 1,407 1,382 1,382
Apr 30, 2056 1,390 1 1,389 - -

2,405,249,195 106,484,166 2,298,765,030
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Loan Statistics

2001AA 2002A 2002B 2014A 2015A 2015B 2017A

Par Amount 11,258,413 4,126,685 5,303,478 17,155,112 24,698,423 7,017,254 26,917,053

Weighted Avg. Coupon 5.700% 5.546% 5.618% 4.998% 5.130% 4.974% 4.527%

Weighted Avg. Life 7.883 7.043 7.195 7.445 7.698 6.854 13.789

Weighted Avg. Rate 5.560% 5.320% 5.506% 5.153% 5.180% 5.101% 4.528%

WAL from Forecast Date 7.886 7.046 7.198 7.448 7.701 6.858 13.793

Weighted Avg. Maturity 13.745 12.537 13.271 13.449 14.328 12.658 26.500
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Loan Statistics

2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE

Par Amount 10,007,423 57,378,119 64,663,803 70,355,736 22,865,868 62,686,180 230,026,791

Weighted Avg. Coupon 4.405% 4.879% 4.810% 5.151% 6.081% 5.124% 4.627%

Weighted Avg. Life 10.149 12.802 13.446 14.602 7.997 14.758 14.143

Weighted Avg. Rate 4.888% 4.745% 4.933% 5.152% 5.769% 5.125% 4.699%

WAL from Forecast Date 10.152 12.805 13.450 14.605 8.000 14.762 14.147

Weighted Avg. Maturity 18.116 23.925 24.843 27.501 13.683 27.810 26.270
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Loan Statistics

2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC

Par Amount 157,542,961 133,665,775 118,758,892 141,590,865 132,399,700 145,152,768 151,201,112

Weighted Avg. Coupon 4.016% 4.033% 4.280% 4.201% 3.736% 3.001% 3.106%

Weighted Avg. Life 14.953 14.916 14.491 15.140 14.529 14.851 14.929

Weighted Avg. Rate 4.010% 4.030% 4.201% 4.206% 3.629% 3.001% 3.098%

WAL from Forecast Date 14.956 14.919 14.495 15.143 14.532 14.854 14.930

Weighted Avg. Maturity 29.058 28.980 27.767 29.186 28.092 29.736 29.717
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Loan Statistics

2021DEF 2021GHIJ 2021KLM EXCESS Total

Par Amount 96,602,428 134,349,366 149,500,000 12,098,378 1987322583

Weighted Avg. Coupon 3.000% 3.010% 2.980% 3.256% 3.965%

Weighted Avg. Life 14.953 14.938 14.909 9.383 14.256

Weighted Avg. Rate 2.994% 3.004% 2.974% 3.754% 3.906%

WAL from Forecast Date 14.953 14.939 14.909 9.386 14.259

Weighted Avg. Maturity 29.842 29.808 29.782 17.217 27.807
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ACQUISITION FUND REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Loan Originations Acquisition Revenues Acquisition Fund Valuation
Loans Less: Withdrawal Security Other Acquisition Acq. Fund  Acq. Fund  

Date Originated Discount Requirement Purchase Withdrawals Interest Revenues  Balance  Value 

Dec 31, 2020 - - - 8,022,646 - - - 8,022,646 8,022,646
Jan  1, 2021 - - - - - - - 8,022,646 8,022,646
Feb  1, 2021 33,290,768 - 33,290,768 121,000,000 10,754 375 11,129 95,721,124 95,721,124
Mar  1, 2021 45,500,000 - 45,500,000 - - - - 50,221,124 50,221,124
Apr  1, 2021 42,252,655 - 42,252,655 - - - - 7,968,469 7,968,469
May  1, 2021 - - - - 7 9,853 9,860 7,968,462 7,968,462
Jun  1, 2021 84,329,982 - 84,329,982 84,329,982 - - - 7,968,462 7,968,462
Jul  1, 2021 7,968,462 - 7,968,462 - - - - - -

Aug  1, 2021 - - - - - - - - -
Sep  1, 2021 128,890,174 - 128,890,174 128,890,174 - - - - -
Oct  1, 2021 - - - - - 885 885 - -
Nov  1, 2021 - - - - - - - - -
Dec  1, 2021 102,500,000 - 102,500,000 122,500,000 - - - 20,000,000 20,000,000
Jan  1, 2022 20,000,000 - 20,000,000 - - - - - -
Feb  1, 2022 - - - - - - - - -
Mar  1, 2022 - - - - - - - - -
Apr  1, 2022 - - - - - - - - -
May  1, 2022 - - - - - 1,422 1,422 - -

464,732,041 0 464,732,041 464,742,802 10,761 12,535 23,296
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SHORT TERM BALANCE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Revenue Balance
Loan Float Cash Revenue Less: Coverage Net Redemption Accrued Short-Term

Date Balance +  Balance =  Balance Requirement Difference Balance Interest Valuation

Dec 31, 2020 - 83,764,557 83,764,557 61,473,312 22,291,246 - - 83,764,557
May  1, 2021 - 15,837,157 15,837,157 3,288,691 12,548,466 57,354,514 - 73,191,671
Nov  1, 2021 - 14,186,648 14,186,648 3,360,975 10,825,674 22,767,485 - 36,954,134
May  1, 2022 - 13,558,267 13,558,267 3,481,071 10,077,196 20,703,064 - 34,261,331
Nov  1, 2022 - 12,830,552 12,830,552 3,379,327 9,451,224 20,079,276 - 32,909,828
May  1, 2023 - 12,206,273 12,206,273 3,360,188 8,846,085 16,583,219 - 28,789,492
Nov  1, 2023 - 10,676,775 10,676,775 3,372,059 7,304,716 14,292,939 - 24,969,714
May  1, 2024 - 6,355,988 6,355,988 3,355,356 3,000,632 4,248,416 - 10,604,404
Nov  1, 2024 - 2,193,194 2,193,194 3,375,559 -1,182,365 4,405,697 - 6,598,891
May  1, 2025 - - - 3,362,301 -3,362,301 3,318,393 - 3,318,393
Nov  1, 2025 - 2,135,351 2,135,351 4,183,504 -2,048,153 4,153,012 - 6,288,363
May  1, 2026 - - - 3,356,269 -3,356,269 3,095,097 - 3,095,097
Nov  1, 2026 - - - 4,371,369 -4,371,369 3,123,090 - 3,123,090
May  1, 2027 - - - 4,344,596 -4,344,596 3,433,120 - 3,433,120
Nov  1, 2027 - - - 3,351,027 -3,351,027 3,067,653 - 3,067,653
May  1, 2028 - - - 3,339,667 -3,339,667 1,342,840 - 1,342,840
Nov  1, 2028 - - - 3,343,143 -3,343,143 1,417,818 - 1,417,818
May  1, 2029 - - - 3,334,492 -3,334,492 1,352,407 - 1,352,407
Nov  1, 2029 - - - 3,334,795 -3,334,795 1,185,807 - 1,185,807
May  1, 2030 - - - 3,329,254 -3,329,254 1,219,222 - 1,219,222
Nov  1, 2030 - - - 3,326,451 -3,326,451 1,217,535 - 1,217,535
May  1, 2031 - - - 3,324,018 -3,324,018 1,344,163 - 1,344,163
Nov  1, 2031 - - - 4,053,742 -4,053,742 1,277,757 - 1,277,757
May  1, 2032 - - - 3,967,379 -3,967,379 1,250,137 - 1,250,137
Nov  1, 2032 - - - 3,311,657 -3,311,657 1,249,966 - 1,249,966
May  1, 2033 - - - 3,835,603 -3,835,603 1,351,347 - 1,351,347
Nov  1, 2033 - - - 3,304,853 -3,304,853 1,528,773 - 1,528,773
May  1, 2034 - - - 3,307,861 -3,307,861 1,620,596 - 1,620,596
Nov  1, 2034 - - - 3,298,580 -3,298,580 1,634,601 - 1,634,601
May  1, 2035 - - - 3,302,850 -3,302,850 1,700,913 - 1,700,913
Nov  1, 2035 - - - 3,292,822 -3,292,822 1,673,538 - 1,673,538
May  1, 2036 - - - 3,298,280 -3,298,280 1,830,870 - 1,830,870
Nov  1, 2036 - - - 3,417,604 -3,417,604 1,785,774 - 1,785,774
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SHORT TERM BALANCE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Revenue Balance
Loan Float Cash Revenue Less: Coverage Net Redemption Accrued Short-Term

Date Balance +  Balance =  Balance Requirement Difference Balance Interest Valuation

May  1, 2037 - - - 3,293,686 -3,293,686 1,694,354 - 1,694,354
Nov  1, 2037 - - - 3,302,655 -3,302,655 1,635,060 - 1,635,060
May  1, 2038 - - - 537,365 -537,365 1,678,917 - 1,678,917
Nov  1, 2038 - - - 526,147 -526,147 1,672,926 - 1,672,926
May  1, 2039 - - - 531,038 -531,038 1,598,092 - 1,598,092
Nov  1, 2039 - - - 519,757 -519,757 1,598,690 - 1,598,690
May  1, 2040 - - - 524,771 -524,771 1,597,950 - 1,597,950
Nov  1, 2040 - - - 513,290 -513,290 1,597,257 - 1,597,257
May  1, 2041 - - - 518,453 -518,453 1,597,809 - 1,597,809
Nov  1, 2041 - - - 506,923 -506,923 1,220,163 - 1,220,163
May  1, 2042 - - - 512,332 -512,332 1,112,543 - 1,112,543
Nov  1, 2042 - - - 501,208 -501,208 1,113,850 - 1,113,850
May  1, 2043 - - - 506,495 -506,495 772,605 - 772,605
Nov  1, 2043 - 473,016 473,016 495,325 -22,309 1,004,694 - 1,477,711
May  1, 2044 - 475,804 475,804 501,078 -25,274 1,025,522 - 1,501,325
Nov  1, 2044 - 472,283 472,283 489,360 -17,077 906,562 - 1,378,845
May  1, 2045 - 475,533 475,533 495,527 -19,994 895,952 - 1,371,485
Nov  1, 2045 - 471,974 471,974 484,119 -12,145 863,822 - 1,335,795
May  1, 2046 - 474,762 474,762 489,998 -15,236 820,305 - 1,295,067
Nov  1, 2046 - 472,122 472,122 478,947 -6,825 817,901 - 1,290,023
May  1, 2047 - 474,243 474,243 484,519 -10,276 825,755 - 1,299,998
Nov  1, 2047 - 452,048 452,048 453,616 -1,568 834,298 - 1,286,345
May  1, 2048 - 455,047 455,047 459,096 -4,049 729,215 - 1,184,262
Nov  1, 2048 - 442,033 442,033 440,207 1,826 623,092 - 1,065,126
May  1, 2049 - 445,852 435,852 436,322 -470 608,845 - 1,054,697
Nov  1, 2049 - 341,033 331,033 330,000 1,033 389,689 - 730,722
May  1, 2050 - 234,098 214,098 212,471 1,628 363,680 - 597,778
Nov  1, 2050 - 190,791 170,791 170,000 791 109,692 - 300,483
May  1, 2051 - 1,195,605 1,175,605 140,000 1,035,605 1 - 1,195,605
Nov  1, 2051 - 139,969 120,000 120,000 - - - 139,969
May  1, 2052 - 129,969 110,000 110,000 - - - 129,969
Nov  1, 2052 - 129,969 110,000 110,000 - - - 129,969
May  1, 2053 - 129,969 110,000 110,000 - - - 129,969
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SHORT TERM BALANCE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Revenue Balance
Loan Float Cash Revenue Less: Coverage Net Redemption Accrued Short-Term

Date Balance +  Balance =  Balance Requirement Difference Balance Interest Valuation

Nov  1, 2053 - 129,969 110,000 110,000 - - - 129,969
May  1, 2054 - 129,969 110,000 110,000 - - - 129,969
Nov  1, 2054 - 129,969 110,000 110,000 - - - 129,969
May  1, 2055 - 19,969 - - - - - 19,969
Nov  1, 2055 - 19,969 - - - - - 19,969
May  1, 2056 - 19,969 - - - - - 19,969

0
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RESERVE FUND REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Reserve Revenues Reserve Valuation
Scheduled Arb. Rule Fund Withdrawal Reserve Net Repl Accrued Reserve Reserve Reserve Reserve

Date Principal Reduction Transfers Pre (-Dis) Interest Revenues (-Taps) Interest Balance Value Requirement Surplus

Dec 31, 2020 - - - - - - - - 31,249,020 31,249,020 15,487,650 15,761,370
May  1, 2021 1,217,288 - - - 360,703 1,577,991 - - 30,031,732 30,031,732 14,973,175 15,058,557
Nov  1, 2021 519,640 - - - 505,580 1,025,219 - - 29,512,092 29,512,092 14,031,325 15,480,767
May  1, 2022 247,500 - - - 548,596 796,096 - - 29,264,592 29,264,592 13,629,100 15,635,492
Nov  1, 2022 1,355,250 - - - 575,289 1,930,539 - - 27,909,342 27,909,342 13,232,975 14,676,367
May  1, 2023 293,000 - - - 581,899 874,899 - - 27,616,342 27,616,342 12,814,850 14,801,492
Nov  1, 2023 239,250 - - - 605,425 844,675 - - 27,377,092 27,377,092 12,448,725 14,928,367
May  1, 2024 222,375 - - - 649,265 871,640 - - 27,154,717 27,154,717 11,585,650 15,569,067
Nov  1, 2024 223,625 - - - 673,712 897,337 - - 26,931,092 26,931,092 11,232,325 15,698,767
May  1, 2025 232,125 - - - 715,874 947,999 -1,497,482 - 25,201,485 25,201,485 10,868,425 14,333,060
Nov  1, 2025 6,713,496 - - - 707,727 7,421,223 - - 18,487,989 18,487,989 10,521,775 7,966,214
May  1, 2026 191,375 - - - 545,869 737,244 -2,734,431 - 15,562,183 15,562,183 10,196,725 5,365,458
Nov  1, 2026 180,125 - - - 487,529 667,654 -2,300,269 - 13,081,789 13,081,789 9,882,550 3,199,239
May  1, 2027 172,380 - - - 365,588 537,967 -12,909,409 - - - 7,500,850 -7,500,850
Nov  1, 2027 - - - - 6,998 6,998 - - - - 7,202,550 -7,202,550
May  1, 2028 - - - - - - - - - - 6,944,700 -6,944,700
Nov  1, 2028 - - - - - - - - - - 6,681,975 -6,681,975
May  1, 2029 - - - - - - - - - - 6,417,900 -6,417,900
Nov  1, 2029 - - - - - - - - - - 5,981,675 -5,981,675
May  1, 2030 - - - - - - - - - - 5,615,100 -5,615,100
Nov  1, 2030 - - - - - - - - - - 5,247,075 -5,247,075
May  1, 2031 - - - - - - - - - - 4,870,025 -4,870,025
Nov  1, 2031 - - - - - - - - - - 4,590,350 -4,590,350
May  1, 2032 - - - - - - - - - - 4,322,150 -4,322,150
Nov  1, 2032 - - - - - - - - - - 4,053,375 -4,053,375
May  1, 2033 - - - - - - - - - - 3,783,475 -3,783,475
Nov  1, 2033 - - - - - - - - - - 3,510,075 -3,510,075
May  1, 2034 - - - - - - - - - - 3,222,925 -3,222,925
Nov  1, 2034 - - - - - - - - - - 2,950,200 -2,950,200
May  1, 2035 - - - - - - - - - - 2,675,475 -2,675,475
Nov  1, 2035 - - - - - - - - - - 2,399,900 -2,399,900
May  1, 2036 - - - - - - - - - - 2,123,275 -2,123,275
Nov  1, 2036 - - - - - - - - - - 1,845,000 -1,845,000
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RESERVE FUND REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Reserve Revenues Reserve Valuation
Scheduled Arb. Rule Fund Withdrawal Reserve Net Repl Accrued Reserve Reserve Reserve Reserve

Date Principal Reduction Transfers Pre (-Dis) Interest Revenues (-Taps) Interest Balance Value Requirement Surplus

May  1, 2037 - - - - - - - - - - 1,566,050 -1,566,050
Nov  1, 2037 - - - - - - - - - - 1,378,700 -1,378,700
May  1, 2038 - - - - - - - - - - 1,290,650 -1,290,650
Nov  1, 2038 - - - - - - - - - - 1,204,075 -1,204,075
May  1, 2039 - - - - - - - - - - 1,118,600 -1,118,600
Nov  1, 2039 - - - - - - - - - - 1,036,500 -1,036,500
May  1, 2040 - - - - - - - - - - 954,875 -954,875
Nov  1, 2040 - - - - - - - - - - 873,050 -873,050
May  1, 2041 - - - - - - - - - - 791,800 -791,800
Nov  1, 2041 - - - - - - - - - - 717,500 -717,500
May  1, 2042 - - - - - - - - - - 655,650 -655,650
Nov  1, 2042 - - - - - - - - - - 618,650 -618,650
May  1, 2043 - - - - - - - - - - 580,825 -580,825
Nov  1, 2043 - - - - - - - - - - 542,425 -542,425
May  1, 2044 - - - - - - - - - - 501,200 -501,200
Nov  1, 2044 - - - - - - - - - - 450,650 -450,650
May  1, 2045 - - - - - - - - - - 399,775 -399,775
Nov  1, 2045 - - - - - - - - - - 348,750 -348,750
May  1, 2046 - - - - - - - - - - 297,650 -297,650
Nov  1, 2046 - - - - - - - - - - 246,400 -246,400
May  1, 2047 - - - - - - - - - - 194,825 -194,825
Nov  1, 2047 - - - - - - - - - - 143,725 -143,725
May  1, 2048 - - - - - - - - - - 96,550 -96,550
Nov  1, 2048 - - - - - - - - - - 48,500 -48,500
May  1, 2049 - - - - - - - - - - 4,000 -4,000
Nov  1, 2049 - - - - - - - - - - - -

11,807,429 0 0 0 7,330,053 19,137,482 -19,441,591
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Bond Debt Service Bond Valuation
Maturing Interest Total Redeemed Total Bond Unpaid Accreted

Date Principal Paid Debt Serv Principal Bond Payment Balance Interest Bond-Value

Dec 31, 2020 - - - - - 1,166,385,699 - 1,166,385,699
May  1, 2021 18,730,000 13,116,503 31,846,503 2,636,094 34,482,597 1,270,019,605 - 1,270,019,605
Nov  1, 2021 21,510,000 14,734,002 36,244,002 43,075,695 79,319,697 1,420,433,910 - 1,420,433,910
May  1, 2022 22,385,000 18,478,471 40,863,471 10,490,307 51,353,778 1,512,558,603 - 1,512,558,603
Nov  1, 2022 22,370,000 20,095,071 42,465,071 10,829,739 53,294,810 1,479,358,864 - 1,479,358,864
May  1, 2023 24,035,000 22,739,294 46,774,294 12,552,359 59,326,653 1,442,771,505 - 1,442,771,505
Nov  1, 2023 24,260,000 23,847,481 48,107,481 11,407,301 59,514,782 1,407,104,204 - 1,407,104,204
May  1, 2024 34,680,000 26,455,447 61,135,447 11,254,345 72,389,792 1,361,169,859 - 1,361,169,859
Nov  1, 2024 24,745,000 27,091,945 51,836,945 10,872,050 62,708,995 1,325,552,809 - 1,325,552,809
May  1, 2025 25,205,000 29,458,330 54,663,330 10,731,665 65,394,995 1,289,616,144 - 1,289,616,144
Nov  1, 2025 25,365,000 29,496,507 54,861,507 9,911,456 64,772,963 1,254,339,688 - 1,254,339,688
May  1, 2026 25,525,000 33,312,335 58,837,335 10,166,426 69,003,761 1,218,648,262 - 1,218,648,262
Nov  1, 2026 24,145,000 32,201,397 56,346,397 9,746,575 66,092,972 1,184,756,687 - 1,184,756,687
May  1, 2027 32,760,000 32,539,741 65,299,741 10,051,903 75,351,644 1,141,944,784 - 1,141,944,784
Nov  1, 2027 23,120,000 32,347,445 55,467,445 9,502,407 64,969,852 1,109,322,377 - 1,109,322,377
May  1, 2028 42,025,000 30,719,540 72,744,540 9,218,093 81,962,633 1,058,079,284 - 1,058,079,284
Nov  1, 2028 22,840,000 29,082,512 51,922,512 8,133,957 60,056,469 1,027,105,327 - 1,027,105,327
May  1, 2029 23,240,000 28,439,825 51,679,825 8,190,002 59,869,827 995,675,325 - 995,675,325
Nov  1, 2029 26,220,000 27,814,285 54,034,285 7,186,224 61,220,509 962,269,101 - 962,269,101
May  1, 2030 24,750,000 27,015,099 51,765,099 7,567,630 59,332,729 929,951,471 - 929,951,471
Nov  1, 2030 25,030,000 26,253,146 51,283,146 7,594,214 58,877,360 897,327,257 - 897,327,257
May  1, 2031 26,045,000 24,970,835 51,015,835 5,770,981 56,786,816 865,511,276 - 865,511,276
Nov  1, 2031 24,405,000 23,229,122 47,634,122 5,827,929 53,462,051 835,278,347 - 835,278,347
May  1, 2032 23,605,000 22,855,764 46,460,764 5,690,058 52,150,822 805,983,289 - 805,983,289
Nov  1, 2032 22,400,000 22,485,368 44,885,368 5,642,369 50,527,737 777,940,920 - 777,940,920
May  1, 2033 22,365,000 20,246,190 42,611,190 6,309,863 48,921,053 749,266,057 - 749,266,057
Nov  1, 2033 21,880,000 20,437,721 42,317,721 6,577,541 48,895,262 720,808,516 - 720,808,516
May  1, 2034 20,230,000 18,870,129 39,100,129 8,390,404 47,490,533 692,188,112 - 692,188,112
Nov  1, 2034 20,045,000 18,002,042 38,047,042 8,638,450 46,685,492 663,504,662 - 663,504,662
May  1, 2035 20,380,000 16,954,553 37,334,553 8,406,680 45,741,233 634,717,982 - 634,717,982
Nov  1, 2035 22,790,000 16,098,733 38,888,733 8,430,095 47,318,828 603,497,887 - 603,497,887
May  1, 2036 19,290,000 15,322,687 34,612,687 8,633,699 43,246,386 575,574,188 - 575,574,188
Nov  1, 2036 19,455,000 14,566,595 34,021,595 8,812,486 42,834,081 547,306,702 - 547,306,702
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Bond Debt Service Bond Valuation
Maturing Interest Total Redeemed Total Bond Unpaid Accreted

Date Principal Paid Debt Serv Principal Bond Payment Balance Interest Bond-Value

May  1, 2037 17,670,000 14,183,759 31,853,759 10,771,463 42,625,222 518,865,239 - 518,865,239
Nov  1, 2037 15,490,000 13,330,704 28,820,704 10,930,625 39,751,329 492,444,614 - 492,444,614
May  1, 2038 13,810,000 12,726,963 26,536,963 11,804,978 38,341,941 466,829,636 - 466,829,636
Nov  1, 2038 13,265,000 12,103,090 25,368,090 12,584,519 37,952,609 440,980,117 - 440,980,117
May  1, 2039 13,990,000 11,498,538 25,488,538 11,584,250 37,072,788 415,405,867 - 415,405,867
Nov  1, 2039 14,500,000 10,865,553 25,365,553 11,414,172 36,779,725 389,491,695 - 389,491,695
May  1, 2040 14,940,000 10,218,307 25,158,307 10,859,285 36,017,592 363,692,410 - 363,692,410
Nov  1, 2040 14,890,000 9,571,678 24,461,678 10,684,590 35,146,268 338,117,820 - 338,117,820
May  1, 2041 14,800,000 8,926,764 23,726,764 10,820,088 34,546,852 312,497,732 - 312,497,732
Nov  1, 2041 14,230,000 8,276,623 22,506,623 9,720,779 32,227,402 288,546,953 - 288,546,953
May  1, 2042 13,355,000 7,659,632 21,014,632 8,471,668 29,486,300 266,720,285 - 266,720,285
Nov  1, 2042 13,145,000 7,079,677 20,224,677 8,112,747 28,337,424 245,462,538 - 245,462,538
May  1, 2043 13,355,000 6,505,680 19,860,680 7,194,027 27,054,707 224,913,511 - 224,913,511
Nov  1, 2043 13,410,000 5,935,380 19,345,380 6,285,503 25,630,883 205,218,008 - 205,218,008
May  1, 2044 13,590,000 5,358,417 18,948,417 6,497,174 25,445,591 185,130,834 - 185,130,834
Nov  1, 2044 12,610,000 4,773,216 17,383,216 6,429,048 23,812,264 166,091,786 - 166,091,786
May  1, 2045 11,225,000 4,242,176 15,467,176 5,911,122 21,378,298 148,955,664 - 148,955,664
Nov  1, 2045 11,120,000 3,789,154 14,909,154 6,153,395 21,062,549 131,682,269 - 131,682,269
May  1, 2046 10,835,000 3,332,350 14,167,350 4,960,871 19,128,221 115,886,398 - 115,886,398
Nov  1, 2046 10,615,000 2,922,385 13,537,385 4,948,552 18,485,937 100,322,846 - 100,322,846
May  1, 2047 10,480,000 2,518,834 12,998,834 5,216,435 18,215,269 84,626,411 - 84,626,411
Nov  1, 2047 10,250,000 2,112,733 12,362,733 4,663,068 17,025,801 69,713,343 - 69,713,343
May  1, 2048 8,435,000 1,718,464 10,153,464 3,933,967 14,087,431 57,344,376 - 57,344,376
Nov  1, 2048 8,280,000 1,404,300 9,684,300 4,612,937 14,297,237 44,451,439 - 44,451,439
May  1, 2049 4,585,000 1,122,454 5,707,454 3,662,017 9,369,471 36,204,422 - 36,204,422
Nov  1, 2049 4,160,000 934,411 5,094,411 2,851,203 7,945,614 29,193,219 - 29,193,219
May  1, 2050 3,970,000 769,630 4,739,630 2,800,496 7,540,126 22,422,723 - 22,422,723
Nov  1, 2050 9,710,000 608,593 10,318,593 1,919,896 12,238,489 10,792,827 - 10,792,827
May  1, 2051 6,755,000 313,359 7,068,359 1,707,132 8,775,491 2,330,695 - 2,330,695
Aug  1, 2051 2,043,900 11,568 2,055,468 286,795 2,342,263 - - -

1,115,343,900 934,092,505 2,049,436,405 516,041,799 2,565,478,204
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Bond Statistics - Consolidated

2001AA 2002A 2002B 2014A 2015A 2015B 2017A

Par Amount 42,100,000.01 1,300,000.01 5,075,000.02 12,120,000.00 23,665,000.00 6,155,000.00 26,915,699.00

Accrued Int. - - - - - - -

Issue Discount - - - - -346,364.00 - -

Proceeds 42,100,000.01 1,300,000.01 5,075,000.02 12,120,000.00 24,011,364.00 6,155,000.00 26,915,699.00

Bond Year 222,567,500 935,000 3,820,000 34,650,000 94,698,750 13,848,750 371,297,630

Avg. Price 100.000 100.000 100.000 100.000 101.464 100.000 100.000

Avg. Coupon - - - 3.175% 3.063% 2.852% 3.000%

Avg. Rate 4.067% 0.090% 0.090% 3.356% 3.308% 2.992% 3.000%

Avg. Life(Dated) 5.287 0.719 0.753 2.859 4.002 2.250 13.795

Avg. Life(Delivery) 5.287 0.719 0.753 2.859 4.002 2.250 13.795

Avg. Mat. Date Feb 14, 2026 Jul 19, 2021 Aug  1, 2021 Sep 10, 2023 Nov  1, 2024 Feb  1, 2023 Oct 17, 2034

Weighted Avg Maturity 5.287 0.719 0.753 2.859 4.031 2.250 13.795

Gross Bond NIC 4.067082% 0.090000% 0.090000% 3.355725% 2.942439% 2.992084% 3.000000%

Net   Bond NIC 4.067082% 0.090000% 0.090000% 3.355725% 2.942439% 2.992084% 3.058969%

Gross Bond TIC 3.822745% 0.090000% 0.090000% 3.349756% 2.891831% 2.988697% 2.999999%
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Bond Statistics - Consolidated

Net Bond TIC 3.822745% 0.090000% 0.090000% 3.349756% 2.891831% 2.988697% 3.076540%

Duration 5.006 0.719 0.753 2.707 3.718 2.173 10.719
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Bond Statistics - Consolidated

2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE

Par Amount 11,755,000.00 47,015,000.00 57,835,000.00 63,990,000.00 25,705,000.00 72,480,000.00 116,320,000.00

Accrued Int. - - - - - - -

Issue Discount - -1,678,910.30 -1,366,429.70 -1,878,328.05 - -2,169,014.45 -2,900,172.75

Proceeds 11,755,000.00 48,693,910.30 59,201,429.70 65,868,328.05 25,705,000.00 74,649,014.45 119,220,172.75

Bond Year 70,550,000 540,165,000 831,697,500 865,062,500 122,177,500 855,725,000 1,466,122,500

Avg. Price 100.000 103.571 102.363 102.935 100.000 102.993 102.493

Avg. Coupon 2.300% 1.751% 1.825% 3.606% 3.423% 3.982% 2.987%

Avg. Rate 6.017% 5.150% 5.041% 3.874% 3.554% 6.170% 4.755%

Avg. Life(Dated) 6.002 11.489 14.381 13.519 4.753 11.806 12.604

Avg. Life(Delivery) 6.002 11.489 14.381 13.519 4.753 11.806 12.604

Avg. Mat. Date Nov  1, 2026 Apr 27, 2032 Mar 17, 2035 May  7, 2034 Aug  2, 2025 Aug 21, 2032 Jun  8, 2033

Weighted Avg Maturity 6.002 11.447 14.400 13.624 4.753 11.720 12.732

Gross Bond NIC 6.016652% 4.839175% 4.876960% 3.656850% 3.553556% 5.916178% 4.556695%

Net   Bond NIC 6.016652% 4.839175% 4.876960% 3.656850% 3.553556% 5.916178% 4.556695%

Gross Bond TIC 5.456776% 4.498230% 4.621713% 3.528421% 3.546137% 5.352259% 4.320655%
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Bond Statistics - Consolidated

Net Bond TIC 5.456776% 4.498230% 4.621713% 3.528421% 3.546137% 5.352259% 4.320655%

Duration 5.336 9.039 10.384 10.026 4.321 8.585 9.428
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Bond Statistics - Consolidated

2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC

Par Amount 73,910,000.00 95,440,000.00 121,100,000.00 123,270,000.00 111,235,000.00 129,000,000.00 125,000,000.00

Accrued Int. - - - - - - -

Issue Discount -2,400,785.40 -3,339,378.60 -3,729,605.50 -4,166,478.00 -3,732,933.20 -3,170,639.60 -4,331,496.45

Proceeds 76,310,785.40 98,779,378.60 124,829,605.50 127,436,478.00 114,967,933.20 132,170,639.60 129,331,496.45

Bond Year 1,033,327,500 1,324,975,000 1,327,480,000 1,226,237,500 1,604,555,000 2,040,496,667 1,971,904,722

Avg. Price 103.248 103.499 103.080 103.380 103.356 102.458 103.465

Avg. Coupon 3.518% 3.272% 3.002% 2.826% 2.069% 1.961% 2.025%

Avg. Rate 5.948% 5.922% 4.145% 4.326% 5.850% 4.797% 5.529%

Avg. Life(Dated) 13.981 13.883 10.962 9.948 14.425 15.818 15.775

Avg. Life(Delivery) 13.981 13.883 10.962 9.948 14.425 15.818 15.775

Avg. Mat. Date Oct 24, 2034 Sep 18, 2034 Oct 17, 2031 Oct 12, 2030 Apr  3, 2035 Aug 23, 2036 Oct 30, 2036

Weighted Avg Maturity 13.938 13.807 11.137 10.034 14.393 15.893 15.734

Gross Bond NIC 5.715736% 5.670148% 3.864514% 3.986500% 5.617165% 4.641299% 5.309111%

Net   Bond NIC 5.715736% 5.670148% 3.864514% 3.986500% 5.617165% 4.641299% 5.309111%

Gross Bond TIC 5.226097% 5.101969% 3.718315% 3.777967% 4.975031% 4.322737% 4.711090%



Sep 22, 2021   9:17 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 83

BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Bond Statistics - Consolidated

Net Bond TIC 5.226097% 5.101969% 3.718315% 3.777967% 4.975031% 4.322737% 4.711090%

Duration 10.009 9.875 8.531 8.164 10.383 11.361 11.289
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Bond Statistics - Consolidated

2021DEF 2021GHIJ 2021KLM EXCESS Total

Par Amount 85,000,000.00 130,000,000.00 125,000,000.00 0.01 1,631,385,699

Accrued Int. - - - - -

Issue Discount -2,273,517.40 -2,901,801.25 -4,271,700.00 - -44,657,555

Proceeds 87,273,517.40 132,901,801.25 129,271,700.00 0.01 1676043254

Bond Year 1,146,836,211 1,845,680,920 1,154,987,222 0 20,169,798,373

Avg. Price 102.675 102.232 103.417 100.000 102.737

Avg. Coupon 2.203% 1.686% 1.910% - 2.479%

Avg. Rate 2.259% 3.322% 3.364% - 4.631%

Avg. Life(Dated) 13.492 14.198 9.240 20.500 12.364

Avg. Life(Delivery) 13.492 14.198 9.240 20.500 12.364

Avg. Mat. Date Nov 17, 2034 Oct 30, 2035 Feb 14, 2031 May  1, 2041 Mar  9, 2033

Weighted Avg Maturity 13.462 14.215 9.429 20.500 12.414

Gross Bond NIC 2.060467% 3.164433% 2.994371% - 4.410%

Net   Bond NIC 2.060467% 3.164433% 2.994371% - 4.411%

Gross Bond TIC 2.025853% 3.083627% 2.932349% - 4.121%
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Bond Statistics - Consolidated

Net Bond TIC 2.025853% 3.083627% 2.932349% - 3.831%

Duration 11.294 11.056 7.721 20.500 9.525
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Class I

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2020 - - - - - 1,031,465,000 1,031,465,000
May  1, 2021 17,890,000 11,895,012 29,785,012 2,416,094 32,201,106 1,163,074,605 1,163,074,605
Nov  1, 2021 20,650,000 13,519,094 34,169,094 36,145,695 70,314,789 1,295,278,910 1,295,278,910
May  1, 2022 21,505,000 16,976,823 38,481,823 7,575,307 46,057,130 1,391,198,603 1,391,198,603
Nov  1, 2022 21,470,000 18,461,915 39,931,915 9,134,739 49,066,654 1,360,593,864 1,360,593,864
May  1, 2023 23,110,000 20,761,976 43,871,976 11,062,359 54,934,335 1,326,421,505 1,326,421,505
Nov  1, 2023 22,955,000 21,719,017 44,674,017 10,117,301 54,791,318 1,293,349,204 1,293,349,204
May  1, 2024 33,360,000 23,997,267 57,357,267 10,134,345 67,491,612 1,249,854,859 1,249,854,859
Nov  1, 2024 23,400,000 24,498,091 47,898,091 9,762,050 57,660,141 1,216,692,809 1,216,692,809
May  1, 2025 23,840,000 26,553,867 50,393,867 9,616,665 60,010,532 1,183,236,144 1,183,236,144
Nov  1, 2025 23,980,000 26,472,198 50,452,198 8,806,456 59,258,654 1,150,449,688 1,150,449,688
May  1, 2026 24,115,000 29,999,128 54,114,128 9,116,426 63,230,554 1,117,218,262 1,117,218,262
Nov  1, 2026 22,710,000 28,782,766 51,492,766 8,716,575 60,209,341 1,085,791,687 1,085,791,687
May  1, 2027 31,295,000 29,191,197 60,486,197 9,071,903 69,558,100 1,045,424,784 1,045,424,784
Nov  1, 2027 21,635,000 29,068,856 50,703,856 8,547,407 59,251,263 1,015,242,377 1,015,242,377
May  1, 2028 40,515,000 27,510,889 68,025,889 8,268,093 76,293,982 966,459,284 966,459,284
Nov  1, 2028 21,300,000 25,944,168 47,244,168 7,178,957 54,423,125 937,980,327 937,980,327
May  1, 2029 21,675,000 25,372,611 47,047,611 7,240,002 54,287,613 909,065,325 909,065,325
Nov  1, 2029 24,620,000 24,818,407 49,438,407 6,231,224 55,669,631 878,214,101 878,214,101
May  1, 2030 22,840,000 24,091,828 46,931,828 6,617,630 53,549,458 848,756,471 848,756,471
Nov  1, 2030 23,085,000 23,406,995 46,491,995 6,639,214 53,131,209 819,032,257 819,032,257
May  1, 2031 22,455,000 22,266,374 44,721,374 5,025,981 49,747,355 791,551,276 791,551,276
Nov  1, 2031 20,775,000 20,685,786 41,460,786 4,937,929 46,398,715 765,838,347 765,838,347
May  1, 2032 19,975,000 20,503,679 40,478,679 4,820,058 45,298,737 741,043,289 741,043,289
Nov  1, 2032 18,715,000 20,290,410 39,005,410 4,777,369 43,782,779 717,550,920 717,550,920
May  1, 2033 18,585,000 18,233,242 36,818,242 5,454,863 42,273,105 693,511,057 693,511,057
Nov  1, 2033 18,255,000 18,578,955 36,833,955 5,747,541 42,581,496 669,508,516 669,508,516
May  1, 2034 18,250,000 17,182,796 35,432,796 7,555,404 42,988,200 643,703,112 643,703,112
Nov  1, 2034 18,275,000 16,430,430 34,705,430 7,828,450 42,533,880 617,599,662 617,599,662
May  1, 2035 18,560,000 15,506,935 34,066,935 7,606,680 41,673,615 591,432,982 591,432,982
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Class I

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2035 20,935,000 14,752,045 35,687,045 7,655,095 43,342,140 562,842,887 562,842,887
May  1, 2036 17,390,000 14,056,775 31,446,775 7,863,699 39,310,474 537,589,188 537,589,188
Nov  1, 2036 17,530,000 13,382,775 30,912,775 8,067,486 38,980,261 511,991,702 511,991,702
May  1, 2037 15,725,000 13,082,302 28,807,302 10,031,463 38,838,765 486,235,239 486,235,239
Nov  1, 2037 14,090,000 12,312,251 26,402,251 10,200,625 36,602,876 461,944,614 461,944,614
May  1, 2038 12,460,000 11,774,443 24,234,443 11,069,978 35,304,421 438,414,636 438,414,636
Nov  1, 2038 11,730,000 11,215,140 22,945,140 11,849,519 34,794,659 414,835,117 414,835,117
May  1, 2039 12,395,000 10,680,884 23,075,884 10,849,250 33,925,134 391,590,867 391,590,867
Nov  1, 2039 13,080,000 10,120,052 23,200,052 10,679,172 33,879,224 367,831,695 367,831,695
May  1, 2040 13,490,000 9,539,443 23,029,443 10,109,285 33,138,728 344,232,410 344,232,410
Nov  1, 2040 13,410,000 8,960,847 22,370,847 9,939,590 32,310,437 320,882,820 320,882,820
May  1, 2041 13,280,000 8,384,687 21,664,687 10,070,088 31,734,775 297,532,732 297,532,732
Nov  1, 2041 13,420,000 7,804,694 21,224,694 8,960,779 30,185,473 275,151,953 275,151,953
May  1, 2042 13,140,000 7,236,188 20,376,188 7,706,668 28,082,856 254,305,285 254,305,285
Nov  1, 2042 12,935,000 6,686,358 19,621,358 7,342,747 26,964,105 234,027,538 234,027,538
May  1, 2043 13,150,000 6,142,487 19,292,487 6,424,027 25,716,514 214,453,511 214,453,511
Nov  1, 2043 13,215,000 5,602,105 18,817,105 4,905,503 23,722,608 196,333,008 196,333,008
May  1, 2044 13,405,000 5,079,610 18,484,610 5,067,174 23,551,784 177,860,834 177,860,834
Nov  1, 2044 12,435,000 4,550,528 16,985,528 4,989,048 21,974,576 160,436,786 160,436,786
May  1, 2045 11,060,000 4,075,607 15,135,607 4,456,122 19,591,729 144,920,664 144,920,664
Nov  1, 2045 10,970,000 3,678,811 14,648,811 4,683,395 19,332,206 129,267,269 129,267,269
May  1, 2046 10,705,000 3,278,131 13,983,131 4,405,871 18,389,002 114,156,398 114,156,398
Nov  1, 2046 10,505,000 2,885,623 13,390,623 4,518,552 17,909,175 99,132,846 99,132,846
May  1, 2047 10,400,000 2,493,547 12,893,547 4,751,435 17,644,982 83,981,411 83,981,411
Nov  1, 2047 10,200,000 2,099,027 12,299,027 4,163,068 16,462,095 69,618,343 69,618,343
May  1, 2048 8,415,000 1,716,445 10,131,445 3,858,967 13,990,412 57,344,376 57,344,376
Nov  1, 2048 8,280,000 1,404,300 9,684,300 4,612,937 14,297,237 44,451,439 44,451,439
May  1, 2049 4,585,000 1,122,454 5,707,454 3,662,017 9,369,471 36,204,422 36,204,422
Nov  1, 2049 4,160,000 934,411 5,094,411 2,851,203 7,945,614 29,193,219 29,193,219
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Class I

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

May  1, 2050 3,970,000 769,630 4,739,630 2,800,496 7,540,126 22,422,723 22,422,723
Nov  1, 2050 9,710,000 608,593 10,318,593 1,919,896 12,238,489 10,792,827 10,792,827
May  1, 2051 6,755,000 313,359 7,068,359 1,707,132 8,775,491 2,330,695 2,330,695
Nov  1, 2051 2,043,900 11,568 2,055,468 286,795 2,342,263 - -

1,038,768,900 849,475,828 1,888,244,728 458,611,799 2,346,856,527
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Class II

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2020 - - - - - 73,550,000 73,550,000
May  1, 2021 840,000 489,323 1,329,323 35,000 1,364,323 72,675,000 72,675,000
Nov  1, 2021 860,000 486,671 1,346,671 2,550,000 3,896,671 95,265,000 95,265,000
May  1, 2022 880,000 866,485 1,746,485 825,000 2,571,485 93,560,000 93,560,000
Nov  1, 2022 900,000 1,042,406 1,942,406 785,000 2,727,406 91,875,000 91,875,000
May  1, 2023 925,000 1,405,905 2,330,905 805,000 3,135,905 90,145,000 90,145,000
Nov  1, 2023 1,305,000 1,571,608 2,876,608 660,000 3,536,608 88,180,000 88,180,000
May  1, 2024 1,320,000 1,914,711 3,234,711 500,000 3,734,711 86,360,000 86,360,000
Nov  1, 2024 1,345,000 2,063,560 3,408,560 505,000 3,913,560 84,510,000 84,510,000
May  1, 2025 1,365,000 2,387,025 3,752,025 495,000 4,247,025 82,650,000 82,650,000
Nov  1, 2025 1,385,000 2,520,046 3,905,046 500,000 4,405,046 80,765,000 80,765,000
May  1, 2026 1,410,000 2,821,801 4,231,801 495,000 4,726,801 78,860,000 78,860,000
Nov  1, 2026 1,435,000 2,939,019 4,374,019 495,000 4,869,019 76,930,000 76,930,000
May  1, 2027 1,465,000 2,880,300 4,345,300 490,000 4,835,300 74,975,000 74,975,000
Nov  1, 2027 1,485,000 2,820,758 4,305,758 495,000 4,800,758 72,995,000 72,995,000
May  1, 2028 1,510,000 2,760,595 4,270,595 490,000 4,760,595 70,995,000 70,995,000
Nov  1, 2028 1,540,000 2,700,063 4,240,063 490,000 4,730,063 68,965,000 68,965,000
May  1, 2029 1,565,000 2,638,814 4,203,814 485,000 4,688,814 66,915,000 66,915,000
Nov  1, 2029 1,600,000 2,577,359 4,177,359 490,000 4,667,359 64,825,000 64,825,000
May  1, 2030 1,910,000 2,514,633 4,424,633 485,000 4,909,633 62,430,000 62,430,000
Nov  1, 2030 1,945,000 2,447,395 4,392,395 485,000 4,877,395 60,000,000 60,000,000
May  1, 2031 3,350,000 2,315,692 5,665,692 480,000 6,145,692 56,170,000 56,170,000
Nov  1, 2031 3,385,000 2,165,299 5,550,299 485,000 6,035,299 52,300,000 52,300,000
May  1, 2032 3,385,000 1,987,860 5,372,860 480,000 5,852,860 48,435,000 48,435,000
Nov  1, 2032 3,445,000 1,844,227 5,289,227 480,000 5,769,227 44,510,000 44,510,000
May  1, 2033 3,540,000 1,675,498 5,215,498 480,000 5,695,498 40,490,000 40,490,000
Nov  1, 2033 3,380,000 1,534,386 4,914,386 480,000 5,394,386 36,630,000 36,630,000
May  1, 2034 1,740,000 1,375,596 3,115,596 495,000 3,610,596 34,395,000 34,395,000
Nov  1, 2034 1,530,000 1,272,200 2,802,200 490,000 3,292,200 32,375,000 32,375,000
May  1, 2035 1,580,000 1,160,106 2,740,106 490,000 3,230,106 30,305,000 30,305,000
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Class II

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2035 1,620,000 1,070,863 2,690,863 490,000 3,180,863 28,195,000 28,195,000
May  1, 2036 1,665,000 1,001,137 2,666,137 485,000 3,151,137 26,045,000 26,045,000
Nov  1, 2036 1,695,000 930,095 2,625,095 480,000 3,105,095 23,870,000 23,870,000
May  1, 2037 1,715,000 858,252 2,573,252 480,000 3,053,252 21,675,000 21,675,000
Nov  1, 2037 1,170,000 785,659 1,955,659 470,000 2,425,659 20,035,000 20,035,000
May  1, 2038 1,120,000 730,139 1,850,139 470,000 2,320,139 18,445,000 18,445,000
Nov  1, 2038 1,305,000 676,087 1,981,087 470,000 2,451,087 16,670,000 16,670,000
May  1, 2039 1,365,000 616,310 1,981,310 470,000 2,451,310 14,835,000 14,835,000
Nov  1, 2039 1,190,000 554,676 1,744,676 465,000 2,209,676 13,180,000 13,180,000
May  1, 2040 1,225,000 498,664 1,723,664 470,000 2,193,664 11,485,000 11,485,000
Nov  1, 2040 1,255,000 441,363 1,696,363 465,000 2,161,363 9,765,000 9,765,000
May  1, 2041 1,300,000 383,339 1,683,339 465,000 2,148,339 8,000,000 8,000,000
Nov  1, 2041 590,000 323,923 913,923 470,000 1,383,923 6,940,000 6,940,000
May  1, 2042 - 286,275 286,275 465,000 751,275 6,475,000 6,475,000
Nov  1, 2042 - 267,094 267,094 465,000 732,094 6,010,000 6,010,000
May  1, 2043 - 247,913 247,913 460,000 707,913 5,550,000 5,550,000
Nov  1, 2043 - 228,938 228,938 1,050,000 1,278,938 4,500,000 4,500,000
May  1, 2044 - 185,625 185,625 1,090,000 1,275,625 3,410,000 3,410,000
Nov  1, 2044 - 140,663 140,663 1,090,000 1,230,663 2,320,000 2,320,000
May  1, 2045 - 95,700 95,700 1,090,000 1,185,700 1,230,000 1,230,000
Nov  1, 2045 - 50,738 50,738 1,085,000 1,135,738 145,000 145,000
May  1, 2046 - 5,981 5,981 145,000 150,981 - -

69,540,000 67,558,771 137,098,771 30,010,000 167,108,771
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Class III

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2020 - - - - - 34,455,000 34,455,000
May  1, 2021 - 732,169 732,169 185,000 917,169 34,270,000 34,270,000
Nov  1, 2021 - 728,238 728,238 4,380,000 5,108,238 29,890,000 29,890,000
May  1, 2022 - 635,163 635,163 2,090,000 2,725,163 27,800,000 27,800,000
Nov  1, 2022 - 590,750 590,750 910,000 1,500,750 26,890,000 26,890,000
May  1, 2023 - 571,413 571,413 685,000 1,256,413 26,205,000 26,205,000
Nov  1, 2023 - 556,856 556,856 630,000 1,186,856 25,575,000 25,575,000
May  1, 2024 - 543,469 543,469 620,000 1,163,469 24,955,000 24,955,000
Nov  1, 2024 - 530,294 530,294 605,000 1,135,294 24,350,000 24,350,000
May  1, 2025 - 517,438 517,438 620,000 1,137,438 23,730,000 23,730,000
Nov  1, 2025 - 504,263 504,263 605,000 1,109,263 23,125,000 23,125,000
May  1, 2026 - 491,406 491,406 555,000 1,046,406 22,570,000 22,570,000
Nov  1, 2026 - 479,613 479,613 535,000 1,014,613 22,035,000 22,035,000
May  1, 2027 - 468,244 468,244 490,000 958,244 21,545,000 21,545,000
Nov  1, 2027 - 457,831 457,831 460,000 917,831 21,085,000 21,085,000
May  1, 2028 - 448,056 448,056 460,000 908,056 20,625,000 20,625,000
Nov  1, 2028 - 438,281 438,281 465,000 903,281 20,160,000 20,160,000
May  1, 2029 - 428,400 428,400 465,000 893,400 19,695,000 19,695,000
Nov  1, 2029 - 418,519 418,519 465,000 883,519 19,230,000 19,230,000
May  1, 2030 - 408,638 408,638 465,000 873,638 18,765,000 18,765,000
Nov  1, 2030 - 398,756 398,756 470,000 868,756 18,295,000 18,295,000
May  1, 2031 240,000 388,769 628,769 265,000 893,769 17,790,000 17,790,000
Nov  1, 2031 245,000 378,038 623,038 405,000 1,028,038 17,140,000 17,140,000
May  1, 2032 245,000 364,225 609,225 390,000 999,225 16,505,000 16,505,000
Nov  1, 2032 240,000 350,731 590,731 385,000 975,731 15,880,000 15,880,000
May  1, 2033 240,000 337,450 577,450 375,000 952,450 15,265,000 15,265,000
Nov  1, 2033 245,000 324,381 569,381 350,000 919,381 14,670,000 14,670,000
May  1, 2034 240,000 311,738 551,738 340,000 891,738 14,090,000 14,090,000
Nov  1, 2034 240,000 299,413 539,413 320,000 859,413 13,530,000 13,530,000
May  1, 2035 240,000 287,513 527,513 310,000 837,513 12,980,000 12,980,000
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Class III

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2035 235,000 275,825 510,825 285,000 795,825 12,460,000 12,460,000
May  1, 2036 235,000 264,775 499,775 285,000 784,775 11,940,000 11,940,000
Nov  1, 2036 230,000 253,725 483,725 265,000 748,725 11,445,000 11,445,000
May  1, 2037 230,000 243,206 473,206 260,000 733,206 10,955,000 10,955,000
Nov  1, 2037 230,000 232,794 462,794 260,000 722,794 10,465,000 10,465,000
May  1, 2038 230,000 222,381 452,381 265,000 717,381 9,970,000 9,970,000
Nov  1, 2038 230,000 211,863 441,863 265,000 706,863 9,475,000 9,475,000
May  1, 2039 230,000 201,344 431,344 265,000 696,344 8,980,000 8,980,000
Nov  1, 2039 230,000 190,825 420,825 270,000 690,825 8,480,000 8,480,000
May  1, 2040 225,000 180,200 405,200 280,000 685,200 7,975,000 7,975,000
Nov  1, 2040 225,000 169,469 394,469 280,000 674,469 7,470,000 7,470,000
May  1, 2041 220,000 158,738 378,738 285,000 663,738 6,965,000 6,965,000
Nov  1, 2041 220,000 148,006 368,006 290,000 658,006 6,455,000 6,455,000
May  1, 2042 215,000 137,169 352,169 300,000 652,169 5,940,000 5,940,000
Nov  1, 2042 210,000 126,225 336,225 305,000 641,225 5,425,000 5,425,000
May  1, 2043 205,000 115,281 320,281 310,000 630,281 4,910,000 4,910,000
Nov  1, 2043 195,000 104,338 299,338 330,000 629,338 4,385,000 4,385,000
May  1, 2044 185,000 93,181 278,181 340,000 618,181 3,860,000 3,860,000
Nov  1, 2044 175,000 82,025 257,025 350,000 607,025 3,335,000 3,335,000
May  1, 2045 165,000 70,869 235,869 365,000 600,869 2,805,000 2,805,000
Nov  1, 2045 150,000 59,606 209,606 385,000 594,606 2,270,000 2,270,000
May  1, 2046 130,000 48,238 178,238 410,000 588,238 1,730,000 1,730,000
Nov  1, 2046 110,000 36,763 146,763 430,000 576,763 1,190,000 1,190,000
May  1, 2047 80,000 25,288 105,288 465,000 570,288 645,000 645,000
Nov  1, 2047 50,000 13,706 63,706 500,000 563,706 95,000 95,000
May  1, 2048 20,000 2,019 22,019 75,000 97,019 - -

7,035,000 17,057,906 24,092,906 27,420,000 51,512,906
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REDEMPTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Surplus Redemptions Mandatory Redemptions Total Redemption
Amount Amount Amount

Date Deposit Withdrawal Redeemed Balance Deposit Withdrawal Redeemed Balance Deposit Withdrawal Redeemed

Jan 30, 2021 - - - - 2,101,132 - - 2,101,132 2,101,132 - -
May  1, 2021 56,909,346 - 430,000 56,479,346 6,878,731 5,898,602 2,206,094 875,168 63,788,077 5,898,602 2,636,094
Nov  1, 2021 4,485,885 1,876,249 37,510,000 21,578,982 16,365,239 10,486,209 5,565,695 1,188,503 20,851,124 12,362,458 43,075,695
May  1, 2022 4,338,985 1,582,905 4,945,000 19,390,062 19,847,766 14,177,960 5,545,307 1,313,001 24,186,751 15,760,866 10,490,307
Nov  1, 2022 4,973,141 1,637,275 4,275,000 18,450,928 21,344,776 14,474,690 6,554,739 1,628,348 26,317,917 16,111,965 10,829,739
May  1, 2023 2,820,198 1,754,016 4,835,000 14,682,110 22,310,863 14,320,743 7,717,359 1,901,109 25,131,062 16,074,760 12,552,359
Nov  1, 2023 2,383,680 2,480,538 2,380,000 12,205,252 22,963,222 13,749,343 9,027,301 2,087,686 25,346,902 16,229,881 11,407,301
May  1, 2024 2,273,175 10,169,263 2,035,000 2,274,164 23,286,025 14,180,114 9,219,345 1,974,252 25,559,200 24,349,377 11,254,345
Nov  1, 2024 2,419,466 416,291 1,850,000 2,427,339 23,315,446 14,289,290 9,022,050 1,978,357 25,734,912 14,705,581 10,872,050
May  1, 2025 2,434,536 1,193,973 1,940,000 1,727,902 23,271,338 14,867,539 8,791,665 1,590,490 25,705,874 16,061,513 10,731,665
Nov  1, 2025 2,365,390 26,625 1,700,000 2,366,667 23,227,840 14,820,529 8,211,456 1,786,345 25,593,230 14,847,154 9,911,456
May  1, 2026 2,514,803 1,491,889 1,800,000 1,589,582 23,148,500 15,062,904 8,366,426 1,505,515 25,663,303 16,554,793 10,166,426
Nov  1, 2026 2,498,311 962,135 1,570,000 1,555,758 23,108,038 14,869,646 8,176,575 1,567,332 25,606,350 15,831,781 9,746,575
May  1, 2027 2,573,011 710,727 1,535,000 1,883,042 23,070,750 14,571,101 8,516,903 1,550,078 25,643,761 15,281,828 10,051,903
Nov  1, 2027 1,407,903 342,111 1,520,000 1,428,835 23,000,382 14,929,236 7,982,407 1,638,818 24,408,286 15,271,346 9,502,407
May  1, 2028 3,113 737 1,400,000 31,211 22,940,714 15,449,810 7,818,093 1,311,629 22,943,827 15,450,547 9,218,093
Nov  1, 2028 4,271 1,218 5,000 29,264 22,916,955 14,711,073 8,128,957 1,388,554 22,921,227 14,712,291 8,133,957
May  1, 2029 2,354 767 - 30,852 22,894,958 14,771,955 8,190,002 1,321,555 22,897,312 14,772,722 8,190,002
Nov  1, 2029 2,052 552 5,000 27,352 22,878,107 15,859,983 7,181,224 1,158,455 22,880,159 15,860,535 7,186,224
May  1, 2030 3,978 1,242 5,000 25,088 22,799,761 15,201,453 7,562,630 1,194,133 22,803,739 15,202,695 7,567,630
Nov  1, 2030 4,512 1,287 5,000 23,313 22,784,582 15,195,279 7,589,214 1,194,222 22,789,094 15,196,566 7,594,214
May  1, 2031 4,070 882 5,000 21,502 22,777,053 16,882,633 5,765,981 1,322,661 22,781,123 16,883,515 5,770,981
Nov  1, 2031 1,834 126 - 23,209 22,764,142 17,004,326 5,827,929 1,254,547 22,765,975 17,004,452 5,827,929
May  1, 2032 2,800 738 - 25,272 22,717,059 17,056,683 5,690,058 1,224,866 22,719,859 17,057,421 5,690,058
Nov  1, 2032 2,553 432 - 27,392 22,720,447 17,080,370 5,642,369 1,222,573 22,722,999 17,080,802 5,642,369
May  1, 2033 2,363 701 - 29,054 22,689,171 16,279,589 6,309,863 1,322,293 22,691,534 16,280,290 6,309,863
Nov  1, 2033 1,985 670 - 30,369 22,643,522 15,889,871 6,577,541 1,498,404 22,645,508 15,890,541 6,577,541
May  1, 2034 2,201 1,290 5,000 26,279 22,660,349 14,179,032 8,385,404 1,594,316 22,662,549 14,180,323 8,390,404
Nov  1, 2034 2,558 1,884 - 26,953 22,655,200 14,003,419 8,638,450 1,607,648 22,657,758 14,005,303 8,638,450
May  1, 2035 1,951 1,352 - 27,553 22,661,711 14,189,318 8,406,680 1,673,361 22,663,662 14,190,670 8,406,680
Nov  1, 2035 1,754 635 - 28,672 22,647,412 14,245,812 8,430,095 1,644,866 22,649,167 14,246,447 8,430,095
May  1, 2036 2,765 1,135 - 30,302 22,481,285 13,691,884 8,633,699 1,800,568 22,484,050 13,693,019 8,633,699
Nov  1, 2036 3,049 1,626 - 31,726 22,206,402 13,440,435 8,812,486 1,754,049 22,209,450 13,442,060 8,812,486
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REDEMPTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Surplus Redemptions Mandatory Redemptions Total Redemption
Amount Amount Amount

Date Deposit Withdrawal Redeemed Balance Deposit Withdrawal Redeemed Balance Deposit Withdrawal Redeemed

May  1, 2037 3,173 1,527 5,000 28,372 22,057,900 11,379,503 10,766,463 1,665,982 22,061,073 11,381,031 10,771,463
Nov  1, 2037 1,863 746 5,000 24,489 21,765,493 10,895,280 10,925,625 1,610,571 21,767,356 10,896,025 10,930,625
May  1, 2038 2,579 302 - 26,766 21,564,488 9,717,929 11,804,978 1,652,151 21,567,067 9,718,231 11,804,978
Nov  1, 2038 2,248 726 - 28,288 21,382,284 8,805,278 12,584,519 1,644,639 21,384,532 8,806,004 12,584,519
May  1, 2039 1,846 284 - 29,851 21,399,879 9,892,026 11,584,250 1,568,242 21,401,726 9,892,310 11,584,250
Nov  1, 2039 1,321 373 - 30,798 21,427,701 10,013,879 11,414,172 1,567,892 21,429,022 10,014,252 11,414,172
May  1, 2040 1,390 245 - 31,943 21,459,613 10,602,213 10,859,285 1,566,007 21,461,003 10,602,458 10,859,285
Nov  1, 2040 1,334 - 5,000 28,277 21,496,195 10,813,632 10,679,590 1,568,980 21,497,529 10,813,632 10,684,590
May  1, 2041 1,608 - - 29,885 21,534,695 10,715,662 10,820,088 1,567,925 21,536,303 10,715,662 10,820,088
Nov  1, 2041 1,707 8,463 - 23,129 21,576,401 12,226,512 9,720,779 1,197,034 21,578,108 12,234,975 9,720,779
May  1, 2042 1,232 - 5,000 19,361 18,995,483 10,632,668 8,466,668 1,093,181 18,996,715 10,632,668 8,471,668
Nov  1, 2042 1,293 - - 20,655 18,388,814 10,276,053 8,112,747 1,093,196 18,390,107 10,276,053 8,112,747
May  1, 2043 988 1,564 - 20,079 18,424,100 11,570,742 7,194,027 752,526 18,425,088 11,572,306 7,194,027
Nov  1, 2043 780 - - 20,859 16,430,923 9,914,111 6,285,503 983,835 16,431,703 9,914,111 6,285,503
May  1, 2044 1,032 - - 21,891 16,467,020 9,950,051 6,497,174 1,003,631 16,468,052 9,950,051 6,497,174
Nov  1, 2044 1,566 4,417 5,000 14,040 16,498,392 10,185,453 6,424,048 892,522 16,499,958 10,189,870 6,429,048
May  1, 2045 696 - - 14,737 15,243,359 9,343,543 5,911,122 881,216 15,244,056 9,343,543 5,911,122
Nov  1, 2045 2,443 - - 17,179 15,264,450 9,145,628 6,153,395 846,642 15,266,892 9,145,628 6,153,395
May  1, 2046 1 3,707 - 13,473 15,288,791 10,367,731 4,960,871 806,832 15,288,792 10,371,438 4,960,871
Nov  1, 2046 404 - - 13,877 12,763,940 7,818,196 4,948,552 804,024 12,764,344 7,818,196 4,948,552
May  1, 2047 751 - - 14,628 12,787,785 7,564,246 5,216,435 811,127 12,788,536 7,564,246 5,216,435
Nov  1, 2047 959 - - 15,586 12,403,232 7,732,580 4,663,068 818,712 12,404,191 7,732,580 4,663,068
May  1, 2048 1,489 578 - 16,497 11,879,979 8,052,005 3,933,967 712,718 11,881,467 8,052,583 3,933,967
Nov  1, 2048 134 286 - 16,345 9,775,601 5,268,634 4,612,937 606,747 9,775,735 5,268,920 4,612,937
May  1, 2049 1,695 - - 18,040 8,085,501 4,439,427 3,662,017 590,805 8,087,196 4,439,427 3,662,017
Nov  1, 2049 894 5,365 - 13,569 7,938,683 5,302,165 2,851,203 376,120 7,939,577 5,307,530 2,851,203
May  1, 2050 843 - - 14,412 6,667,682 3,894,039 2,800,496 349,268 6,668,525 3,894,039 2,800,496
Nov  1, 2050 618 9,584 - 5,446 5,976,804 4,301,929 1,919,896 104,246 5,977,421 4,311,513 1,919,896
May  1, 2051 - 5,446 - - 2,639,984 1,037,098 1,707,132 1 2,639,984 1,042,544 1,707,132
Aug  1, 2051 - - - - 342,063 55,269 286,795 - 342,063 55,269 286,795

94,484,881 24,704,881 69,780,000 1,164,006,114 717,744,315 446,261,799 1,258,490,995 742,449,196 516,041,799
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REDEMPTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Total Rede

Date Balance

Jan 30, 2021 2,101,132
May  1, 2021 57,354,514
Nov  1, 2021 22,767,485
May  1, 2022 20,703,064
Nov  1, 2022 20,079,276
May  1, 2023 16,583,219
Nov  1, 2023 14,292,939
May  1, 2024 4,248,416
Nov  1, 2024 4,405,697
May  1, 2025 3,318,393
Nov  1, 2025 4,153,012
May  1, 2026 3,095,097
Nov  1, 2026 3,123,090
May  1, 2027 3,433,120
Nov  1, 2027 3,067,653
May  1, 2028 1,342,840
Nov  1, 2028 1,417,818
May  1, 2029 1,352,407
Nov  1, 2029 1,185,807
May  1, 2030 1,219,222
Nov  1, 2030 1,217,535
May  1, 2031 1,344,163
Nov  1, 2031 1,277,757
May  1, 2032 1,250,137
Nov  1, 2032 1,249,966
May  1, 2033 1,351,347
Nov  1, 2033 1,528,773
May  1, 2034 1,620,596
Nov  1, 2034 1,634,601
May  1, 2035 1,700,913
Nov  1, 2035 1,673,538
May  1, 2036 1,830,870
Nov  1, 2036 1,785,774
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REDEMPTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Total Rede

Date Balance

May  1, 2037 1,694,354
Nov  1, 2037 1,635,060
May  1, 2038 1,678,917
Nov  1, 2038 1,672,926
May  1, 2039 1,598,092
Nov  1, 2039 1,598,690
May  1, 2040 1,597,950
Nov  1, 2040 1,597,257
May  1, 2041 1,597,809
Nov  1, 2041 1,220,163
May  1, 2042 1,112,543
Nov  1, 2042 1,113,850
May  1, 2043 772,605
Nov  1, 2043 1,004,694
May  1, 2044 1,025,522
Nov  1, 2044 906,562
May  1, 2045 895,952
Nov  1, 2045 863,822
May  1, 2046 820,305
Nov  1, 2046 817,901
May  1, 2047 825,755
Nov  1, 2047 834,298
May  1, 2048 729,215
Nov  1, 2048 623,092
May  1, 2049 608,845
Nov  1, 2049 389,689
May  1, 2050 363,680
Nov  1, 2050 109,692
May  1, 2051 1
Aug  1, 2051 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2001AA (2001 Series AA)

01AA-1 Tx VRDO NQ 01AA-2 NAMT VR (I) xxx Sub Bond 01AA-1 Tx UH VRDO N
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - - 1,235,000 - - 0.01 - -
Nov  1, 2021 - - 1,260,000 - - - - -
May  1, 2022 - - 1,285,000 - - - - -
Nov  1, 2022 - - 1,310,000 - - - - -
May  1, 2023 - - 1,340,000 - - - - -
Nov  1, 2023 - - 1,365,000 - - - - -
May  1, 2024 - - 1,390,000 - - - 10,250,000 -
Nov  1, 2024 - - 1,420,000 - - - - -
May  1, 2025 - - 1,450,000 - - - - -
Nov  1, 2025 - - 1,475,000 - - - - -
May  1, 2026 - - 1,505,000 - - - - -
Nov  1, 2026 - - 1,535,000 - - - - -
May  1, 2027 - - 1,565,000 - - - - -
Nov  1, 2027 - - 1,600,000 - - - - -
May  1, 2028 - - 1,630,000 - - - - -
Nov  1, 2028 - - 1,660,000 - - - - -
May  1, 2029 - - 1,695,000 - - - - -
Nov  1, 2029 - - 1,730,000 - - - - -
May  1, 2030 - - 1,765,000 - - - - -
Nov  1, 2030 - - 1,800,000 - - - - -
May  1, 2031 - - 1,835,000 - - - - -

0 0 31,850,000 0 0 0.01 10,250,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2002A (2002 Series A)

02A-3 NAMT VR (I) xxx Sub Bond
Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal

May  1, 2021 730,000 - - -
Nov  1, 2021 570,000 - - -
May  1, 2022 - - - -
Nov  1, 2022 - - - -
May  1, 2023 - - - -
Nov  1, 2023 - - - -
May  1, 2024 - - - -
Nov  1, 2024 - - - -
May  1, 2025 - - - -
Nov  1, 2025 - - - -
May  1, 2026 - - - -
Nov  1, 2026 - - - -
May  1, 2027 - - - -
Nov  1, 2027 - - - -
May  1, 2028 - - - -
Nov  1, 2028 - - - -
May  1, 2029 - - - -
Nov  1, 2029 - - - -
May  1, 2030 - - - -
Nov  1, 2030 - - - -
May  1, 2031 - - - -
Nov  1, 2031 - - - -
May  1, 2032 - - 0.01 -

1,300,000 0 0.01 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2002B (2002 Series B)

02B-3 NAMT VR (I) xxx Sub Bond xx Mez Bond
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2021 2,510,000 - - - - -
Nov  1, 2021 2,565,000 - - - - -
May  1, 2022 - - - - - -
Nov  1, 2022 - - - - - -
May  1, 2023 - - - - - -
Nov  1, 2023 - - - - - -
May  1, 2024 - - - - - -
Nov  1, 2024 - - - - - -
May  1, 2025 - - - - - -
Nov  1, 2025 - - - - - -
May  1, 2026 - - - - - -
Nov  1, 2026 - - - - - -
May  1, 2027 - - - - - -
Nov  1, 2027 - - - - - -
May  1, 2028 - - - - - -
Nov  1, 2028 - - - - - -
May  1, 2029 - - - - - -
Nov  1, 2029 - - - - - -
May  1, 2030 - - - - - -
Nov  1, 2030 - - - - - -
May  1, 2031 - - - - - -
Nov  1, 2031 - - - - - -
May  1, 2032 - - - - - -
Nov  1, 2032 - - 0.01 - 0.01 -

5,075,000 0 0.01 0 0.01 0



Sep 22, 2021   9:17 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 100

BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2014A (2014 Series A)

Taxable Serials 2027 Taxable Term
Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal

May  1, 2021 1,370,000 30,000 - 30,000
Nov  1, 2021 1,300,000 145,000 - 130,000
May  1, 2022 1,120,000 15,000 - 25,000
Nov  1, 2022 1,100,000 15,000 - 20,000
May  1, 2023 975,000 10,000 - 25,000
Nov  1, 2023 945,000 5,000 - 30,000
May  1, 2024 - - 725,000 85,000
Nov  1, 2024 - - 670,000 160,000
May  1, 2025 - - 625,000 230,000
Nov  1, 2025 - - 605,000 70,000
May  1, 2026 - - 500,000 285,000
Nov  1, 2026 - - 460,000 65,000
May  1, 2027 - - 165,000 60,000
Aug  1, 2027 - - - 125,000

6,810,000 220,000 3,750,000 1,340,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2015A (2015 Series A)

Serials Term Bond 2027 PAC Bond
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2021 1,375,000 - - - - 90,000
Nov  1, 2021 1,195,000 1,235,000 - 485,000 - 1,390,000
May  1, 2022 1,135,000 - - - - 80,000
Nov  1, 2022 1,095,000 - - - - 55,000
May  1, 2023 1,135,000 - - - - 60,000
Nov  1, 2023 1,125,000 - - - - 50,000
May  1, 2024 1,245,000 - - - - 50,000
Nov  1, 2024 1,250,000 - - - - 45,000
May  1, 2025 1,390,000 - - - - 45,000
Nov  1, 2025 1,445,000 - - - - 40,000
May  1, 2026 - - 1,055,000 - - 100,000
Nov  1, 2026 - - 1,080,000 - - 90,000
May  1, 2027 - - 1,075,000 - - 85,000
Nov  1, 2027 - - 1,105,000 - - 35,000
May  1, 2028 - - - - 330,000 80,000
Nov  1, 2028 - - - - 355,000 75,000
May  1, 2029 - - - - 350,000 70,000
Nov  1, 2029 - - - - 355,000 65,000
May  1, 2030 - - - - 345,000 60,000
Nov  1, 2030 - - - - 330,000 55,000
May  1, 2031 - - - - 280,000 50,000
Nov  1, 2031 - - - - 210,000 15,000

12,390,000 1,235,000 4,315,000 485,000 2,555,000 2,685,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2015B (2015 Series B)

2015B Serials
Maturing Redeemed

Date Principal Principal

May  1, 2021 830,000 -
Nov  1, 2021 810,000 15,000
May  1, 2022 640,000 15,000
Nov  1, 2022 615,000 35,000
May  1, 2023 440,000 870,000
Nov  1, 2023 425,000 10,000
May  1, 2024 415,000 10,000
Nov  1, 2024 410,000 10,000
May  1, 2025 400,000 10,000
Nov  1, 2025 185,000 10,000

5,170,000 985,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2017A (2017 Series A)

2017A Pass-Thru
Maturing Redeemed

Date Principal Principal

Feb  1, 2021 - 77,754
May  1, 2021 - 233,340
Nov  1, 2021 - 467,036
May  1, 2022 - 467,562
Nov  1, 2022 - 468,143
May  1, 2023 - 468,784
Nov  1, 2023 - 469,481
May  1, 2024 - 470,239
Nov  1, 2024 - 471,055
May  1, 2025 - 471,931
Nov  1, 2025 - 472,867
May  1, 2026 - 473,865
Nov  1, 2026 - 474,924
May  1, 2027 - 476,045
Nov  1, 2027 - 477,228
May  1, 2028 - 478,476
Nov  1, 2028 - 479,787
May  1, 2029 - 481,163
Nov  1, 2029 - 482,603
May  1, 2030 - 484,110
Nov  1, 2030 - 485,683
May  1, 2031 - 487,324
Nov  1, 2031 - 489,032
May  1, 2032 - 490,809
Nov  1, 2032 - 492,655
May  1, 2033 - 494,571
Nov  1, 2033 - 496,558
May  1, 2034 - 498,617
Nov  1, 2034 - 500,748
May  1, 2035 - 502,952
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2017A (2017 Series A)

2017A Pass-Thru
Maturing Redeemed

Date Principal Principal

Nov  1, 2035 - 505,229
May  1, 2036 - 507,583
Nov  1, 2036 - 510,010
May  1, 2037 - 512,515
Nov  1, 2037 - 515,097
May  1, 2038 - 517,757
Nov  1, 2038 - 520,496
May  1, 2039 - 523,314
Nov  1, 2039 - 526,215
May  1, 2040 - 529,196
Nov  1, 2040 - 532,260
May  1, 2041 - 535,408
Nov  1, 2041 - 538,641
May  1, 2042 - 541,960
Nov  1, 2042 - 545,364
May  1, 2043 - 548,857
Nov  1, 2043 - 552,439
May  1, 2044 - 556,110
Nov  1, 2044 - 559,873
May  1, 2045 - 563,727
Nov  1, 2045 - 567,676
May  1, 2046 - 571,717
Nov  1, 2046 - 575,856
May  1, 2047 - 580,090
Jul  1, 2047 - 192,967

0 26,915,699
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2017B (2017 Series B)

17B-1 VRDO 17B-2 Serials 17B-2 PAC
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2021 - - - - - 35,000
Nov  1, 2021 - 1,755,000 - - - 690,000
May  1, 2022 - 165,000 - - - 315,000
Nov  1, 2022 - 115,000 - - - 285,000
May  1, 2023 - 110,000 - - - 260,000
Nov  1, 2023 360,000 - - - - 190,000
May  1, 2024 355,000 - - - - -
Nov  1, 2024 355,000 - - - - -
May  1, 2025 355,000 - - - - -
Nov  1, 2025 355,000 - - - - -
May  1, 2026 355,000 - - - - -
Nov  1, 2026 355,000 - - - - -
May  1, 2027 360,000 - - - - -
Nov  1, 2027 355,000 - - - - -
May  1, 2028 355,000 - - - - -
Nov  1, 2028 355,000 - - - - -
May  1, 2029 350,000 - - - - -
Nov  1, 2029 355,000 - - - - -
May  1, 2030 350,000 - - - - -
Nov  1, 2030 350,000 - - - - -
May  1, 2031 350,000 - - - - -
Nov  1, 2031 345,000 - - - - -
May  1, 2032 350,000 - - - - -
Nov  1, 2032 345,000 - - - - -
May  1, 2033 350,000 - - - - -
Nov  1, 2033 345,000 - - - - -
May  1, 2034 250,000 - - - 5,000 20,000
Nov  1, 2034 - - - - 15,000 15,000
May  1, 2035 - - - - 15,000 15,000
Nov  1, 2035 - - - - 15,000 15,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2017B (2017 Series B)

17B-1 VRDO 17B-2 Serials 17B-2 PAC
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 15,000 10,000
Nov  1, 2036 - - - - 10,000 10,000
May  1, 2037 - - - - 10,000 5,000
Nov  1, 2037 - - - - 5,000 -

7,655,000 2,145,000 0 0 90,000 1,865,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2017CDE (2017 Series CDE)

17C Serials (NAMT) 17C PAC (NAMT) 17D Serials (AMT) 17E VRDO (AMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 155,000 - - 280,000 - - - -
Nov  1, 2021 610,000 - - 265,000 - - - -
May  1, 2022 640,000 - - 240,000 - - - -
Nov  1, 2022 640,000 - - 245,000 - - - -
May  1, 2023 400,000 - - 485,000 - - - -
Nov  1, 2023 - - - 895,000 - - - -
May  1, 2024 - - - 895,000 - - - -
Nov  1, 2024 - - - 895,000 - - - -
May  1, 2025 - - - 905,000 - - - -
Nov  1, 2025 - - - 905,000 - - - -
May  1, 2026 - - - 915,000 - - - -
Nov  1, 2026 - - - 915,000 - - - -
May  1, 2027 - - - 920,000 - - - -
Nov  1, 2027 - - - 930,000 - - - -
May  1, 2028 - - - 930,000 - - - -
Nov  1, 2028 - - - 940,000 - - - -
May  1, 2029 - - - 940,000 - - - -
Nov  1, 2029 - - - - - - 1,140,000 -
May  1, 2030 - - - - - - 1,200,000 -
Nov  1, 2030 - - - - - - 1,230,000 -
May  1, 2031 - - - - - - 1,265,000 -
Nov  1, 2031 - - - - - - 1,295,000 -
May  1, 2032 - - - - - - 1,320,000 -
Nov  1, 2032 - - - - - - 1,355,000 -
May  1, 2033 - - - - - - 1,385,000 -
Nov  1, 2033 - - 45,000 - - - 1,430,000 -
May  1, 2034 - - 75,000 - - - 1,455,000 -
Nov  1, 2034 - - 70,000 - - - 1,495,000 -
May  1, 2035 - - 75,000 - - - 1,535,000 -
Nov  1, 2035 - - 65,000 - - - 1,570,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2017CDE (2017 Series CDE)

17C Serials (NAMT) 17C PAC (NAMT) 17D Serials (AMT) 17E VRDO (AMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - 65,000 - - - 1,610,000 -
Nov  1, 2036 - - 70,000 - - - 1,655,000 -
May  1, 2037 - - 65,000 - - - 1,690,000 -
Nov  1, 2037 - - 75,000 - - - 1,725,000 -
May  1, 2038 - - 280,000 60,000 - - 645,000 -
Nov  1, 2038 - - 260,000 635,000 - - - -
May  1, 2039 - - 230,000 615,000 - - - -
Nov  1, 2039 - - 205,000 625,000 - - - -
May  1, 2040 - - 175,000 625,000 - - - -
Nov  1, 2040 - - 150,000 630,000 - - - -
May  1, 2041 - - 115,000 630,000 - - - -
Nov  1, 2041 - - 80,000 640,000 - - - -
May  1, 2042 - - 40,000 470,000 - - - -

2,445,000 0 2,140,000 17,430,000 0 0 25,000,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2018AB (2018 Series AB)

18A Serials (AMT) 18B-1 Serials (NAMT) 18B-1 PAC (NAMT) 18B-2 VRDB (NAMT) (C 18B-2 VRDB (NAMT) (
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 640,000 - - - - - - - - -
Nov  1, 2021 640,000 - - - - 275,000 - - - -
May  1, 2022 670,000 - - - - 245,000 - - - -
Nov  1, 2022 210,000 - - - - 715,000 - - - -
May  1, 2023 210,000 - - - - 715,000 - - - -
Nov  1, 2023 210,000 - - - - 715,000 - - - -
May  1, 2024 220,000 - - - - 710,000 - - - -
Nov  1, 2024 220,000 - - - - 710,000 - - - -
May  1, 2025 230,000 - - - - 705,000 - - - -
Nov  1, 2025 235,000 - - - - 550,000 - - - -
May  1, 2026 240,000 - - - - 605,000 - - - -
Nov  1, 2026 245,000 - - - - 525,000 - - - -
May  1, 2027 250,000 - - - - 480,000 - - - -
Nov  1, 2027 250,000 - - - - 495,000 - - - -
May  1, 2028 260,000 - - - - 455,000 - - - -
Nov  1, 2028 - - - - - 740,000 - - - -
May  1, 2029 - - - - - 705,000 - - - -
Nov  1, 2029 - - - - - 740,000 - - - -
May  1, 2030 - - - - - 705,000 - - - -
Nov  1, 2030 - - - - - 735,000 - - - -
May  1, 2031 - - - - - - 1,370,000 - - -
Nov  1, 2031 - - - - - - 1,370,000 - - -
May  1, 2032 - - - - - - 1,330,000 - - -
Nov  1, 2032 - - - - - - 1,360,000 - - -
May  1, 2033 - - - - - - 1,410,000 - - -
Nov  1, 2033 - - - - - - 1,435,000 - - -
May  1, 2034 - - - - - - 1,485,000 - - -
Nov  1, 2034 - - - - - - 1,515,000 - - -
May  1, 2035 - - - - - - 1,565,000 - - -
Nov  1, 2035 - - - - - - 1,605,000 - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2018AB (2018 Series AB)

18A Serials (AMT) 18B-1 Serials (NAMT) 18B-1 PAC (NAMT) 18B-2 VRDB (NAMT) (C 18B-2 VRDB (NAMT) (
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - 1,650,000 - - -
Nov  1, 2036 - - - - - - 1,685,000 - - -
May  1, 2037 - - - - - - 1,705,000 - - -
Nov  1, 2037 - - - - - - 1,165,000 - - -
May  1, 2038 - - - - - - 1,120,000 - - -
Nov  1, 2038 - - - - - - 1,305,000 - - -
May  1, 2039 - - - - - - 1,365,000 - - -
Nov  1, 2039 - - - - - - 1,190,000 - - -
May  1, 2040 - - - - - - 1,225,000 - - -
Nov  1, 2040 - - - - - - 1,255,000 - - -
May  1, 2041 - - - - - - 1,300,000 - - -
Nov  1, 2041 - - - - 330,000 - 590,000 - - -
May  1, 2042 - - - - 555,000 185,000 - - - -
Nov  1, 2042 - - - - 555,000 195,000 - - - -
May  1, 2043 - - - - 560,000 195,000 - - - -
Nov  1, 2043 - - - - 570,000 190,000 - - - -
May  1, 2044 - - - - 575,000 290,000 - - - -
Nov  1, 2044 - - - - 555,000 315,000 - - - -
May  1, 2045 - - - - 535,000 340,000 - - - -
Nov  1, 2045 - - - - 525,000 360,000 - - - -
May  1, 2046 - - - - 495,000 395,000 - - - -
Nov  1, 2046 - - - - 465,000 435,000 - - - -
May  1, 2047 - - - - 410,000 495,000 - - - -
Nov  1, 2047 - - - - 335,000 555,000 - - - -
May  1, 2048 - - - - 290,000 305,000 - - - -
Nov  1, 2048 - - - - 570,000 - - - - -

4,730,000 0 0 0 7,325,000 15,780,000 30,000,000 0 0 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2018C_1 (2018 Series C)

Serials Term 2033 Term 2038 Term 2042 Prem PAC
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 820,000 - - - - - - - - 215,000
Nov  1, 2021 830,000 - - - - - - - - 6,425,000
May  1, 2022 845,000 - - - - - - - - 175,000
Nov  1, 2022 860,000 - - - - - - - - 175,000
May  1, 2023 875,000 - - - - - - - - 140,000
Nov  1, 2023 890,000 - - - - - - - - 145,000
May  1, 2024 910,000 - - - - - - - - 105,000
Nov  1, 2024 925,000 - - - - - - - - 110,000
May  1, 2025 945,000 - - - - - - - - 70,000
Nov  1, 2025 965,000 - - - - - - - - -
May  1, 2026 985,000 - - - - - - - - 30,000
Nov  1, 2026 1,005,000 - - - - - - - - -
May  1, 2027 1,025,000 - - - - - - - - -
Nov  1, 2027 1,050,000 - - - - - - - - -
May  1, 2028 1,070,000 - - - - - - - - -
Nov  1, 2028 1,095,000 - - - - - - - - -
May  1, 2029 1,120,000 - - - - - - - - -
Nov  1, 2029 1,145,000 - - - - - - - - -
May  1, 2030 1,170,000 - - - - - - - - -
Nov  1, 2030 1,200,000 - - - - - - - - -
May  1, 2031 - - 550,000 - - - - - - 245,000
Nov  1, 2031 - - 565,000 - - - - - - 240,000
May  1, 2032 - - 575,000 - - - - - - 230,000
Nov  1, 2032 - - 590,000 - - - - - - 225,000
May  1, 2033 - - 605,000 - - - - - - 220,000
Nov  1, 2033 - - 620,000 - - - - - - 210,000
May  1, 2034 - - - - 605,000 - - - - 205,000
Nov  1, 2034 - - - - 615,000 - - - - 200,000
May  1, 2035 - - - - 625,000 - - - - 195,000
Nov  1, 2035 - - - - 645,000 - - - - 185,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2018C_1 (2018 Series C)

Serials Term 2033 Term 2038 Term 2042 Prem PAC
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 660,000 - - - - 180,000
Nov  1, 2036 - - - - 680,000 - - - - 175,000
May  1, 2037 - - - - 700,000 - - - - 165,000
Nov  1, 2037 - - - - 710,000 - - - - 160,000
May  1, 2038 - - - - 730,000 - - - - 155,000
Nov  1, 2038 - - - - 750,000 - - - - 145,000
May  1, 2039 - - - - - - 765,000 - - 140,000
Nov  1, 2039 - - - - - - 785,000 - - 130,000
May  1, 2040 - - - - - - 800,000 - - 125,000
Nov  1, 2040 - - - - - - 830,000 - - 120,000
May  1, 2041 - - - - - - 845,000 - - 110,000
Nov  1, 2041 - - - - - - 870,000 - - 105,000
May  1, 2042 - - - - - - 885,000 - - 95,000
Nov  1, 2042 - - - - - - 910,000 - - 90,000
May  1, 2043 - - - - - - - - 1,095,000 -
Nov  1, 2043 - - - - - - - - 1,115,000 -
May  1, 2044 - - - - - - - - 1,145,000 60,000
Nov  1, 2044 - - - - - - - - 1,170,000 55,000
May  1, 2045 - - - - - - - - 1,205,000 30,000
Nov  1, 2045 - - - - - - - - 1,225,000 30,000
May  1, 2046 - - - - - - - - 1,260,000 10,000
Nov  1, 2046 - - - - - - - - 1,290,000 -
May  1, 2047 - - - - - - - - 1,320,000 -
Nov  1, 2047 - - - - - - - - 1,360,000 -
May  1, 2048 - - - - - - - - 1,400,000 -
Nov  1, 2048 - - - - - - - - 1,935,000 -

19,730,000 0 3,505,000 0 6,720,000 0 6,690,000 0 15,520,000 11,825,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2018D (2018 Series D)

08D Serials (Tax)
Maturing Redeemed

Date Principal Principal

May  1, 2021 1,330,000 80,000
Nov  1, 2021 1,345,000 170,000
May  1, 2022 1,350,000 160,000
Nov  1, 2022 1,350,000 150,000
May  1, 2023 1,350,000 -
Nov  1, 2023 1,370,000 -
May  1, 2024 1,385,000 -
Nov  1, 2024 1,395,000 -
May  1, 2025 1,410,000 -
Nov  1, 2025 1,430,000 -
May  1, 2026 1,355,000 -
Nov  1, 2026 1,375,000 -
May  1, 2027 1,405,000 -
Nov  1, 2027 1,415,000 -
May  1, 2028 1,440,000 -
Nov  1, 2028 1,470,000 -
May  1, 2029 1,490,000 -
Nov  1, 2029 1,480,000 -

25,145,000 560,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2019ABC (2019 Series ABC)

19A Serials (AMT) 19B-1 Serials (TAX) 19B-1 Term 2038 (TAX) 19B-2 VRDO (TAX) 19C PAC 4.25% (NAMT) 19C PAC 4.75% (NAMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 765,000 - - - - - - - - 140,000 - 95,000
Nov  1, 2021 785,000 - - - - - - - - 4,885,000 - 3,345,000
May  1, 2022 805,000 - - - - - - - - 290,000 - 205,000
Nov  1, 2022 825,000 - - - - - - - - 290,000 - 200,000
May  1, 2023 850,000 - - - - - - - - 295,000 - 205,000
Nov  1, 2023 870,000 - - - - - - - - 295,000 - 200,000
May  1, 2024 895,000 - - - - - - - - 295,000 - 205,000
Nov  1, 2024 915,000 - - - - - - - - 300,000 - 200,000
May  1, 2025 940,000 - - - - - - - - 295,000 - 205,000
Nov  1, 2025 965,000 - - - - - - - - 300,000 - 200,000
May  1, 2026 985,000 - - - - - - - - 300,000 - 205,000
Nov  1, 2026 285,000 - - - - - - - - 380,000 - 265,000
May  1, 2027 - - - - - - - - - 630,000 - 425,000
Nov  1, 2027 - - 540,000 - - - - - - 310,000 - 215,000
May  1, 2028 - - 545,000 - - - - - - 305,000 - 210,000
Nov  1, 2028 - - 560,000 - - - - - - 300,000 - 215,000
May  1, 2029 - - 575,000 - - - - - - 305,000 - 210,000
Nov  1, 2029 - - 595,000 - - - - - - 305,000 - 210,000
May  1, 2030 - - 605,000 - - - - - - 310,000 - 215,000
Nov  1, 2030 - - 620,000 - - - - - - 310,000 - 210,000
May  1, 2031 - - 635,000 - - - - - - 310,000 - 215,000
Nov  1, 2031 - - 655,000 - - - - - - 315,000 - 215,000
May  1, 2032 - - 670,000 - - - - - - 315,000 - 215,000
Nov  1, 2032 - - 685,000 - - - - - - 320,000 - 215,000
May  1, 2033 - - 705,000 - - - - - - 320,000 - 215,000
Nov  1, 2033 - - 720,000 - - - - - - 320,000 - 220,000
May  1, 2034 - - 745,000 - - - - - - 325,000 - 220,000
Nov  1, 2034 - - 760,000 - - - - - - 325,000 - 220,000
May  1, 2035 - - - - - - - - 55,000 540,000 40,000 370,000
Nov  1, 2035 - - - - - - - - 65,000 590,000 50,000 405,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2019ABC (2019 Series ABC)

19A Serials (AMT) 19B-1 Serials (TAX) 19B-1 Term 2038 (TAX) 19B-2 VRDO (TAX) 19C PAC 4.25% (NAMT) 19C PAC 4.75% (NAMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - - - 70,000 590,000 50,000 400,000
Nov  1, 2036 - - - - - - - - 65,000 605,000 45,000 410,000
May  1, 2037 - - - - - - - - 55,000 620,000 40,000 415,000
Nov  1, 2037 - - - - - - - - 45,000 630,000 35,000 425,000
May  1, 2038 - - - - - - - - 35,000 650,000 25,000 440,000
Nov  1, 2038 - - - - - - - - 25,000 655,000 20,000 450,000
May  1, 2039 - - - - - - 1,140,000 - 15,000 335,000 10,000 220,000
Nov  1, 2039 - - - - - - 1,505,000 - 10,000 340,000 10,000 225,000
May  1, 2040 - - - - - - 1,540,000 - 5,000 195,000 5,000 130,000
Nov  1, 2040 - - - - - - 1,580,000 - - - - -
May  1, 2041 - - - - - - 1,625,000 - - - - -
Nov  1, 2041 - - - - - - 1,665,000 - - - - -
May  1, 2042 - - - - - - 1,710,000 - - - - -
Nov  1, 2042 - - - - - - 1,755,000 - - - - -
May  1, 2043 - - - - - - 1,800,000 - - - - -
Nov  1, 2043 - - - - - - 1,845,000 - - - - -
May  1, 2044 - - - - - - 1,895,000 - - - - -
Nov  1, 2044 - - - - - - 1,940,000 - - - - -

9,885,000 0 9,615,000 0 0 0 20,000,000 0 445,000 19,140,000 330,000 13,065,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2019DE (2019 Series DE)

19D VRDB (AMT) 19E Serials (NAMT) 19E Term 2039 (NAMT 19E PAC (NAMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - - 1,430,000 - - - - -
Nov  1, 2021 - - 1,445,000 - - - - 6,440,000
May  1, 2022 - - 1,465,000 - - - - 515,000
Nov  1, 2022 - - 1,485,000 - - - - 560,000
May  1, 2023 - - 1,505,000 - - - - 500,000
Nov  1, 2023 - - 1,520,000 - - - - 530,000
May  1, 2024 - - 1,540,000 - - - - 460,000
Nov  1, 2024 - - 1,560,000 - - - - 310,000
May  1, 2025 - - 1,580,000 - - - - 235,000
Nov  1, 2025 - - 1,600,000 - - - - -
May  1, 2026 - - 1,625,000 - - - - 50,000
Nov  1, 2026 - - 1,655,000 - - - - -
May  1, 2027 - - 1,670,000 - - - - -
Nov  1, 2027 - - 1,700,000 - - - - -
May  1, 2028 - - 1,725,000 - - - - -
Nov  1, 2028 - - 1,750,000 - - - - -
May  1, 2029 - - 1,790,000 - - - - -
Nov  1, 2029 3,200,000 - - - - - - -
May  1, 2030 3,225,000 - - - - - - -
Nov  1, 2030 3,200,000 - - - - - - -
May  1, 2031 3,175,000 - - - - - - -
Nov  1, 2031 3,145,000 - - - - - - -
May  1, 2032 3,120,000 - - - - - - -
Nov  1, 2032 3,095,000 - - - - - - -
May  1, 2033 3,065,000 - - - - - - -
Nov  1, 2033 3,045,000 - - - - - - -
May  1, 2034 3,020,000 - - - - - - -
Nov  1, 2034 2,990,000 - - - - - - -
May  1, 2035 2,965,000 - - - - - - -
Nov  1, 2035 2,940,000 - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2019DE (2019 Series DE)

19D VRDB (AMT) 19E Serials (NAMT) 19E Term 2039 (NAMT 19E PAC (NAMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 2,910,000 - - - - - - -
Nov  1, 2036 2,885,000 - - - - - - -
May  1, 2037 2,860,000 - - - - - - -
Nov  1, 2037 1,160,000 - - - - - - 70,000
May  1, 2038 - - - - 345,000 - - 785,000
Nov  1, 2038 - - - - 320,000 - - 825,000
May  1, 2039 - - - - 330,000 - - 815,000
Nov  1, 2039 - - - - 195,000 - 460,000 505,000
May  1, 2040 - - - - - - 1,110,000 45,000
Nov  1, 2040 - - - - - - 1,110,000 65,000
May  1, 2041 - - - - - - 1,135,000 40,000
Nov  1, 2041 - - - - - - 1,150,000 45,000
May  1, 2042 - - - - - - 1,180,000 15,000
Nov  1, 2042 - - - - - - 1,200,000 15,000
May  1, 2043 - - - - - - 1,230,000 -
Nov  1, 2043 - - - - - - 1,255,000 -
May  1, 2044 - - - - - - 1,280,000 210,000
Nov  1, 2044 - - - - - - 1,295,000 230,000
May  1, 2045 - - - - - - 1,295,000 235,000
Nov  1, 2045 - - - - - - 1,295,000 255,000
May  1, 2046 - - - - - - 1,300,000 250,000
Nov  1, 2046 - - - - - - 1,280,000 290,000
May  1, 2047 - - - - - - 1,250,000 330,000
Nov  1, 2047 - - - - - - 1,200,000 400,000
May  1, 2048 - - - - - - 1,080,000 505,000
Nov  1, 2048 - - - - - - 815,000 635,000

50,000,000 0 27,045,000 0 1,190,000 0 21,920,000 16,165,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2019FG (2019 Series FG)

19F Serials (NAMT) 19F PAC (NAMT) 19G-1 Serials (TAX) 19G-1 2044 Term (TAX 19G-1 PAC (TAX) 19G-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 320,000 - - 465,000 265,000 - - - - 90,000 - -
Nov  1, 2021 325,000 - - 460,000 275,000 - - - - 90,000 - -
May  1, 2022 335,000 - - 495,000 280,000 - - - - 95,000 - -
Nov  1, 2022 345,000 - - 505,000 290,000 - - - - 90,000 - -
May  1, 2023 350,000 - - 515,000 290,000 - - - - 100,000 - -
Nov  1, 2023 365,000 - - 440,000 300,000 - - - - 85,000 - -
May  1, 2024 330,000 - - 465,000 310,000 - - - - 85,000 - -
Nov  1, 2024 340,000 - - 445,000 320,000 - - - - 85,000 - -
May  1, 2025 350,000 - - 435,000 325,000 - - - - 80,000 - -
Nov  1, 2025 360,000 - - 425,000 335,000 - - - - 80,000 - -
May  1, 2026 365,000 - - 410,000 345,000 - - - - 75,000 - -
Nov  1, 2026 380,000 - - 395,000 350,000 - - - - 75,000 - -
May  1, 2027 390,000 - - 380,000 360,000 - - - - 75,000 - -
Nov  1, 2027 400,000 - - 360,000 370,000 - - - - 70,000 - -
May  1, 2028 405,000 - - 355,000 380,000 - - - - 70,000 - -
Nov  1, 2028 420,000 - - 340,000 390,000 - - - - 65,000 - -
May  1, 2029 430,000 - - 320,000 400,000 - - - - 60,000 - -
Nov  1, 2029 445,000 - - 310,000 410,000 - - - - 50,000 - -
May  1, 2030 70,000 - - 685,000 420,000 - - - - 50,000 - -
Nov  1, 2030 - - 125,000 620,000 430,000 - - - - 50,000 - -
May  1, 2031 - - 335,000 405,000 440,000 - - - - 50,000 - -
Nov  1, 2031 - - 335,000 400,000 450,000 - - - - 50,000 - -
May  1, 2032 - - 330,000 390,000 470,000 - - - - 45,000 - -
Nov  1, 2032 - - 325,000 395,000 480,000 - - - - 45,000 - -
May  1, 2033 - - 325,000 585,000 245,000 - - - - 95,000 - -
Nov  1, 2033 - - 325,000 780,000 - - - - - 150,000 - -
May  1, 2034 - - 310,000 795,000 - - - - - 150,000 - -
Nov  1, 2034 - - 300,000 805,000 - - - - - 160,000 - -
May  1, 2035 - - 185,000 330,000 - - - - - - 1,115,000 -
Nov  1, 2035 - - 185,000 330,000 - - - - - - 1,145,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2019FG (2019 Series FG)

19F Serials (NAMT) 19F PAC (NAMT) 19G-1 Serials (TAX) 19G-1 2044 Term (TAX 19G-1 PAC (TAX) 19G-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - 185,000 335,000 - - - - - - 1,180,000 -
Nov  1, 2036 - - 180,000 340,000 - - - - - - 1,205,000 -
May  1, 2037 - - 175,000 350,000 - - - - - - 1,240,000 -
Nov  1, 2037 - - 170,000 355,000 - - - - - - 1,270,000 -
May  1, 2038 - - 165,000 365,000 - - - - - - 1,305,000 -
Nov  1, 2038 - - 160,000 370,000 - - - - - - 1,335,000 -
May  1, 2039 - - 155,000 380,000 - - - - - - 1,370,000 -
Nov  1, 2039 - - 150,000 390,000 - - - - - - 1,410,000 -
May  1, 2040 - - 140,000 400,000 - - - - - - 1,445,000 -
Nov  1, 2040 - - 135,000 410,000 - - - - - - 1,485,000 -
May  1, 2041 - - 125,000 425,000 - - - - - - 1,520,000 -
Nov  1, 2041 - - 115,000 440,000 - - - - - - 1,560,000 -
May  1, 2042 - - 100,000 455,000 - - - - - - 1,600,000 -
Nov  1, 2042 - - 85,000 475,000 - - - - - - 1,640,000 -
May  1, 2043 - - 70,000 490,000 - - - - - - 1,685,000 -
Nov  1, 2043 - - 50,000 520,000 - - - - - - 1,725,000 -
May  1, 2044 - - 30,000 540,000 - - - - - - 1,570,000 -
Nov  1, 2044 - - 5,000 65,000 - - - - - 845,000 - -
May  1, 2045 - - - - - - - - 525,000 330,000 - -
Nov  1, 2045 - - - - - - - - 410,000 450,000 - -
May  1, 2046 - - - - - - - - 130,000 75,000 - -

6,725,000 0 5,275,000 21,145,000 8,930,000 0 0 0 1,065,000 3,965,000 26,805,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2019HI (2019 Series HI)

19H PAC (NAMT) (Class 19I-1 Serials (TAX) 19I-1 2034 Term (TAX) 19I-1 2037 Term (TAX) 19I-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - 185,000 860,000 - - - - - - -
Nov  1, 2021 - 4,380,000 875,000 - - - - - - -
May  1, 2022 - 2,090,000 885,000 - - - - - - -
Nov  1, 2022 - 910,000 900,000 - - - - - - -
May  1, 2023 - 685,000 920,000 - - - - - - -
Nov  1, 2023 - 630,000 935,000 - - - - - - -
May  1, 2024 - 620,000 950,000 - - - - - - -
Nov  1, 2024 - 605,000 970,000 - - - - - - -
May  1, 2025 - 620,000 985,000 - - - - - - -
Nov  1, 2025 - 605,000 1,005,000 - - - - - - -
May  1, 2026 - 555,000 1,020,000 - - - - - - -
Nov  1, 2026 - 535,000 1,040,000 - - - - - - -
May  1, 2027 - 490,000 1,060,000 - - - - - - -
Nov  1, 2027 - 460,000 1,080,000 - - - - - - -
May  1, 2028 - 460,000 1,100,000 - - - - - - -
Nov  1, 2028 - 465,000 1,125,000 - - - - - - -
May  1, 2029 - 465,000 1,150,000 - - - - - - -
Nov  1, 2029 - 465,000 1,170,000 - - - - - - -
May  1, 2030 - 465,000 1,180,000 - - - - - - -
Nov  1, 2030 - 470,000 1,195,000 - - - - - - -
May  1, 2031 240,000 265,000 - - 770,000 - - - - -
Nov  1, 2031 245,000 405,000 - - 790,000 - - - - -
May  1, 2032 245,000 390,000 - - 805,000 - - - - -
Nov  1, 2032 240,000 385,000 - - 825,000 - - - - -
May  1, 2033 240,000 375,000 - - 840,000 - - - - -
Nov  1, 2033 245,000 350,000 - - 860,000 - - - - -
May  1, 2034 240,000 340,000 - - 880,000 - - - - -
Nov  1, 2034 240,000 320,000 - - 905,000 - - - - -
May  1, 2035 240,000 310,000 - - - - 925,000 - - -
Nov  1, 2035 235,000 285,000 - - - - 950,000 - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2019HI (2019 Series HI)

19H PAC (NAMT) (Class 19I-1 Serials (TAX) 19I-1 2034 Term (TAX) 19I-1 2037 Term (TAX) 19I-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 235,000 285,000 - - - - 965,000 - - -
Nov  1, 2036 230,000 265,000 - - - - 990,000 - - -
May  1, 2037 230,000 260,000 - - - - 75,000 - 970,000 -
Nov  1, 2037 230,000 260,000 - - - - - - 1,070,000 -
May  1, 2038 230,000 265,000 - - - - - - 1,095,000 -
Nov  1, 2038 230,000 265,000 - - - - - - 1,120,000 -
May  1, 2039 230,000 265,000 - - - - - - 1,145,000 -
Nov  1, 2039 230,000 270,000 - - - - - - 1,175,000 -
May  1, 2040 225,000 280,000 - - - - - - 1,205,000 -
Nov  1, 2040 225,000 280,000 - - - - - - 1,230,000 -
May  1, 2041 220,000 285,000 - - - - - - 1,265,000 -
Nov  1, 2041 220,000 290,000 - - - - - - 1,290,000 -
May  1, 2042 215,000 300,000 - - - - - - 1,325,000 -
Nov  1, 2042 210,000 305,000 - - - - - - 1,355,000 -
May  1, 2043 205,000 310,000 - - - - - - 1,390,000 -
Nov  1, 2043 195,000 330,000 - - - - - - 1,420,000 -
May  1, 2044 185,000 340,000 - - - - - - 1,455,000 -
Nov  1, 2044 175,000 350,000 - - - - - - 1,495,000 -
May  1, 2045 165,000 365,000 - - - - - - 1,530,000 -
Nov  1, 2045 150,000 385,000 - - - - - - 1,565,000 -
May  1, 2046 130,000 410,000 - - - - - - 1,620,000 -
Nov  1, 2046 110,000 430,000 - - - - - - 1,650,000 -
May  1, 2047 80,000 465,000 - - - - - - 1,690,000 -
Nov  1, 2047 50,000 500,000 - - - - - - 1,735,000 -
May  1, 2048 20,000 75,000 - - - - - - 205,000 -

7,035,000 27,420,000 20,405,000 0 6,675,000 0 3,905,000 0 30,000,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2019JKL (2019 Series JKL)

19J Serials (AMT) 19K Serials (NAMT) 19K PAC (NAMT) 19L-1 Serials (Cl II) (TA 19L-2 VRDB (TAX) 19L-3 PAC (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 295,000 - - - - 5,000 840,000 - - - - -
Nov  1, 2021 300,000 - - - - 1,935,000 860,000 - - - - 1,405,000
May  1, 2022 310,000 - - - - 470,000 880,000 - - - - 345,000
Nov  1, 2022 315,000 - - - - 545,000 900,000 - - - - 415,000
May  1, 2023 315,000 - - - - 585,000 925,000 - 2,000,000 - - 440,000
Nov  1, 2023 325,000 - - - - 20,000 945,000 - 2,045,000 - - -
May  1, 2024 335,000 - - - - 15,000 965,000 - 2,090,000 - - -
Nov  1, 2024 365,000 - - - - 20,000 990,000 - 2,135,000 - - -
May  1, 2025 375,000 - - - - 20,000 1,010,000 - 2,185,000 - - -
Nov  1, 2025 - - 335,000 - - 20,000 1,030,000 - 2,235,000 - - -
May  1, 2026 - - 390,000 - - 15,000 1,055,000 - 2,835,000 - - -
Nov  1, 2026 - - 400,000 - - 20,000 1,080,000 - 1,815,000 - - -
May  1, 2027 - - - - 345,000 15,000 1,105,000 - 1,850,000 - - -
Nov  1, 2027 - - - - 345,000 15,000 1,130,000 - 1,890,000 - - -
May  1, 2028 - - - - 355,000 20,000 1,155,000 - 1,930,000 - - -
Nov  1, 2028 - - - - 365,000 15,000 1,185,000 - 1,970,000 - - -
May  1, 2029 - - - - 375,000 15,000 1,215,000 - 2,015,000 - - -
Nov  1, 2029 - - - - 380,000 15,000 1,245,000 - 2,055,000 - - -
May  1, 2030 - - - - 150,000 100,000 1,560,000 - 2,100,000 - - -
Nov  1, 2030 - - - - 155,000 140,000 1,595,000 - 2,145,000 - - -
May  1, 2031 - - - - 155,000 140,000 1,630,000 - 2,190,000 - - -
Nov  1, 2031 - - - - 160,000 135,000 1,670,000 - 2,235,000 - - -
May  1, 2032 - - - - 165,000 130,000 1,705,000 - 1,445,000 - - -
Nov  1, 2032 - - - - 165,000 130,000 1,740,000 - - - - -
May  1, 2033 - - - - 170,000 125,000 1,780,000 - - - - -
Nov  1, 2033 - - - - 170,000 125,000 1,600,000 - - - - -
May  1, 2034 - - - - 170,000 460,000 - - - - - 335,000
Nov  1, 2034 - - - - 170,000 520,000 - - - - - 400,000
May  1, 2035 - - - - 170,000 520,000 - - - - - 405,000
Nov  1, 2035 - - - - 170,000 515,000 - - - - - 410,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2019JKL (2019 Series JKL)

19J Serials (AMT) 19K Serials (NAMT) 19K PAC (NAMT) 19L-1 Serials (Cl II) (TA 19L-2 VRDB (TAX) 19L-3 PAC (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 165,000 520,000 - - - - - 415,000
Nov  1, 2036 - - - - 170,000 505,000 - - - - - 420,000
May  1, 2037 - - - - 165,000 515,000 - - - - - 430,000
Nov  1, 2037 - - - - 160,000 515,000 - - - - - 430,000
May  1, 2038 - - - - 185,000 485,000 - - - - - 440,000
Nov  1, 2038 - - - - 120,000 555,000 - - - - - 445,000
May  1, 2039 - - - - 120,000 540,000 - - - - - 455,000
Nov  1, 2039 - - - - 115,000 550,000 - - - - - 455,000
May  1, 2040 - - - - 110,000 545,000 - - - - - 465,000
Nov  1, 2040 - - - - 105,000 550,000 - - - - - 480,000
May  1, 2041 - - - - 105,000 540,000 - - - - - 490,000
Nov  1, 2041 - - - - 100,000 545,000 - - - - - 490,000
May  1, 2042 - - - - 95,000 535,000 - - - - - 505,000
Nov  1, 2042 - - - - 90,000 545,000 - - - - - 515,000
May  1, 2043 - - - - 85,000 535,000 - - - - - 530,000
Nov  1, 2043 - - - - 75,000 535,000 - - - - - 540,000
May  1, 2044 - - - - 300,000 295,000 - - - - - 565,000
Nov  1, 2044 - - - - 285,000 130,000 - - - - 540,000 210,000
May  1, 2045 - - - - 280,000 130,000 - - - - 550,000 205,000
Nov  1, 2045 - - - - 280,000 140,000 - - - - 545,000 210,000
May  1, 2046 - - - - 270,000 150,000 - - - - 535,000 220,000
Nov  1, 2046 - - - - 260,000 170,000 - - - - 525,000 230,000
May  1, 2047 - - - - 245,000 185,000 - - - - 505,000 255,000
Nov  1, 2047 - - - - 220,000 220,000 - - - - 480,000 275,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2019JKL (2019 Series JKL)

19J Serials (AMT) 19K Serials (NAMT) 19K PAC (NAMT) 19L-1 Serials (Cl II) (TA 19L-2 VRDB (TAX) 19L-3 PAC (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2048 - - - - 185,000 250,000 - - - - 440,000 325,000
Nov  1, 2048 - - - - 135,000 280,000 - - - - 380,000 410,000
May  1, 2049 - - - - 60,000 155,000 - - - - 270,000 620,000
Nov  1, 2049 - - - - - - - - - - 35,000 45,000

2,935,000 0 1,125,000 0 8,620,000 17,425,000 31,795,000 0 39,165,000 0 4,805,000 15,230,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2020ABC (2020 Series ABC)

20A Serials (AMT) 20B Serials (NAMT) 20B PAC (NAMT) 20C-1 Serials (TAX) 20C-1 Tm2033(TAX) 20C-1 Tm2036(TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 730,000 - - - - 405,000 - - - - - -
Nov  1, 2021 1,265,000 - - - - 3,455,000 - - - - - -
May  1, 2022 1,280,000 - - - - 65,000 - - - - - -
Nov  1, 2022 1,375,000 - - - - 265,000 - - - - - -
May  1, 2023 - - - - - 825,000 1,230,000 - - - - -
Nov  1, 2023 - - - - - 825,000 1,340,000 - - - - -
May  1, 2024 - - - - - 825,000 1,360,000 - - - - -
Nov  1, 2024 - - - - - 825,000 1,380,000 - - - - -
May  1, 2025 - - - - - 830,000 1,400,000 - - - - -
Nov  1, 2025 - - - - - 825,000 1,425,000 - - - - -
May  1, 2026 - - - - - 830,000 1,450,000 - - - - -
Nov  1, 2026 - - - - - 825,000 1,475,000 - - - - -
May  1, 2027 - - - - - 830,000 1,410,000 - - - - -
Nov  1, 2027 - - - - - 830,000 1,440,000 - - - - -
May  1, 2028 - - - - - 830,000 1,465,000 - - - - -
Nov  1, 2028 - - - - - 830,000 1,485,000 - - - - -
May  1, 2029 - - - - - 835,000 1,515,000 - - - - -
Nov  1, 2029 - - - - - 835,000 1,555,000 - - - - -
May  1, 2030 - - - - - 835,000 1,580,000 - - - - -
Nov  1, 2030 - - - - - 835,000 1,610,000 - - - - -
May  1, 2031 - - 880,000 - - - - - 805,000 - - -
Nov  1, 2031 - - 900,000 - - - - - 810,000 - - -
May  1, 2032 - - 915,000 - - - - - 825,000 - - -
Nov  1, 2032 - - 930,000 - - - - - 840,000 - - -
May  1, 2033 - - 895,000 - - - - - 850,000 - - -
Nov  1, 2033 - - 970,000 - - - - - 860,000 - - -
May  1, 2034 - - - - 570,000 140,000 - - - - 725,000 -
Nov  1, 2034 - - - - 575,000 275,000 - - - - 725,000 -
May  1, 2035 - - - - 580,000 275,000 - - - - 730,000 -
Nov  1, 2035 - - - - 585,000 270,000 - - - - 745,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2020ABC (2020 Series ABC)

20A Serials (AMT) 20B Serials (NAMT) 20B PAC (NAMT) 20C-1 Serials (TAX) 20C-1 Tm2033(TAX) 20C-1 Tm2036(TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 585,000 495,000 - - - - 760,000 -
Nov  1, 2036 - - - - 575,000 690,000 - - - - 780,000 -
May  1, 2037 - - - - 570,000 1,480,000 - - - - - -
Nov  1, 2037 - - - - 535,000 1,530,000 - - - - - -
May  1, 2038 - - - - 500,000 1,560,000 - - - - - -
Nov  1, 2038 - - - - 455,000 1,615,000 - - - - - -
May  1, 2039 - - - - 405,000 1,670,000 - - - - - -
Nov  1, 2039 - - - - 355,000 1,725,000 - - - - - -
May  1, 2040 - - - - 290,000 1,800,000 - - - - - -
Nov  1, 2040 - - - - 225,000 1,875,000 - - - - - -
May  1, 2041 - - - - 145,000 1,960,000 - - - - - -
Nov  1, 2041 - - - - 55,000 1,040,000 - - - - - -

4,650,000 0 5,490,000 0 7,005,000 35,860,000 23,120,000 0 4,990,000 0 4,465,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2020ABC (2020 Series ABC)

20C-2 VRDB (TAX)
Maturing Redeemed

Date Principal Principal

May  1, 2021 - -
Nov  1, 2021 - -
May  1, 2022 1,005,000 -
Nov  1, 2022 1,020,000 -
May  1, 2023 1,045,000 -
Nov  1, 2023 1,065,000 -
May  1, 2024 1,090,000 -
Nov  1, 2024 1,110,000 -
May  1, 2025 1,135,000 -
Nov  1, 2025 1,155,000 -
May  1, 2026 1,175,000 -
Nov  1, 2026 1,190,000 -
May  1, 2027 1,215,000 -
Nov  1, 2027 1,230,000 -
May  1, 2028 1,245,000 -
Nov  1, 2028 1,260,000 -
May  1, 2029 1,280,000 -
Nov  1, 2029 1,295,000 -
May  1, 2030 1,310,000 -
Nov  1, 2030 1,335,000 -
May  1, 2031 1,350,000 -
Nov  1, 2031 1,365,000 -
May  1, 2032 1,385,000 -
Nov  1, 2032 1,405,000 -
May  1, 2033 1,425,000 -
Nov  1, 2033 1,445,000 -
May  1, 2034 1,465,000 -
Nov  1, 2034 1,485,000 -
May  1, 2035 1,500,000 -
Nov  1, 2035 3,705,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2020ABC (2020 Series ABC)

20C-2 VRDB (TAX)
Maturing Redeemed

Date Principal Principal

May  1, 2036 - -
Nov  1, 2036 - -
May  1, 2037 - -
Nov  1, 2037 - -
May  1, 2038 - -
Nov  1, 2038 - -
May  1, 2039 - -
Nov  1, 2039 - -
May  1, 2040 - -
Nov  1, 2040 - -
May  1, 2041 - -
Nov  1, 2041 - -

37,690,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2020DEF (2020 Series DEF)

20D Serials (AMT) 20E Serials (NAMT) 20E PAC (NAMT) 20F-1 Serials (TAX) 20F-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 465,000 - - - - - 805,000 - - -
Nov  1, 2021 505,000 - - - - 2,020,000 865,000 - - -
May  1, 2022 545,000 - - - - 565,000 920,000 - - -
Nov  1, 2022 585,000 - - - - 625,000 980,000 - - -
May  1, 2023 615,000 - - - - 685,000 1,015,000 - - -
Nov  1, 2023 625,000 - - - - 660,000 1,030,000 - - -
May  1, 2024 630,000 - - - - 545,000 1,040,000 - - -
Nov  1, 2024 635,000 - - - - 505,000 1,050,000 - - -
May  1, 2025 640,000 - - - - 495,000 1,060,000 - - -
Nov  1, 2025 640,000 - - - - 445,000 1,070,000 - - -
May  1, 2026 400,000 - 215,000 - - 460,000 1,080,000 - - -
Nov  1, 2026 - - 650,000 - - 390,000 1,090,000 - - -
May  1, 2027 - - - - 515,000 515,000 1,100,000 - - -
Nov  1, 2027 - - - - 515,000 485,000 1,105,000 - - -
May  1, 2028 - - - - 505,000 260,000 1,115,000 - - -
Nov  1, 2028 - - - - 515,000 145,000 1,130,000 - - -
May  1, 2029 - - - - 515,000 135,000 1,145,000 - - -
Nov  1, 2029 - - - - 535,000 115,000 1,185,000 - - -
May  1, 2030 - - - - 540,000 110,000 1,190,000 - - -
Nov  1, 2030 - - - - 535,000 115,000 1,200,000 - - -
May  1, 2031 - - - - 545,000 105,000 1,205,000 - - -
Nov  1, 2031 - - - - 545,000 105,000 1,215,000 - - -
May  1, 2032 - - - - 545,000 100,000 1,225,000 - - -
Nov  1, 2032 - - - - 550,000 100,000 1,235,000 - - -
May  1, 2033 - - - - 555,000 90,000 1,240,000 - - -
Nov  1, 2033 - - - - 555,000 95,000 860,000 - - -
May  1, 2034 - - - - 560,000 85,000 - - 1,260,000 -
Nov  1, 2034 - - - - 520,000 125,000 - - 1,205,000 -
May  1, 2035 - - - - 465,000 180,000 - - 1,080,000 -
Nov  1, 2035 - - - - 465,000 185,000 - - 1,080,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2020DEF (2020 Series DEF)

20D Serials (AMT) 20E Serials (NAMT) 20E PAC (NAMT) 20F-1 Serials (TAX) 20F-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 460,000 185,000 - - 1,085,000 -
Nov  1, 2036 - - - - 455,000 190,000 - - 1,090,000 -
May  1, 2037 - - - - 455,000 190,000 - - 1,095,000 -
Nov  1, 2037 - - - - 455,000 190,000 - - 1,095,000 -
May  1, 2038 - - - - 450,000 200,000 - - 1,100,000 -
Nov  1, 2038 - - - - 445,000 200,000 - - 1,105,000 -
May  1, 2039 - - - - 440,000 205,000 - - 1,105,000 -
Nov  1, 2039 - - - - 435,000 210,000 - - 1,110,000 -
May  1, 2040 - - - - 430,000 220,000 - - 1,115,000 -
Nov  1, 2040 - - - - 425,000 220,000 - - 1,115,000 -
May  1, 2041 - - - - 420,000 230,000 - - 1,120,000 -
Nov  1, 2041 - - - - 410,000 240,000 - - 1,120,000 -
May  1, 2042 - - - - 400,000 250,000 - - 1,125,000 -
Nov  1, 2042 - - - - 390,000 255,000 - - 1,130,000 -
May  1, 2043 - - - - 380,000 275,000 - - 1,130,000 -
Nov  1, 2043 - - - - 365,000 285,000 - - 1,135,000 -
May  1, 2044 - - - - 345,000 305,000 - - 1,140,000 -
Nov  1, 2044 - - - - 325,000 330,000 - - 1,140,000 -
May  1, 2045 - - - - 295,000 355,000 - - 1,145,000 -
Nov  1, 2045 - - - - 265,000 390,000 - - 1,145,000 -
May  1, 2046 - - - - 225,000 430,000 - - 1,150,000 -
Nov  1, 2046 - - - - 175,000 485,000 - - 1,155,000 -
May  1, 2047 - - - - 115,000 540,000 - - 1,155,000 -
Nov  1, 2047 - - - - 25,000 115,000 - - 1,160,000 -
May  1, 2048 - - - - - - - - 1,160,000 -
Nov  1, 2048 - - - - - - - - 1,165,000 -



Sep 22, 2021   9:17 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 131

BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2020DEF (2020 Series DEF)

20D Serials (AMT) 20E Serials (NAMT) 20E PAC (NAMT) 20F-1 Serials (TAX) 20F-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2049 - - - - - - - - 1,165,000 -
Nov  1, 2049 - - - - - - - - 1,170,000 -
May  1, 2050 - - - - - - - - 1,175,000 -
Nov  1, 2050 - - - - - - - - 3,500,000 -

6,285,000 0 865,000 0 18,065,000 16,940,000 28,155,000 0 40,925,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2020GHI (2020 Series GHI)

20G Serials (AMT) 20H Serials (NAMT) 20H Tm 2035 (NAMT) 20H Tm 2038 (NAMT) 20H PAC (NAMT) 20I-1 Serials (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 305,000 - - - - - - - - - 655,000 -
Nov  1, 2021 505,000 - - - - - - - - 20,000 840,000 -
May  1, 2022 500,000 - - - - - - - - 280,000 840,000 -
Nov  1, 2022 500,000 - - - - - - - - 400,000 840,000 -
May  1, 2023 500,000 - - - - - - - - 510,000 845,000 -
Nov  1, 2023 505,000 - - - - - - - - 625,000 850,000 -
May  1, 2024 510,000 - - - - - - - - 625,000 855,000 -
Nov  1, 2024 520,000 - - - - - - - - 555,000 875,000 -
May  1, 2025 340,000 - 195,000 - - - - - - 525,000 895,000 -
Nov  1, 2025 - - 550,000 - - - - - - 495,000 905,000 -
May  1, 2026 - - 560,000 - - - - - - 470,000 925,000 -
Nov  1, 2026 - - 570,000 - - - - - - 450,000 940,000 -
May  1, 2027 - - 585,000 - - - - - - 435,000 950,000 -
Nov  1, 2027 - - 600,000 - - - - - - 410,000 965,000 -
May  1, 2028 - - 615,000 - - - - - - 410,000 980,000 -
Nov  1, 2028 - - 630,000 - - - - - - - 995,000 -
May  1, 2029 - - 645,000 - - - - - - - 1,010,000 -
Nov  1, 2029 - - 675,000 - - - - - - - 1,045,000 -
May  1, 2030 - - 690,000 - - - - - - - 1,050,000 -
Nov  1, 2030 - - 705,000 - - - - - - - 1,060,000 -
May  1, 2031 - - 715,000 - - - - - - - 1,075,000 -
Nov  1, 2031 - - 730,000 - - - - - - - 995,000 -
May  1, 2032 - - 745,000 - - - - - - - - -
Nov  1, 2032 - - 755,000 - - - - - - - - -
May  1, 2033 - - - - 770,000 - - - - 490,000 - -
Nov  1, 2033 - - - - 785,000 - - - - 585,000 - -
May  1, 2034 - - - - 800,000 - - - - 585,000 - -
Nov  1, 2034 - - - - 815,000 - - - - 585,000 - -
May  1, 2035 - - - - 830,000 - - - - 585,000 - -
Nov  1, 2035 - - - - 845,000 - - - - 585,000 - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2020GHI (2020 Series GHI)

20G Serials (AMT) 20H Serials (NAMT) 20H Tm 2035 (NAMT) 20H Tm 2038 (NAMT) 20H PAC (NAMT) 20I-1 Serials (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - 860,000 - - 580,000 - -
Nov  1, 2036 - - - - - - 875,000 - - 580,000 - -
May  1, 2037 - - - - - - 890,000 - - 580,000 - -
Nov  1, 2037 - - - - - - 910,000 - - 580,000 - -
May  1, 2038 - - - - - - 925,000 - - 580,000 - -
Nov  1, 2038 - - - - - - 945,000 - - 580,000 - -
May  1, 2039 - - - - - - - - 500,000 75,000 - -
Nov  1, 2039 - - - - - - - - 505,000 75,000 - -
May  1, 2040 - - - - - - - - 510,000 65,000 - -
Nov  1, 2040 - - - - - - - - 520,000 55,000 - -
May  1, 2041 - - - - - - - - 525,000 55,000 - -
Nov  1, 2041 - - - - - - - - 530,000 45,000 - -
May  1, 2042 - - - - - - - - 540,000 35,000 - -
Nov  1, 2042 - - - - - - - - 550,000 20,000 - -
May  1, 2043 - - - - - - - - 555,000 20,000 - -
Nov  1, 2043 - - - - - - - - 565,000 10,000 - -
May  1, 2044 - - - - - - - - 575,000 - - -
Nov  1, 2044 - - - - - - - - 585,000 - - -
May  1, 2045 - - - - - - - - 595,000 - - -
Nov  1, 2045 - - - - - - - - 605,000 - - -
May  1, 2046 - - - - - - - - 620,000 - - -
Nov  1, 2046 - - - - - - - - 625,000 - - -
May  1, 2047 - - - - - - - - 640,000 - - -
Nov  1, 2047 - - - - - - - - 650,000 - - -
May  1, 2048 - - - - - - - - 665,000 - - -
Nov  1, 2048 - - - - - - - - 675,000 120,000 - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2020GHI (2020 Series GHI)

20G Serials (AMT) 20H Serials (NAMT) 20H Tm 2035 (NAMT) 20H Tm 2038 (NAMT) 20H PAC (NAMT) 20I-1 Serials (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2049 - - - - - - - - 650,000 110,000 - -
Nov  1, 2049 - - - - - - - - 610,000 70,000 - -
May  1, 2050 - - - - - - - - 545,000 - - -
Nov  1, 2050 - - - - - - - - - - - -

4,185,000 0 9,965,000 0 4,845,000 0 5,405,000 0 13,340,000 13,860,000 20,390,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2020GHI (2020 Series GHI)

20I-1 PAC (Taxable) 20I-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal

May  1, 2021 - - - -
Nov  1, 2021 - 15,000 - -
May  1, 2022 - 160,000 - -
Nov  1, 2022 - 225,000 - -
May  1, 2023 - 280,000 - -
Nov  1, 2023 - 335,000 - -
May  1, 2024 - 335,000 - -
Nov  1, 2024 - 300,000 - -
May  1, 2025 - 305,000 - -
Nov  1, 2025 - 285,000 - -
May  1, 2026 - 265,000 - -
Nov  1, 2026 - 255,000 - -
May  1, 2027 - 245,000 - -
Nov  1, 2027 - 230,000 - -
May  1, 2028 - 235,000 - -
Nov  1, 2028 - - - -
May  1, 2029 - - - -
Nov  1, 2029 - 5,000 - -
May  1, 2030 - - - -
Nov  1, 2030 - - - -
May  1, 2031 - - - -
Nov  1, 2031 - - 95,000 -
May  1, 2032 - - 1,100,000 -
Nov  1, 2032 - - 1,120,000 -
May  1, 2033 - - 1,130,000 -
Nov  1, 2033 - - 1,145,000 -
May  1, 2034 - - 1,160,000 -
Nov  1, 2034 - - 1,165,000 -
May  1, 2035 - - 1,175,000 -
Nov  1, 2035 - - 1,185,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2020GHI (2020 Series GHI)

20I-1 PAC (Taxable) 20I-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal

May  1, 2036 - - 1,195,000 -
Nov  1, 2036 - - 1,200,000 -
May  1, 2037 - - 1,210,000 -
Nov  1, 2037 - - 1,215,000 -
May  1, 2038 - - 1,225,000 -
Nov  1, 2038 - - 1,230,000 -
May  1, 2039 - - 1,240,000 -
Nov  1, 2039 - - 1,250,000 -
May  1, 2040 - - 1,260,000 -
Nov  1, 2040 - - 1,270,000 -
May  1, 2041 - - 1,275,000 -
Nov  1, 2041 - - 1,290,000 -
May  1, 2042 - - 1,295,000 -
Nov  1, 2042 - - 1,305,000 -
May  1, 2043 - - 1,315,000 -
Nov  1, 2043 - - 1,325,000 -
May  1, 2044 - - 1,330,000 -
Nov  1, 2044 - - 1,340,000 -
May  1, 2045 - - 1,350,000 -
Nov  1, 2045 - - 1,360,000 -
May  1, 2046 - - 1,370,000 -
Nov  1, 2046 - - 1,375,000 -
May  1, 2047 - - 1,390,000 -
Nov  1, 2047 - - 1,395,000 -
May  1, 2048 - - 1,405,000 -
Nov  1, 2048 1,095,000 615,000 - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2020GHI (2020 Series GHI)

20I-1 PAC (Taxable) 20I-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal

May  1, 2049 1,040,000 775,000 - -
Nov  1, 2049 960,000 815,000 - -
May  1, 2050 860,000 880,000 - -
Nov  1, 2050 4,805,000 - - -

8,760,000 6,560,000 41,690,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2021ABC (2021 Series ABC - Closing)

21A Serials (AMT) 21B Serials (NAMT) 21B PAC (NAMT) 21C-1 Serials (TAX) 21C-1 Tm 2022 (TAX) 21C-1 Tm 2023 (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - 5,000 - 45,000 - 130,000 - - - - - -
Nov  1, 2021 500,000 - - - - 180,000 690,000 - - - - -
May  1, 2022 655,000 - - - - 785,000 - - 710,000 - - -
Nov  1, 2022 315,000 - 345,000 - - 820,000 - - 710,000 - - -
May  1, 2023 - - 665,000 - - 810,000 - - - - 710,000 -
Nov  1, 2023 - - 660,000 - - 945,000 - - - - 715,000 -
May  1, 2024 - - 665,000 - - 985,000 - - - - - -
Nov  1, 2024 - - 670,000 - - 830,000 - - - - - -
May  1, 2025 - - 665,000 - - 805,000 - - - - - -
Nov  1, 2025 - - 675,000 - - 740,000 - - - - - -
May  1, 2026 - - 670,000 - - 715,000 - - - - - -
Nov  1, 2026 - - 675,000 - - 665,000 - - - - - -
May  1, 2027 - - 680,000 - - 630,000 - - - - - -
Nov  1, 2027 - - 680,000 - - 575,000 - - - - - -
May  1, 2028 - - 685,000 - - 560,000 - - - - - -
Nov  1, 2028 - - 695,000 - - 380,000 - - - - - -
May  1, 2029 - - 700,000 - - 355,000 - - - - - -
Nov  1, 2029 - - 705,000 - - 330,000 - - - - - -
May  1, 2030 - - - - 530,000 415,000 - - - - - -
Nov  1, 2030 - - - - 530,000 395,000 - - - - - -
May  1, 2031 - - - - 530,000 370,000 - - - - - -
Nov  1, 2031 - - - - 525,000 360,000 - - - - - -
May  1, 2032 - - - - 525,000 340,000 1,080,000 - - - - -
Nov  1, 2032 - - - - 525,000 320,000 - - - - - -
May  1, 2033 - - - - 525,000 310,000 - - - - - -
Nov  1, 2033 - - - - 525,000 290,000 - - - - - -
May  1, 2034 - - - - 525,000 275,000 - - - - - -
Nov  1, 2034 - - - - 525,000 265,000 - - - - - -
May  1, 2035 - - - - 525,000 260,000 - - - - - -
Nov  1, 2035 - - - - 525,000 260,000 - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2021ABC (2021 Series ABC - Closing)

21A Serials (AMT) 21B Serials (NAMT) 21B PAC (NAMT) 21C-1 Serials (TAX) 21C-1 Tm 2022 (TAX) 21C-1 Tm 2023 (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 525,000 260,000 - - - - - -
Nov  1, 2036 - - - - 525,000 255,000 - - - - - -
May  1, 2037 - - - - 520,000 265,000 - - - - - -
Nov  1, 2037 - - - - 525,000 255,000 - - - - - -
May  1, 2038 - - - - 520,000 260,000 - - - - - -
Nov  1, 2038 - - - - 520,000 260,000 - - - - - -
May  1, 2039 - - - - 520,000 255,000 - - - - - -
Nov  1, 2039 - - - - 515,000 265,000 - - - - - -
May  1, 2040 - - - - 510,000 265,000 - - - - - -
Nov  1, 2040 - - - - 510,000 265,000 - - - - - -
May  1, 2041 - - - - 505,000 270,000 - - - - - -
Nov  1, 2041 - - - - 505,000 265,000 - - - - - -
May  1, 2042 - - - - 500,000 275,000 - - - - - -
Nov  1, 2042 - - - - 495,000 280,000 - - - - - -
May  1, 2043 - - - - 485,000 285,000 - - - - - -
Nov  1, 2043 - - - - 475,000 295,000 - - - - - -
May  1, 2044 - - - - 465,000 310,000 - - - - - -
Nov  1, 2044 - - - - 455,000 315,000 - - - - - -
May  1, 2045 - - - - 435,000 335,000 - - - - - -
Nov  1, 2045 - - - - 420,000 350,000 - - - - - -
May  1, 2046 - - - - 395,000 375,000 - - - - - -
Nov  1, 2046 - - - - 365,000 405,000 - - - - - -
May  1, 2047 - - - - 330,000 440,000 - - - - - -
Nov  1, 2047 - - - - 285,000 480,000 - - - - - -
May  1, 2048 - - - - 220,000 550,000 - - - - - -
Nov  1, 2048 - - - - 140,000 630,000 - - - - - -
May  1, 2049 - - - - 20,000 80,000 - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2021ABC (2021 Series ABC - Closing)

21A Serials (AMT) 21B Serials (NAMT) 21B PAC (NAMT) 21C-1 Serials (TAX) 21C-1 Tm 2022 (TAX) 21C-1 Tm 2023 (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Nov  1, 2049 - - - - - - - - - - - -
May  1, 2050 - - - - - - - - - - - -
Nov  1, 2050 - - - - - - - - - - - -
May  1, 2051 - - - - - - - - - - - -

1,470,000 5,000 9,835,000 45,000 18,000,000 23,645,000 1,770,000 0 1,420,000 0 1,425,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2021ABC (2021 Series ABC - Closing)

21C-1 Tm 2024 (TAX) 21C-1 Tm 2025 (TAX) 21C-1 Tm 2026 (TAX) 21C-1 Tm 2027 (TAX) 21C-1 Tm 2028 (TAX) 21C-1 Tm 2029 (TAX) 21C-1 Tm 
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - - - - - - - - - - - - -
Nov  1, 2021 - - - - - - - - - - - - -
May  1, 2022 - - - - - - - - - - - - -
Nov  1, 2022 - - - - - - - - - - - - -
May  1, 2023 - - - - - - - - - - - - -
Nov  1, 2023 - - - - - - - - - - - - -
May  1, 2024 715,000 - - - - - - - - - - - -
Nov  1, 2024 720,000 - - - - - - - - - - - -
May  1, 2025 - - 740,000 - - - - - - - - - -
Nov  1, 2025 - - 770,000 - - - - - - - - - -
May  1, 2026 - - - - 795,000 - - - - - - - -
Nov  1, 2026 - - - - 825,000 - - - - - - - -
May  1, 2027 - - - - - - 850,000 - - - - - -
Nov  1, 2027 - - - - - - 870,000 - - - - - -
May  1, 2028 - - - - - - - - 885,000 - - - -
Nov  1, 2028 - - - - - - - - 900,000 - - - -
May  1, 2029 - - - - - - - - - - 915,000 - -
Nov  1, 2029 - - - - - - - - - - 935,000 - -
May  1, 2030 - - - - - - - - - - - - 1,025,000
Nov  1, 2030 - - - - - - - - - - - - 1,035,000
May  1, 2031 - - - - - - - - - - - - -
Nov  1, 2031 - - - - - - - - - - - - -
May  1, 2032 - - - - - - - - - - - - -
Nov  1, 2032 - - - - - - - - - - - - -
May  1, 2033 - - - - - - - - - - - - -
Nov  1, 2033 - - - - - - - - - - - - -
May  1, 2034 - - - - - - - - - - - - -
Nov  1, 2034 - - - - - - - - - - - - -
May  1, 2035 - - - - - - - - - - - - -
Nov  1, 2035 - - - - - - - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2021ABC (2021 Series ABC - Closing)

21C-1 Tm 2024 (TAX) 21C-1 Tm 2025 (TAX) 21C-1 Tm 2026 (TAX) 21C-1 Tm 2027 (TAX) 21C-1 Tm 2028 (TAX) 21C-1 Tm 2029 (TAX) 21C-1 Tm 
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - - - - - - - -
Nov  1, 2036 - - - - - - - - - - - - -
May  1, 2037 - - - - - - - - - - - - -
Nov  1, 2037 - - - - - - - - - - - - -
May  1, 2038 - - - - - - - - - - - - -
Nov  1, 2038 - - - - - - - - - - - - -
May  1, 2039 - - - - - - - - - - - - -
Nov  1, 2039 - - - - - - - - - - - - -
May  1, 2040 - - - - - - - - - - - - -
Nov  1, 2040 - - - - - - - - - - - - -
May  1, 2041 - - - - - - - - - - - - -
Nov  1, 2041 - - - - - - - - - - - - -
May  1, 2042 - - - - - - - - - - - - -
Nov  1, 2042 - - - - - - - - - - - - -
May  1, 2043 - - - - - - - - - - - - -
Nov  1, 2043 - - - - - - - - - - - - -
May  1, 2044 - - - - - - - - - - - - -
Nov  1, 2044 - - - - - - - - - - - - -
May  1, 2045 - - - - - - - - - - - - -
Nov  1, 2045 - - - - - - - - - - - - -
May  1, 2046 - - - - - - - - - - - - -
Nov  1, 2046 - - - - - - - - - - - - -
May  1, 2047 - - - - - - - - - - - - -
Nov  1, 2047 - - - - - - - - - - - - -
May  1, 2048 - - - - - - - - - - - - -
Nov  1, 2048 - - - - - - - - - - - - -
May  1, 2049 - - - - - - - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2021ABC (2021 Series ABC - Closing)

21C-1 Tm 2024 (TAX) 21C-1 Tm 2025 (TAX) 21C-1 Tm 2026 (TAX) 21C-1 Tm 2027 (TAX) 21C-1 Tm 2028 (TAX) 21C-1 Tm 2029 (TAX) 21C-1 Tm 
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Nov  1, 2049 - - - - - - - - - - - - -
May  1, 2050 - - - - - - - - - - - - -
Nov  1, 2050 - - - - - - - - - - - - -
May  1, 2051 - - - - - - - - - - - - -

1,435,000 0 1,510,000 0 1,620,000 0 1,720,000 0 1,785,000 0 1,850,000 0 2,060,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2021ABC (2021 Series ABC - Closing)

21C-1 Tm 21C-1 Tm 2031 (TAX) 21C-1 Tm 2036 (TAX) 21C-2 VRDB (TAX)
Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - - - - - - -
Nov  1, 2021 - - - - - - -
May  1, 2022 - - - - - - -
Nov  1, 2022 - - - - - - -
May  1, 2023 - - - - - - -
Nov  1, 2023 - - - - - - -
May  1, 2024 - - - - - - -
Nov  1, 2024 - - - - - - -
May  1, 2025 - - - - - - -
Nov  1, 2025 - - - - - - -
May  1, 2026 - - - - - - -
Nov  1, 2026 - - - - - - -
May  1, 2027 - - - - - - -
Nov  1, 2027 - - - - - - -
May  1, 2028 - - - - - - -
Nov  1, 2028 - - - - - - -
May  1, 2029 - - - - - - -
Nov  1, 2029 - - - - - - -
May  1, 2030 - - - - - - -
Nov  1, 2030 - - - - - - -
May  1, 2031 - 1,050,000 - - - - -
Nov  1, 2031 - 1,065,000 - - - - -
May  1, 2032 - - - - - - -
Nov  1, 2032 - - - 1,090,000 - - -
May  1, 2033 - - - 1,100,000 - - -
Nov  1, 2033 - - - 1,115,000 - - -
May  1, 2034 - - - 1,125,000 - - -
Nov  1, 2034 - - - 1,135,000 - - -
May  1, 2035 - - - 1,145,000 - - -
Nov  1, 2035 - - - 1,155,000 - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2021ABC (2021 Series ABC - Closing)

21C-1 Tm 21C-1 Tm 2031 (TAX) 21C-1 Tm 2036 (TAX) 21C-2 VRDB (TAX)
Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - 1,165,000 - - -
Nov  1, 2036 - - - 1,175,000 - - -
May  1, 2037 - - - - - 1,190,000 -
Nov  1, 2037 - - - - - 1,195,000 -
May  1, 2038 - - - - - 1,205,000 -
Nov  1, 2038 - - - - - 1,220,000 -
May  1, 2039 - - - - - 1,225,000 -
Nov  1, 2039 - - - - - 1,235,000 -
May  1, 2040 - - - - - 1,245,000 -
Nov  1, 2040 - - - - - 1,250,000 -
May  1, 2041 - - - - - 1,255,000 -
Nov  1, 2041 - - - - - 1,260,000 -
May  1, 2042 - - - - - 1,270,000 -
Nov  1, 2042 - - - - - 1,275,000 -
May  1, 2043 - - - - - 1,285,000 -
Nov  1, 2043 - - - - - 1,290,000 -
May  1, 2044 - - - - - 1,300,000 -
Nov  1, 2044 - - - - - 1,305,000 -
May  1, 2045 - - - - - 1,320,000 -
Nov  1, 2045 - - - - - 1,330,000 -
May  1, 2046 - - - - - 1,335,000 -
Nov  1, 2046 - - - - - 1,340,000 -
May  1, 2047 - - - - - 1,350,000 -
Nov  1, 2047 - - - - - 1,355,000 -
May  1, 2048 - - - - - 1,365,000 -
Nov  1, 2048 - - - - - 1,370,000 -
May  1, 2049 - - - - - 1,380,000 -



Sep 22, 2021   9:17 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 146

BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2021ABC (2021 Series ABC - Closing)

21C-1 Tm 21C-1 Tm 2031 (TAX) 21C-1 Tm 2036 (TAX) 21C-2 VRDB (TAX)
Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal

Nov  1, 2049 - - - - - 1,385,000 -
May  1, 2050 - - - - - 1,390,000 -
Nov  1, 2050 - - - - - 1,405,000 -
May  1, 2051 - - - - - 6,755,000 -

0 2,115,000 0 10,205,000 0 43,085,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2021DEF (Closing Cash Flows)

21D Serials (AMT) 21E Serials (NAMT) 21E 2036 Term 21E 2042 Term 21E PAC (NAMT) 21F Prem Pass Thru (TA
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Jul  1, 2021 - - - - - - - - - - - 98,532
Nov  1, 2021 350,000 - - - - - - - - - - 418,711
May  1, 2022 365,000 - - - - - - - - 310,000 - 700,500
Nov  1, 2022 370,000 - - - - - - - - 365,000 - 784,855
May  1, 2023 370,000 - - - - - - - - 400,000 - 865,952
Nov  1, 2023 370,000 - - - - - - - - 440,000 - 943,396
May  1, 2024 375,000 - - - - - - - - 440,000 - 972,887
Nov  1, 2024 395,000 - - - - - - - - 425,000 - 969,874
May  1, 2025 395,000 - - - - - - - - 420,000 - 966,915
Nov  1, 2025 395,000 - - - - - - - - 415,000 - 964,010
May  1, 2026 280,000 - 100,000 - - - - - - 410,000 - 961,158
Nov  1, 2026 125,000 - 250,000 - - - - - - 435,000 - 958,360
May  1, 2027 - - 390,000 - - - - - - 395,000 - 955,616
Nov  1, 2027 - - 395,000 - - - - - - 390,000 - 952,923
May  1, 2028 - - 395,000 - - - - - - 385,000 - 950,285
Nov  1, 2028 - - 395,000 - - - - - - 130,000 - 947,699
May  1, 2029 - - 400,000 - - - - - - 125,000 - 945,166
Nov  1, 2029 - - 405,000 - - - - - - 115,000 - 942,685
May  1, 2030 - - 410,000 - - - - - - 115,000 - 940,257
Nov  1, 2030 - - 410,000 - - - - - - 115,000 - 937,881
May  1, 2031 - - 415,000 - - - - - - 105,000 - 935,556
Nov  1, 2031 - - 425,000 - - - - - - 90,000 - 933,285
May  1, 2032 - - 425,000 - - - - - - 95,000 - 931,064
Nov  1, 2032 - - 425,000 - - - - - - 90,000 - 928,895
May  1, 2033 - - 430,000 - - - - - - 85,000 - 926,777
Nov  1, 2033 - - 435,000 - - - - - - 80,000 - 924,712
May  1, 2034 - - - - 435,000 - - - - 515,000 - 922,697
Nov  1, 2034 - - - - 440,000 - - - - 510,000 - 920,734
May  1, 2035 - - - - 445,000 - - - - 515,000 - 918,821
Nov  1, 2035 - - - - 450,000 - - - - 510,000 - 916,959
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2021DEF (Closing Cash Flows)

21D Serials (AMT) 21E Serials (NAMT) 21E 2036 Term 21E 2042 Term 21E PAC (NAMT) 21F Prem Pass Thru (TA
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 460,000 - - - - 510,000 - 915,148
Nov  1, 2036 - - - - 465,000 - - - - 505,000 - 913,388
May  1, 2037 - - - - - - 470,000 - - 510,000 - 911,678
Nov  1, 2037 - - - - - - 470,000 - - 510,000 - 910,018
May  1, 2038 - - - - - - 485,000 - - 505,000 - 908,409
Nov  1, 2038 - - - - - - 485,000 - - 505,000 - 906,850
May  1, 2039 - - - - - - 495,000 - - 505,000 - 905,342
Nov  1, 2039 - - - - - - 505,000 125,000 - 380,000 - 903,882
May  1, 2040 - - - - - - 485,000 505,000 - - - 902,474
Nov  1, 2040 - - - - - - 400,000 505,000 - - - 901,114
May  1, 2041 - - - - - - 275,000 500,000 - - - 899,805
Nov  1, 2041 - - - - - - 115,000 235,000 - - - 898,545
May  1, 2042 - - - - - - - - - - - 897,335
Nov  1, 2042 - - - - - - - - - - - 896,174
May  1, 2043 - - - - - - - - - - - 895,063
Nov  1, 2043 - - - - - - - - - - - 894,001
May  1, 2044 - - - - - - - - - - - 892,987
Nov  1, 2044 - - - - - - - - - - - 892,024
May  1, 2045 - - - - - - - - - - - 891,110
Nov  1, 2045 - - - - - - - - - - - 890,243
May  1, 2046 - - - - - - - - - - - 889,428
Nov  1, 2046 - - - - - - - - - - - 888,659
May  1, 2047 - - - - - - - - - - - 887,941
Nov  1, 2047 - - - - - - - - - - - 887,270
May  1, 2048 - - - - - - - - - - - 886,650
Nov  1, 2048 - - - - - - - - - - - 886,076
May  1, 2049 - - - - - - - - - - - 885,553
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2021DEF (Closing Cash Flows)

21D Serials (AMT) 21E Serials (NAMT) 21E 2036 Term 21E 2042 Term 21E PAC (NAMT) 21F Prem Pass Thru (TA
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Nov  1, 2049 - - - - - - - - - - - 885,077
May  1, 2050 - - - - - - - - - - - 884,651
Nov  1, 2050 - - - - - - - - - - - 884,272
Apr  1, 2051 - - - - - - - - - - - 671,671

3,790,000 0 6,105,000 0 2,695,000 0 4,185,000 1,870,000 0 12,355,000 0 54,000,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2021GHIJ (Closing Cash Flows)

21G Serials (AMT) 21H Serials (NAMT) 21H 2036 Term 21H 2042 Term 21H PAC (NAMT) 21I UH VRDO (TAX) (Cl
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Oct  1, 2021 - - - - - - - - - - - -
Nov  1, 2021 - 5,000 - 15,000 - 5,000 - 15,000 - 100,000 - 105,000
May  1, 2022 520,000 - - - - - - - - 95,000 - 345,000
Nov  1, 2022 525,000 - - - - - - - - 290,000 - 385,000
May  1, 2023 525,000 - - - - - - - - 300,000 - 435,000
Nov  1, 2023 525,000 - - - - - - - - 180,000 - 470,000
May  1, 2024 525,000 - - - - - - - - 155,000 - 500,000
Nov  1, 2024 145,000 - 375,000 - - - - - - 155,000 - 505,000
May  1, 2025 - - 530,000 - - - - - - 145,000 - 495,000
Nov  1, 2025 - - 530,000 - - - - - - 145,000 - 500,000
May  1, 2026 - - 535,000 - - - - - - 140,000 - 495,000
Nov  1, 2026 - - 535,000 - - - - - - 135,000 - 495,000
May  1, 2027 - - 535,000 - - - - - - 130,000 - 490,000
Nov  1, 2027 - - 540,000 - - - - - - 130,000 - 495,000
May  1, 2028 - - 540,000 - - - - - - 120,000 - 490,000
Nov  1, 2028 - - 545,000 - - - - - - 120,000 - 490,000
May  1, 2029 - - 550,000 - - - - - - 110,000 - 485,000
Nov  1, 2029 - - 545,000 - - - - - - 115,000 - 490,000
May  1, 2030 - - 555,000 - - - - - - 105,000 - 485,000
Nov  1, 2030 - - 560,000 - - - - - - 95,000 - 485,000
May  1, 2031 - - 565,000 - - - - - - 90,000 - 480,000
Nov  1, 2031 - - 565,000 - - - - - - 90,000 - 485,000
May  1, 2032 - - 575,000 - - - - - - 75,000 - 480,000
Nov  1, 2032 - - 580,000 - - - - - - 75,000 - 480,000
May  1, 2033 - - 585,000 - - - - - - 60,000 - 480,000
Nov  1, 2033 - - 590,000 - - - - - - 60,000 - 480,000
May  1, 2034 - - - - 595,000 - - - - 645,000 - 475,000
Nov  1, 2034 - - - - 600,000 - - - - 645,000 - 475,000
May  1, 2035 - - - - 605,000 - - - - 645,000 - 475,000
Nov  1, 2035 - - - - 605,000 - - - - 645,000 - 475,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2021GHIJ (Closing Cash Flows)

21G Serials (AMT) 21H Serials (NAMT) 21H 2036 Term 21H 2042 Term 21H PAC (NAMT) 21I UH VRDO (TAX) (Cl
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 620,000 - - - - 640,000 - 475,000
Nov  1, 2036 - - - - 625,000 - - - - 640,000 - 470,000
May  1, 2037 - - - - - - 630,000 - - 640,000 - 475,000
Nov  1, 2037 - - - - - - 635,000 - - 640,000 - 470,000
May  1, 2038 - - - - - - 640,000 - - 640,000 - 470,000
Nov  1, 2038 - - - - - - 650,000 - - 635,000 - 470,000
May  1, 2039 - - - - - - 655,000 - - 635,000 - 470,000
Nov  1, 2039 - - - - - - 660,000 - - 635,000 - 465,000
May  1, 2040 - - - - - - 670,000 - - 635,000 - 470,000
Nov  1, 2040 - - - - - - 675,000 - - 630,000 - 465,000
May  1, 2041 - - - - - - 685,000 - - 635,000 - 465,000
Nov  1, 2041 - - - - - - 695,000 - - 630,000 - 470,000
May  1, 2042 - - - - - - 250,000 - 60,000 570,000 - 465,000
Nov  1, 2042 - - - - - - - - 65,000 565,000 - 465,000
May  1, 2043 - - - - - - - - 35,000 595,000 - 460,000
Nov  1, 2043 - - - - - - - - 5,000 40,000 - 1,050,000
May  1, 2044 - - - - - - - - - - - 1,090,000
Nov  1, 2044 - - - - - - - - - - - 1,090,000
May  1, 2045 - - - - - - - - - - - 1,090,000
Nov  1, 2045 - - - - - - - - - - - 1,085,000
May  1, 2046 - - - - - - - - - - - 145,000
Nov  1, 2046 - - - - - - - - - - - -
May  1, 2047 - - - - - - - - - - - -
Nov  1, 2047 - - - - - - - - - - - -
May  1, 2048 - - - - - - - - - - - -
Nov  1, 2048 - - - - - - - - - - - -
May  1, 2049 - - - - - - - - - - - -
Nov  1, 2049 - - - - - - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2021GHIJ (Closing Cash Flows)

21G Serials (AMT) 21H Serials (NAMT) 21H 2036 Term 21H 2042 Term 21H PAC (NAMT) 21I UH VRDO (TAX) (Cl
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2050 - - - - - - - - - - - -
Nov  1, 2050 - - - - - - - - - - - -
May  1, 2051 - - - - - - - - - - - -
Aug  1, 2051 - - - - - - - - - - - -

2,765,000 5,000 10,335,000 15,000 3,650,000 5,000 6,845,000 15,000 165,000 15,200,000 0 26,000,000



Sep 22, 2021   9:17 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 153

BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2021GHIJ (Closing Cash Flows)

21J Prem Pass Thru (TA
Maturing Redeemed

Date Principal Principal

Oct  1, 2021 - 116,775
Nov  1, 2021 - 119,641
May  1, 2022 - 777,245
Nov  1, 2022 - 876,741
May  1, 2023 - 972,623
Nov  1, 2023 - 1,064,424
May  1, 2024 - 1,126,219
Nov  1, 2024 - 1,126,121
May  1, 2025 - 1,122,819
Nov  1, 2025 - 1,119,579
May  1, 2026 - 1,116,403
Nov  1, 2026 - 1,113,291
May  1, 2027 - 1,110,242
Nov  1, 2027 - 1,107,256
May  1, 2028 - 1,104,332
Nov  1, 2028 - 1,101,471
May  1, 2029 - 1,098,673
Nov  1, 2029 - 1,095,936
May  1, 2030 - 1,093,263
Nov  1, 2030 - 1,090,650
May  1, 2031 - 1,088,101
Nov  1, 2031 - 1,085,612
May  1, 2032 - 1,083,185
Nov  1, 2032 - 1,080,819
May  1, 2033 - 1,078,515
Nov  1, 2033 - 1,076,271
May  1, 2034 - 1,074,090
Nov  1, 2034 - 1,071,968
May  1, 2035 - 1,069,907
Nov  1, 2035 - 1,067,907
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2021GHIJ (Closing Cash Flows)

21J Prem Pass Thru (TA
Maturing Redeemed

Date Principal Principal

May  1, 2036 - 1,065,968
Nov  1, 2036 - 1,064,088
May  1, 2037 - 1,062,270
Nov  1, 2037 - 1,060,510
May  1, 2038 - 1,058,812
Nov  1, 2038 - 1,057,173
May  1, 2039 - 1,055,594
Nov  1, 2039 - 1,054,075
May  1, 2040 - 1,052,615
Nov  1, 2040 - 1,051,216
May  1, 2041 - 1,049,875
Nov  1, 2041 - 1,048,593
May  1, 2042 - 1,047,373
Nov  1, 2042 - 1,046,209
May  1, 2043 - 1,045,107
Nov  1, 2043 - 1,044,063
May  1, 2044 - 1,043,077
Nov  1, 2044 - 1,042,151
May  1, 2045 - 1,041,285
Nov  1, 2045 - 1,040,476
May  1, 2046 - 1,039,726
Nov  1, 2046 - 1,039,037
May  1, 2047 - 1,038,404
Nov  1, 2047 - 1,037,831
May  1, 2048 - 1,037,317
Nov  1, 2048 - 1,036,861
May  1, 2049 - 1,036,464
Nov  1, 2049 - 1,036,126
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2021GHIJ (Closing Cash Flows)

21J Prem Pass Thru (TA
Maturing Redeemed

Date Principal Principal

May  1, 2050 - 1,035,845
Nov  1, 2050 - 1,035,624
May  1, 2051 - 1,035,461
Aug  1, 2051 2,043,900 286,795

2,043,900 62,956,100



Sep 22, 2021   9:17 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 156

BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2021KLM (Preliminary Cash Flows)

21K Serials (AMT) 21L Serials (NAMT) 21L PAC (NAMT) 21M-1 Serials (TAX) 21M-1 Tm 2036 (TAX) 21M-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2022 500,000 - - - - - 710,000 - - - 1,190,000 -
Nov  1, 2022 660,000 - - - - - 710,000 - - - 1,195,000 -
May  1, 2023 720,000 - - - - - 710,000 - - - 1,205,000 -
Nov  1, 2023 - - 645,000 - - 210,000 715,000 - - - 1,220,000 -
May  1, 2024 - - 665,000 - - 275,000 715,000 - - - 1,225,000 -
Nov  1, 2024 - - 675,000 - - 310,000 720,000 - - - 1,235,000 -
May  1, 2025 - - 680,000 - - 295,000 730,000 - - - 1,245,000 -
Nov  1, 2025 - - 680,000 - - 300,000 760,000 - - - 1,250,000 -
May  1, 2026 - - 685,000 - - 285,000 785,000 - - - 1,255,000 -
Nov  1, 2026 - - 685,000 - - 285,000 815,000 - - - 1,260,000 -
May  1, 2027 - - 690,000 - - 280,000 840,000 - - - 10,375,000 -
Nov  1, 2027 - - 690,000 - - 405,000 860,000 - - - - -
May  1, 2028 - - 695,000 - - 510,000 875,000 - - - 19,345,000 -
Nov  1, 2028 - - 700,000 - - 355,000 890,000 - - - - -
May  1, 2029 - - 705,000 - - 530,000 905,000 - - - - -
Nov  1, 2029 - - 710,000 - - 500,000 925,000 - - - - -
May  1, 2030 - - 715,000 - - 395,000 1,015,000 - - - - -
Nov  1, 2030 - - - - 650,000 450,000 1,025,000 - - - - -
May  1, 2031 - - - - 650,000 430,000 1,040,000 - - - - -
Nov  1, 2031 - - - - 645,000 415,000 1,055,000 - - - - -
May  1, 2032 - - - - 650,000 380,000 1,080,000 - - - - -
Nov  1, 2032 - - - - 650,000 360,000 1,090,000 - - - - -
May  1, 2033 - - - - 650,000 360,000 - - 1,090,000 - - -
Nov  1, 2033 - - - - 650,000 335,000 - - 1,105,000 - - -
May  1, 2034 - - - - 655,000 325,000 - - 1,115,000 - - -
Nov  1, 2034 - - - - 655,000 300,000 - - 1,125,000 - - -
May  1, 2035 - - - - 655,000 295,000 - - 1,135,000 - - -
Nov  1, 2035 - - - - 660,000 275,000 - - 1,145,000 - - -
May  1, 2036 - - - - 660,000 265,000 - - 1,155,000 - - -
Nov  1, 2036 - - - - 660,000 265,000 - - 1,160,000 - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

2021KLM (Preliminary Cash Flows)

21K Serials (AMT) 21L Serials (NAMT) 21L PAC (NAMT) 21M-1 Serials (TAX) 21M-1 Tm 2036 (TAX) 21M-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2037 - - - - 660,000 1,385,000 - - - - - -
Nov  1, 2037 - - - - 635,000 1,425,000 - - - - - -
May  1, 2038 - - - - 600,000 1,460,000 - - - - - -
Nov  1, 2038 - - - - 565,000 1,490,000 - - - - - -
May  1, 2039 - - - - 530,000 1,520,000 - - - - - -
Nov  1, 2039 - - - - 490,000 1,560,000 - - - - - -
May  1, 2040 - - - - 440,000 1,605,000 - - - - - -
Nov  1, 2040 - - - - 395,000 1,650,000 - - - - - -
May  1, 2041 - - - - 340,000 1,700,000 - - - - - -
Nov  1, 2041 - - - - 280,000 1,755,000 - - - - - -
May  1, 2042 - - - - 210,000 1,830,000 - - - - - -
Nov  1, 2042 - - - - 135,000 1,900,000 - - - - - -
May  1, 2043 - - - - 50,000 1,010,000 - - - - - -

1,880,000 0 9,620,000 0 13,820,000 29,680,000 18,970,000 0 9,030,000 0 42,000,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

EXCESS (SF Surplus Acct)

xxx Sub Bond
Maturing Redeemed

Date Principal Principal

May  1, 2041 0.01 -

0.01 0
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AGGREGATE EXPENSE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Swap Fixed
Date Payment Swap Receipt Liquidity Remarketing Basis Risk Trustee Rebate

May  1, 2021 5,166,082 -176,321 691,921 163,950 580,218 306,534 -
Nov  1, 2021 5,109,741 -186,408 1,032,116 174,066 617,398 207,430 -
May  1, 2022 5,026,223 -2,856,981 1,124,075 184,269 688,855 282,292 -
Nov  1, 2022 4,938,777 -4,300,724 1,216,818 190,279 691,748 241,716 -
May  1, 2023 4,908,647 -6,898,553 1,417,693 188,348 686,760 267,498 -
Nov  1, 2023 4,877,827 -8,378,310 1,714,061 186,238 677,705 231,656 -
May  1, 2024 4,802,947 -10,836,903 1,990,553 183,449 667,984 249,224 -
Nov  1, 2024 4,715,821 -12,122,008 2,087,044 178,428 637,616 221,397 -
May  1, 2025 4,636,089 -14,329,080 2,137,879 175,606 627,591 234,381 -
Nov  1, 2025 4,547,916 -15,639,166 2,163,428 173,095 617,389 211,274 -
May  1, 2026 4,476,089 -17,689,679 2,130,577 170,180 607,030 219,632 -
Nov  1, 2026 4,396,656 -19,002,080 2,098,704 167,370 595,414 201,230 -
May  1, 2027 4,327,739 -18,478,401 2,182,222 164,585 585,790 205,839 -
Nov  1, 2027 4,257,459 -18,564,743 2,104,012 158,858 557,799 188,547 -
May  1, 2028 4,185,761 -18,128,452 2,074,294 156,487 550,449 192,204 -
Nov  1, 2028 3,964,382 -17,571,485 1,949,532 147,490 504,291 173,304 -
May  1, 2029 3,890,075 -17,064,520 1,919,129 145,079 496,706 178,496 -
Nov  1, 2029 3,776,735 -16,788,405 1,890,347 142,793 488,993 165,110 -
May  1, 2030 3,616,105 -15,851,362 1,836,400 138,432 477,895 163,773 -
Nov  1, 2030 3,452,999 -15,433,883 1,783,032 134,132 466,615 156,871 -
May  1, 2031 3,288,260 -14,092,559 1,728,000 129,703 455,183 149,512 -
Nov  1, 2031 3,129,843 -13,613,469 1,665,928 124,825 443,271 148,617 -
May  1, 2032 2,986,119 -12,495,184 1,612,313 120,597 431,519 136,995 -
Nov  1, 2032 2,805,948 -11,720,073 1,557,973 116,323 419,296 140,337 -
May  1, 2033 2,631,657 -10,507,919 1,510,248 112,518 409,879 125,657 -
Nov  1, 2033 2,451,557 -9,807,345 1,462,293 108,701 400,379 131,791 -
May  1, 2034 2,268,537 -8,642,663 1,413,773 104,852 390,794 114,665 -
Nov  1, 2034 2,082,071 -7,923,600 1,358,872 100,589 378,796 122,367 -
May  1, 2035 1,897,336 -6,856,617 1,304,805 96,451 367,344 103,857 -
Nov  1, 2035 1,706,278 -6,175,238 1,245,990 91,942 356,068 113,092 -
May  1, 2036 1,484,461 -5,344,870 1,175,685 86,305 340,344 92,509 -
Nov  1, 2036 1,308,096 -4,809,300 1,123,363 82,493 331,981 103,763 -
May  1, 2037 1,134,365 -4,160,330 1,070,602 78,659 323,575 82,058 -
Nov  1, 2037 963,258 -3,659,500 1,009,030 73,901 310,806 94,393 -



Sep 22, 2021   9:17 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 160

AGGREGATE EXPENSE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Swap Fixed
Date Payment Swap Receipt Liquidity Remarketing Basis Risk Trustee Rebate

May  1, 2038 822,363 -3,114,460 956,227 70,112 299,201 73,294 -
Nov  1, 2038 711,512 -2,753,442 914,828 67,154 289,188 84,962 -
May  1, 2039 608,590 -2,326,713 875,439 64,261 279,511 64,467 -
Nov  1, 2039 507,714 -1,988,757 829,365 60,919 267,460 76,155 -
May  1, 2040 411,357 -1,608,507 781,866 57,473 254,613 55,246 -
Nov  1, 2040 317,415 -1,275,617 733,520 53,966 241,576 67,356 -
May  1, 2041 237,330 -956,704 684,419 50,404 228,373 46,119 -
Nov  1, 2041 165,712 -704,890 634,442 46,775 214,968 58,796 -
May  1, 2042 111,218 -498,595 587,550 43,346 201,570 38,298 -
Nov  1, 2042 72,780 -347,918 543,129 40,071 188,120 51,007 -
May  1, 2043 40,718 -202,828 498,010 36,744 174,480 31,092 -
Nov  1, 2043 15,858 -85,544 452,193 33,363 160,640 44,333 -
May  1, 2044 709 -1,239 402,574 29,723 146,610 23,542 -
Nov  1, 2044 - - 352,994 26,082 132,370 38,001 -
May  1, 2045 - - 310,765 22,949 117,930 17,291 -
Nov  1, 2045 - - 278,394 20,467 107,240 31,625 -
May  1, 2046 - - 245,775 17,963 96,440 11,844 -
Nov  1, 2046 - - 217,775 15,753 85,490 25,914 -
May  1, 2047 - - 190,250 13,573 74,450 6,644 -
Nov  1, 2047 - - 162,425 11,365 63,280 20,408 -
May  1, 2048 - - 134,313 9,129 51,990 2,221 -
Nov  1, 2048 - - 109,813 7,651 43,720 15,143 -
May  1, 2049 - - 96,625 6,764 38,650 28 -
Nov  1, 2049 - - 83,900 5,873 33,560 10,218 -
May  1, 2050 - - 71,125 4,979 28,450 - -
Nov  1, 2050 - - 58,300 4,081 23,320 3,777 -
May  1, 2051 - - 33,775 2,364 13,510 - -

123,235,133 -385,971,343 66,022,501 5,574,294 21,040,188 6,855,801 0
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE

Jan 21, 2021 - - - - - - - - - - - - - -
May  1, 2021 821,106 33,069 122,707 72,132 7,770 1,864 2,680 43,453 363,197 471,277 22,034 8,503 431,053 778,439
Nov  1, 2021 878,081 14,424 61,617 1,871 - - 3,962 44,435 436,135 554,596 - - 405,838 737,878
May  1, 2022 786,599 - - 1,595 5,838 1,346 3,891 36,155 330,898 430,852 19,138 7,445 290,939 532,787
Nov  1, 2022 679,328 - - 1,392 - - 3,821 35,665 250,448 334,825 - - 196,532 366,504
May  1, 2023 539,409 - - 1,194 5,017 660 3,751 34,802 147,620 214,016 18,421 6,447 131,179 166,051
Nov  1, 2023 441,653 - - 1,017 - - 3,681 34,551 64,761 115,053 - - 57,650 -4,869
May  1, 2024 320,010 - - 845 4,153 359 3,610 32,706 -38,752 -4,857 17,703 5,483 -54,261 -206,857
Nov  1, 2024 164,002 - - 704 - - 3,540 31,234 -120,925 -102,882 - - -149,908 -202,809
May  1, 2025 66,635 - - 558 3,197 68 3,469 53,381 -218,955 -219,663 16,986 4,501 -259,216 -393,860
Nov  1, 2025 1,497 - - 409 - - 3,398 51,163 -306,612 -324,490 - - -360,963 -574,182
May  1, 2026 -70,833 - - 291 2,273 - 3,327 47,729 -402,251 -436,422 16,293 3,526 -466,144 -760,324
Nov  1, 2026 -118,391 - - 153 - - 3,256 45,443 -492,299 -544,262 - - -570,269 -945,556
May  1, 2027 -95,236 - - 61 1,458 - 3,185 42,078 -464,453 -509,806 15,582 2,553 -536,228 -884,607
Nov  1, 2027 -96,564 - - 22 - - 3,113 39,697 -492,299 -544,262 - - -570,269 -945,556
May  1, 2028 -76,620 - - - 915 - 3,041 36,523 -470,208 -513,354 14,840 1,554 -539,864 -896,014
Nov  1, 2028 -72,955 - - - - - 2,970 33,958 -492,299 -541,225 - - -187,883 -945,556
May  1, 2029 -55,302 - - - 618 - 2,898 30,735 -465,762 -510,822 14,065 518 -165,420 -887,044
Nov  1, 2029 -50,201 - - - - - 2,825 28,271 -492,299 -544,262 - - -189,329 -945,556
May  1, 2030 -34,081 - - - 329 - 2,753 25,123 -444,830 -511,328 13,255 - -166,204 -830,738
Nov  1, 2030 -25,593 - - - - - 2,680 22,592 -446,219 -544,262 - - -189,329 -824,052
May  1, 2031 -10,168 - - - 79 - 2,607 19,538 -376,839 -480,996 12,556 - -152,214 -673,006
Nov  1, 2031 - - - - - - 2,534 16,953 -364,622 -473,944 - - -166,644 -643,601
May  1, 2032 - - - - - - 2,460 14,043 -305,236 -396,627 11,993 - -132,035 -518,610
Nov  1, 2032 - - - - - - 2,387 11,352 -289,083 -385,673 - - -142,637 -485,405
May  1, 2033 - - - - - - 2,313 8,461 -233,031 -316,544 11,419 - -109,280 -372,961
Nov  1, 2033 - - - - - - 2,238 5,755 -220,105 -309,840 - - -121,274 -348,860
May  1, 2034 - - - - - - 2,164 2,931 -171,056 -245,569 10,845 - -87,857 -254,633
Nov  1, 2034 - - - - - - 2,089 698 -158,029 -238,635 - - -98,589 -233,334
May  1, 2035 - - - - - - 2,014 21 -116,478 -181,949 10,273 - -66,351 -156,711
Nov  1, 2035 - - - - - - 1,938 16 -103,555 -175,072 - - -68,950 -138,533
May  1, 2036 - - - - - - 1,862 11 -78,591 -143,631 9,688 - -34,948 -90,650
Nov  1, 2036 - - - - - - 1,786 6 -66,534 -140,757 - - -29,619 -74,996
May  1, 2037 - - - - - - 1,709 3 -42,194 -111,139 9,086 - 1,439 -30,935
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE

Nov  1, 2037 - - - - - - 1,632 1 -27,591 -107,277 - - 5,725 -12,599
May  1, 2038 - - - - - - 1,555 - -5,055 -84,020 8,472 - 34,930 9,966
Nov  1, 2038 - - - - - - 1,477 - - -83,965 - - 40,156 -
May  1, 2039 - - - - - - 1,399 - 1,535 -61,365 7,842 - 66,337 9,165
Nov  1, 2039 - - - - - - 1,320 - - -56,725 - - 63,863 -
May  1, 2040 - - - - - - 1,241 - 964 -37,704 7,198 - 75,488 8,355
Nov  1, 2040 - - - - - - 1,161 - - -31,836 - - 71,843 -
May  1, 2041 - - - - - - 1,081 - 431 -14,126 6,531 - 79,825 7,532
Nov  1, 2041 - - - - - - 1,001 - - -6,019 - - 76,411 -
May  1, 2042 - - - - - - 920 - - 3,679 5,847 - 81,165 6,696
Nov  1, 2042 - - - - - - 838 - - - - - 70,237 -
May  1, 2043 - - - - - - 756 - - 3,152 5,114 - 58,878 5,840
Nov  1, 2043 - - - - - - 674 - - - - - 43,200 -
May  1, 2044 - - - - - - 590 - - 2,583 4,302 - 29,846 4,879
Nov  1, 2044 - - - - - - 507 - - - - - 14,755 -
May  1, 2045 - - - - - - 423 - - 1,972 3,441 - - 3,810
Nov  1, 2045 - - - - - - 338 - - - - - - -
May  1, 2046 - - - - - - 252 - - 1,351 2,557 - - 2,725
Nov  1, 2046 - - - - - - 166 - - - - - - -
May  1, 2047 - - - - - - 80 - - 719 1,643 - - 1,622
Nov  1, 2047 - - - - - - 7 - - - - - - -
May  1, 2048 - - - - - - - - - 200 677 - - 508
Nov  1, 2048 - - - - - - - - - - - - - -
May  1, 2049 - - - - - - - - - - - - - -
Nov  1, 2049 - - - - - - - - - - - - - -
May  1, 2050 - - - - - - - - - - - - - -
Nov  1, 2050 - - - - - - - - - - - - - -
May  1, 2051 - - - - - - - - - - - - - -
Nov  1, 2051 - - - - - - - - - - - - - -
Dec  1, 2051 - - - - - - - - - - - - - -

3,992,377 47,493 184,324 82,242 31,647 4,296 111,367 829,482 -6,310,171 -7,801,035 297,796 40,530 -3,288,394 -11,639,657
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Date 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS

Jan 21, 2021 - - - - - 12,045 95,710 - - - -
May  1, 2021 549,083 526,686 599,957 598,172 480,952 427,392 376,110 - - - 168,358
Nov  1, 2021 523,345 493,352 557,579 555,048 477,076 471,306 553,271 160,147 231,678 - 102,410
May  1, 2022 362,768 319,050 326,658 334,883 155,334 138,897 388,188 - 45,837 262,541 33,276
Nov  1, 2022 238,926 254,893 142,012 151,012 14,045 27,637 453,339 28,433 89,223 80,393 -
May  1, 2023 82,117 109,514 58,565 -68,831 -272,126 -296,249 115,566 - 44,545 -107,279 -
Nov  1, 2023 44,304 -34,067 -145,302 -257,371 -248,862 -348,533 -17,596 27,247 86,207 -152,730 -
May  1, 2024 -113,428 -203,331 -321,264 -479,801 -533,536 -603,254 -214,893 - 136,092 -338,660 -
Nov  1, 2024 -240,115 -345,403 -460,614 -609,080 -644,696 -724,747 -350,007 25,995 174,104 -386,148 -
May  1, 2025 -389,316 -510,378 -595,680 -693,246 -914,847 -1,031,049 -670,717 - 130,454 -562,758 -
Nov  1, 2025 -524,534 -661,986 -705,003 -734,830 -1,040,511 -1,168,679 -822,377 24,750 166,889 -619,731 -
May  1, 2026 -669,936 -820,333 -784,901 -856,230 -1,302,711 -1,466,196 -1,134,051 - 124,872 -790,682 -
Nov  1, 2026 -808,953 -975,945 -831,340 -974,105 -1,436,303 -1,612,590 -1,294,642 23,518 159,709 -853,442 -
May  1, 2027 -765,069 -925,511 -720,895 -880,369 -1,433,427 -1,612,847 -1,299,151 - 119,319 -758,933 -
Nov  1, 2027 -808,953 -975,945 -702,454 -890,106 -1,437,785 -1,614,137 -1,309,641 22,301 152,596 -824,635 -
May  1, 2028 -773,730 -930,935 -600,313 -806,651 -1,444,266 -1,625,007 -1,325,175 - 113,793 -841,314 -
Nov  1, 2028 -808,953 -971,607 -568,118 -803,663 -1,439,069 -1,615,490 -1,324,495 21,180 145,491 -975,000 -
May  1, 2029 -766,761 -927,718 -463,805 -716,799 -1,433,427 -1,612,847 -1,325,986 - 108,296 -977,375 -
Nov  1, 2029 -808,953 -975,945 -427,978 -714,949 -1,440,340 -1,616,673 -1,339,213 20,153 138,451 -691,997 -
May  1, 2030 -767,615 -928,866 -326,900 -631,710 -1,433,427 -1,612,847 -1,339,287 - 102,826 -465,417 -
Nov  1, 2030 -808,953 -975,945 -281,861 -623,965 -1,441,631 -1,617,899 -1,353,852 19,128 131,417 -219,317 -
May  1, 2031 -728,267 -885,511 -175,379 -519,233 -1,377,687 -1,550,312 -1,287,886 - 97,385 - -
Nov  1, 2031 -747,301 -907,890 -120,949 -495,273 -1,316,520 -1,523,276 -1,269,311 18,112 124,447 16,284 -
May  1, 2032 -643,469 -823,479 -30,068 -405,453 -1,150,905 -1,463,763 -1,215,050 - 91,971 - -
Nov  1, 2032 -602,668 -769,918 - -376,960 -1,012,426 -1,386,912 -1,154,785 17,099 117,483 14,810 -
May  1, 2033 -485,736 -621,240 12,994 -294,539 -863,860 -1,286,053 -1,026,162 - 86,586 - -
Nov  1, 2033 -456,303 -570,763 - -269,056 -748,856 -1,222,001 -909,739 16,090 110,554 13,344 -
May  1, 2034 -353,640 -438,060 11,993 -197,813 -622,088 -1,109,878 -761,275 - 81,201 - -
Nov  1, 2034 -328,489 -393,996 - -172,111 -526,515 -1,001,733 -651,346 14,780 103,244 11,883 -
May  1, 2035 -239,103 -279,668 11,228 -112,183 -430,311 -872,702 -526,425 - 75,871 - -
Nov  1, 2035 -220,357 -241,627 - -86,796 -350,662 -771,671 -428,554 13,465 95,959 10,425 -
May  1, 2036 -175,084 -167,192 10,460 7,642 -303,636 -710,733 -369,853 - 70,542 - -
Nov  1, 2036 -170,681 -139,051 - - -238,930 -632,372 -293,214 12,147 88,669 8,967 -
May  1, 2037 -129,467 -70,526 9,688 6,209 -193,968 -572,279 -235,325 - 65,241 - -
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Date 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS

Nov  1, 2037 -127,743 -49,814 - - -136,181 -504,834 -176,972 10,823 81,404 7,530 -
May  1, 2038 -91,533 6,502 8,913 4,765 -96,570 -450,859 -134,439 - 59,940 - -
Nov  1, 2038 -89,275 24,775 - - -41,802 -387,822 -79,634 9,495 74,163 6,090 -
May  1, 2039 -58,026 74,729 8,131 3,315 -6,883 -339,382 -42,809 - 54,667 - -
Nov  1, 2039 -55,147 93,406 - - 44,715 -279,947 8,385 8,158 66,920 4,655 -
May  1, 2040 -30,170 137,444 7,347 1,855 74,126 -240,205 37,100 - 49,422 - -
Nov  1, 2040 -25,374 157,089 - - 123,726 -181,586 87,496 6,863 59,697 3,224 -
May  1, 2041 -4,101 169,842 6,552 383 150,135 -144,495 113,951 - 44,177 - -
Nov  1, 2041 -218 151,100 - - 188,241 -91,995 158,627 5,840 52,493 1,797 -
May  1, 2042 15,988 149,555 5,758 - 169,381 -59,870 180,522 - 38,931 - -
Nov  1, 2042 20,025 131,638 - - 170,497 -10,497 222,109 5,212 45,661 371 -
May  1, 2043 30,405 128,296 4,953 - 152,807 17,032 239,903 - 33,714 - -
Nov  1, 2043 24,218 111,213 - - 152,637 63,292 278,418 4,586 38,976 - -
May  1, 2044 12,532 106,010 4,144 - 136,159 86,845 278,904 - 25,244 - -
Nov  1, 2044 - 89,813 - - 134,661 90,774 273,374 3,962 25,479 - -
May  1, 2045 373 82,645 3,329 - 119,401 70,891 247,281 - 13,015 - -
Nov  1, 2045 - 67,313 - - 116,608 69,634 240,154 3,338 11,759 - -
May  1, 2046 - 58,116 2,506 - 102,569 50,972 215,360 - 813 - -
Nov  1, 2046 - 43,650 - - 98,473 48,172 206,663 2,716 4,081 - -
May  1, 2047 - 32,255 1,675 - 85,628 30,797 183,286 - - - -
Nov  1, 2047 - 18,775 - - 80,406 26,423 173,009 2,094 3,355 - -
May  1, 2048 - 5,875 837 - 68,612 10,327 151,019 - - - -
Nov  1, 2048 - 513 - - 62,540 4,242 139,149 1,474 2,629 - -
May  1, 2049 - - 28 - 51,524 - 118,558 - - - -
Nov  1, 2049 - - - - 44,597 2,482 105,586 854 1,903 - -
May  1, 2050 - - - - 34,361 - 85,899 - - - -
Nov  1, 2050 - - - - 25,725 - 71,886 235 1,178 - -
May  1, 2051 - - - - - - 53,039 - - - -
Nov  1, 2051 - - - - - - 77 - - - -
Dec  1, 2051 - - - - - - - - - - -

-12,913,334 -13,978,607 -6,467,521 -12,007,839 -23,799,833 -35,325,062 -19,831,927 530,194 4,400,573 -9,123,103 304,043
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Non-Cashflow
Total Bond Loan

Date Expenses Related Related

Jan 21, 2021 107,755 - -
May  1, 2021 6,905,993 - 8,455
Nov  1, 2021 7,264,048 1,264,648 54,379
May  1, 2022 4,814,914 - 109,544
Nov  1, 2022 3,348,428 - 121,219
May  1, 2023 934,387 - 119,644
Nov  1, 2023 -333,206 - 130,764
May  1, 2024 -2,591,933 - 131,963
Nov  1, 2024 -3,937,756 - 129,256
May  1, 2025 -6,180,436 - 131,035
Nov  1, 2025 -7,595,791 - 120,862
May  1, 2026 -9,762,701 - 121,726
Nov  1, 2026 -11,226,015 - 113,318
May  1, 2027 -10,702,296 - 113,456
Nov  1, 2027 -10,994,877 - 106,531
May  1, 2028 -10,672,784 - 106,112
Nov  1, 2028 -10,542,711 - 100,519
May  1, 2029 -10,151,940 - 99,717
Nov  1, 2029 -10,047,993 - 94,882
May  1, 2030 -9,348,963 - 93,777
Nov  1, 2030 -9,177,061 - 89,481
May  1, 2031 -8,085,334 - 88,124
Nov  1, 2031 -7,851,003 - 84,299
May  1, 2032 -6,964,228 - 82,735
Nov  1, 2032 -6,443,334 - 79,352
May  1, 2033 -5,487,633 - 77,631
Nov  1, 2033 -5,028,816 - 74,612
May  1, 2034 -4,132,736 - 72,777
Nov  1, 2034 -3,670,085 - 70,051
May  1, 2035 -2,882,475 - 68,140
Nov  1, 2035 -2,463,976 - 65,822
May  1, 2036 -1,974,113 - 63,907
Nov  1, 2036 -1,674,579 - 61,606
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Non-Cashflow
Total Bond Loan

Date Expenses Related Related

May  1, 2037 -1,292,458 - 59,687
Nov  1, 2037 -1,035,898 - 57,403
May  1, 2038 -727,434 - 55,480
Nov  1, 2038 -526,343 - 53,212
May  1, 2039 -281,349 - 51,283
Nov  1, 2039 -100,397 - 49,040
May  1, 2040 92,460 - 47,108
Nov  1, 2040 272,304 - 44,878
May  1, 2041 417,717 - 42,942
Nov  1, 2041 537,278 - 40,734
May  1, 2042 598,570 - 38,795
Nov  1, 2042 656,092 - 36,588
May  1, 2043 680,848 - 34,644
Nov  1, 2043 717,213 - 32,457
May  1, 2044 692,038 - 30,510
Nov  1, 2044 633,323 - 28,332
May  1, 2045 546,577 - 26,382
Nov  1, 2045 509,143 - 24,212
May  1, 2046 437,221 - 22,257
Nov  1, 2046 403,921 - 20,095
May  1, 2047 337,704 - 18,136
Nov  1, 2047 304,069 - 15,982
May  1, 2048 238,054 - 14,016
Nov  1, 2048 210,546 - 11,869
May  1, 2049 170,109 - 9,898
Nov  1, 2049 155,422 - 7,757
May  1, 2050 120,260 - 5,794
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Non-Cashflow
Total Bond Loan

Date Expenses Related Related

Nov  1, 2050 99,024 - 3,802
May  1, 2051 53,039 - 2,069
Nov  1, 2051 77 - 385
Dec  1, 2051 - - 3

-151,630,118 1,264,648 3,871,447
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INDENTURE LEVEL EXPENSE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Addl
Basis

2021ABC Risk:30 2021DEF 2021KLM Total
Date Contribution bps Contribution Contribution Expenses

Jan 21, 2021 271,004 - - - 271,004
May  1, 2021 - 146,235 - - 146,235
Nov  1, 2021 - 143,715 216,833 - 360,548
Nov 18, 2021 - - - 254,700 254,700

271,004 289,950 216,833 254,700 1,032,487
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Selected Series

Series Series
Key Description Consolidate

2001AA 2001 Series AA Yes
2002A 2002 Series A Yes
2002B 2002 Series B Yes
2014A 2014 Series A Yes
2015A 2015 Series A Yes
2015B 2015 Series B Yes
2017A 2017 Series A Yes
2017B 2017 Series B Yes
2017CDE 2017 Series CDE Yes
2018AB 2018 Series AB Yes
2018C_1 2018 Series C Yes
2018D 2018 Series D Yes
2019ABC 2019 Series ABC Yes
2019DE 2019 Series DE Yes
2019FG 2019 Series FG Yes
2019HI 2019 Series HI Yes
2019JKL 2019 Series JKL Yes
2020ABC 2020 Series ABC Yes
2020DEF 2020 Series DEF Yes
2020GHI 2020 Series GHI Yes
2021ABC 2021 Series ABC - Closing Yes
2021DE Preliminary Cashflows No
2021DEF Closing Cash Flows Yes
2021F Preliminary Cashflows No
2021GHIJ Closing Cash Flows Yes
2021KLM Preliminary Cash Flows Yes
2NDS 2nds Portfolios No
EXCESS SF Surplus Acct Yes
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Cashflow

Bond Information
First Bond Year Ending Date May  1, 2021
Master Revenue Account (MRA) Information
Beginning Balance -
Interest Begin Date Dec 31, 2020
First Interest Payment Date May  1, 2021
Interest Frequency Semiannual
Day Basis ACT/ACT
Interest Rate -
Minimum Balance 100,000.00
Percent to Apply to Parity 100.000%
Consolidate Senior/Mezz/Sub Structure No
Loan Yield Parameters
Use Loan Payment Accum Freq From 1st Series in Yield Calc
   Loan Present Value Option Value Amounts at Par Before PV Date

Surplus Processing

Surplus Processing Information
 Surpluses are Available from All Funds on Deposit in MRA
 First Surplus Calculation Date May  1, 2021
 Surplus Calculation Frequency Semiannual
*% to Redemption Account(s) -
 % to Retain in Revenue Account 100.000%
 % to Distribute to Issuer -
Surplus Distribution Changes
Surplus Distribution Changes on Same for Life
Post Target Criteria

Deficiency Processing

Series Deficiency Information
*Allow All Series to Tap MRA Yes
Tap Res Funds Within Series No
Tap LOCs Within Series No
MRA Deficiency Information
Series Tap Order Tap Similar Priorities in Order
Tap Series LOCs N/A
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Cashflow

Series Tap
Key Description Order

2001AA 2001 Series AA 1
2002A 2002 Series A 1
2002B 2002 Series B 1
2014A 2014 Series A 1
2015A 2015 Series A 1
2015B 2015 Series B 1
2017A 2017 Series A 1
2017B 2017 Series B 1
2017CDE 2017 Series CDE 1
2018AB 2018 Series AB 1
2018C_1 2018 Series C 1
2018D 2018 Series D 1
2019ABC 2019 Series ABC 1
2019DE 2019 Series DE 1
2019FG 2019 Series FG 1
2019HI 2019 Series HI 1
2019JKL 2019 Series JKL 1
2020ABC 2020 Series ABC 1
2020DEF 2020 Series DEF 1
2020GHI 2020 Series GHI 1
2021ABC 2021 Series ABC - Closing 1
2021DEF Closing Cash Flows 1
2021GHIJ Closing Cash Flows 1
2021KLM Preliminary Cash Flows 1
EXCESS SF Surplus Acct 1

MRA Tap Series Replenishment
Name Description Order Tap Order Option

2001AA RES01 Debt Service Reserve 1 1 N/A
2002A RES01 Debt Service Reserve 1 1 N/A
2002B RES01 Debt Service Reserve 1 1 N/A
2014A RES01 DSRF 1 1 N/A
2015A RES01 Debt Service Reserve 1 1 N/A
2015B RES01 Debt Service Reserve 1 1 N/A
2017B RES01 DSRF 1 1 N/A
2017CDE RES01 DSRF 1 1 N/A
2018AB RES02 DSRF 1 1 N/A
2018D RES01 Debt Service Reserve 1 1 N/A
2019DE RES02 DSRF 1 1 N/A
2019JKL RES01 DSRF 1 1 N/A
2020DEF RES01 DSRF 1 1 N/A
EXCESS RES01 Debt Service Reserve 1 1 N/A
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Indenture Level Reserve Funds
General Fund (RES03)

Basic Reserve Information

 Type of Fund Other Reserve Fund
*Include Series Reserve Funds No
 Required Balance Option No Drawdown
 Minimum Balance 15,000,000.00
 Interest Flow Send to MRA
 Principal Drawdown Flow Send to MRA
*   Allocate Entire Drawdown as Indicated Yes
 Maturing Principal Flow Send to MRA
*   Allocate Entire Drawdown as Indicated No
 Percent to Apply for Parity -
 Accrue Interest for Parity No
 Underfunded Balance Option N/A

 1st Drawdown Allocation -
 2nd Principal Drawdown Flow Send to Revenue Account
 Series N/A

 1st Drawdown Allocation -
 2nd Maturing Principal Flow Send to Issuer
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Indenture Level Reserve Funds
General Fund (RES03)

Passbook (SEC01)

Security Description

 Type of Security Passbook
 Parity/Draw Option Value at Par
 Interest Accrual Date Jan  1, 2021
 Purchase Date Jan  1, 2021
 Par Amount 115,000,000.00
 Security Denomination 1,000.00
 Purchase Price 100.000000
 Interest Rate -
 Interest Frequency Semiannual
 First Interest Payment Date May  1, 2021
 Interest Day Basis 30/360
 Maturity Date May  1, 2051
 1st Interest Rate Rollover Provisions
 Rollover Date -
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Indenture Level Expenses
2021ABC Contribution (EXP04)

 Type of Expense Administrative
 Expense Calculation Method Non-calculated
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date Jan 21, 2021
 Expense Payment Frequency Annual
 Expense Calculation Frequency Annual
 Additional Expense Amount 271,003.55
 Expense Minimum -
 Expense Maximum -
 Terminate Expense After First Expense Date
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Indenture Level Expenses
Addl Basis Risk:30 bps (EXP05)

 Type of Expense Administrative
 Expense Calculation Method % of Bond Balance
 Expense Percent 0.300000%
    *Bond Component Some
     Balance Rounding Option N/A
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date May  1, 2021
 Expense Payment Frequency Semiannual
 Expense Calculation Frequency Semiannual
 Additional Expense Amount -
 Expense Minimum -
 Expense Maximum -
 Terminate Expense On Specified Date
    Specified Date Nov  2, 2021

Series Bond Selected

2001AA BON01 01AA-1 Tx VRDO NQ No
BON02 01AA-2 NAMT VR (I) No
BON10 xxx Sub Bond No
BON33 01AA-1 Tx UH VRDO NQ No

2002A BON03 02A-3 NAMT VR (I) No
BON07 xxx Sub Bond No

2002B BON03 02B-3 NAMT VR (I) No
BON04 xxx Sub Bond No
BON05 xx Mez Bond No

2014A BON01 Taxable Serials No
BON02 2027 Taxable Term No

2015A BON02 Serials No
BON05 PAC Bond No
BON06 Term Bond 2027 No

2015B BON02 2015B Serials No
2017A BON06 2017A Pass-Thru No
2017B BON01 17B-2 Serials No

BON02 17B-1 VRDO Yes
BON03 17B-2 PAC No

2017CDE BON01 17D Serials (AMT) No
BON04 17C Serials (NAMT) No
BON09 17C PAC (NAMT) No
BON11 17E VRDO (AMT) No

2018AB BON01 18A Serials (AMT) No
BON04 18B-1 Serials (NAMT) No
BON09 18B-2 VRDB (NAMT) (Cl II) No
BON12 18B-1 PAC (NAMT) No
BON13 18B-2 VRDB (NAMT) (Cl II) UH No

2018C_1 BON13 Serials No
BON14 Term 2033 No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Indenture Level Expenses
Addl Basis Risk:30 bps (EXP05)

Series Bond Selected

2018C_1 BON15 Term 2038 No
BON16 Term 2042 No
BON17 Prem PAC No

2018D BON32 08D Serials (Tax) No
2019ABC BON01 19A Serials (AMT) No

BON03 19B-1 Serials (TAX) No
BON07 19B-1 Term 2038 (TAX) No
BON12 19C PAC 4.25% (NAMT) No
BON13 19B-2 VRDO (TAX) No
BON14 19C PAC 4.75% (NAMT) No

2019DE BON04 19E Serials (NAMT) No
BON09 19D VRDB (AMT) Yes
BON12 19E PAC (NAMT) No
BON13 19E Term 2039 (NAMT) No

2019FG BON01 19F Serials (NAMT) No
BON03 19G-1 Serials (TAX) No
BON14 19G-1 2044 Term (TAX) No
BON15 19G-2 VRDB (TAX) No
BON16 19F PAC (NAMT) No
BON18 19G-1 PAC (TAX) No

2019HI BON03 19I-1 Serials (TAX) No
BON14 19I-1 2037 Term (TAX) No
BON15 19I-2 VRDB (TAX) No
BON16 19H PAC (NAMT) (Class III) No
BON17 19I-1 2034 Term (TAX) No

2019JKL BON01 19J Serials (AMT) No
BON03 19L-1 Serials (Cl II) (TAX) No
BON15 19L-2 VRDB (TAX) No
BON16 19K PAC (NAMT) No
BON18 19L-3 PAC (TAX) No
BON19 19K Serials (NAMT) No

2020ABC BON03 20C-1 Serials (TAX) No
BON15 20C-2 VRDB (TAX) Yes
BON16 20B PAC (NAMT) No
BON19 20A Serials (AMT) No
BON20 20C-1 Tm2033(TAX) No
BON21 20C-1 Tm2036(TAX) No
BON22 20B Serials (NAMT) No

2020DEF BON01 20D Serials (AMT) No
BON03 20F-1 Serials (TAX) No
BON15 20F-2 VRDB (TAX) No
BON16 20E PAC (NAMT) No
BON19 20E Serials (NAMT) No

2020GHI BON01 20G Serials (AMT) No
BON03 20I-1 Serials (TAX) No
BON15 20I-2 VRDB (TAX) No
BON16 20H PAC (NAMT) No
BON19 20H Serials (NAMT) No



Sep 22, 2021   9:17 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOO...:CHFA-CONS01 )   Page 177

SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Indenture Level Expenses
Addl Basis Risk:30 bps (EXP05)

Series Bond Selected

2020GHI BON20 20H Tm 2035 (NAMT) No
BON21 20H Tm 2038 (NAMT) No
BON22 20I-1 PAC (Taxable) No

2021ABC BON01 21A Serials (AMT) No
BON03 21C-1 Serials (TAX) No
BON15 21C-2 VRDB (TAX) No
BON16 21B PAC (NAMT) No
BON19 21B Serials (NAMT) No
BON23 21C-1 Tm 2036 (TAX) No
BON24 21C-1 Tm 2022 (TAX) No
BON25 21C-1 Tm 2023 (TAX) No
BON26 21C-1 Tm 2024 (TAX) No
BON27 21C-1 Tm 2025 (TAX) No
BON28 21C-1 Tm 2026 (TAX) No
BON29 21C-1 Tm 2027 (TAX) No
BON30 21C-1 Tm 2028 (TAX) No
BON31 21C-1 Tm 2029 (TAX) No
BON32 21C-1 Tm 2030 (TAX) No
BON33 21C-1 Tm 2031 (TAX) No

2021DEF BON01 21D Serials (AMT) No
BON16 21E PAC (NAMT) No
BON19 21E Serials (NAMT) No
BON23 21F Prem Pass Thru (TAX) No
BON24 21E 2036 Term No
BON26 21E 2042 Term No

2021GHIJ BON01 21G Serials (AMT) No
BON16 21H PAC (NAMT) No
BON19 21H Serials (NAMT) No
BON23 21J Prem Pass Thru (TAX) No
BON24 21H 2036 Term No
BON26 21H 2042 Term No
BON27 21I UH VRDO (TAX) (Cl II) No

2021KLM BON01 21K Serials (AMT) No
BON03 21M-1 Serials (TAX) No
BON15 21M-2 VRDB (TAX) No
BON16 21L PAC (NAMT) No
BON19 21L Serials (NAMT) No
BON23 21M-1 Tm 2036 (TAX) No

EXCESS BON01 xxx Sub Bond No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Indenture Level Expenses
2021DEF Contribution (EXP06)

 Type of Expense Administrative
 Expense Calculation Method Non-calculated
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date May 20, 2021
 Expense Payment Frequency Annual
 Expense Calculation Frequency Annual
 Additional Expense Amount 216,833.35
 Expense Minimum -
 Expense Maximum -
 Terminate Expense After First Expense Date
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Indenture Level Expenses
2021KLM Contribution (EXP07)

 Type of Expense Administrative
 Expense Calculation Method Non-calculated
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date Nov 18, 2021
 Expense Payment Frequency Annual
 Expense Calculation Frequency Annual
 Additional Expense Amount 254,700.00
 Expense Minimum -
 Expense Maximum -
 Terminate Expense After First Expense Date
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Expenses Excluded From Consolidation

Series Expense Exclude

2001AA EXP01 01AA-1 Swap Fixed No
EXP02 01AA-1 Float: Trgr 1 No
EXP03 01AA-1 Float: Trgr 2 No
EXP04 01AA-2 Swap Fixed No
EXP05 01AA-2 Float: Trgr 1 No
EXP06 01AA-2 Float: Trgr 2 No
EXP10 Liquidity (Sumitomo) 01AA-2 No
EXP11 Rmktg 01AA-1 No
EXP13 Basis Risk NAMT No
EXP14 Trustee Fee No
EXP30 Liquidity 01AA-1 No
EXP31 Rmktg 01AA-2 No
EXP32 Basis Risk Taxable No

2002A EXP01 02A-3 Swap Fixed No
EXP02 02A-3 Float: Trgr 1 No
EXP03 02A-3 Float: Trgr 2 No
EXP04 Liqdty 02A (FHLB) No
EXP06 Rmktg 02A-3 (GK Baum) No
EXP10 Basis Risk NAMT No
EXP11 Trustee Fee No
EXP12 Rebate No

2002B EXP01 02B-3 Swap Fixed No
EXP02 02B-3 Float: Trgr 1 No
EXP03 02B-3 Float: Trgr 2 No
EXP04 Liquidity (BAML) No
EXP05 Rmktg 02B (BAML) No
EXP08 Basis Risk NAMT No
EXP09 Trustee Fee No

2014A EXP01 Trustee No
2015A EXP12 Trustee Fee No
2015B EXP12 Trustee Fee No
2017A EXP01 Trustee No
2017B EXP03 Trustee No

EXP06 Remarketing Fee No
EXP07 Liquidity Fee No
EXP08 Basis Risk No

2017CDE EXP01 Trustee No
EXP06 17E Swap Fixed No
EXP07 17E Swap Variable No
EXP08 Rmktg No
EXP09 Basis Risk No
EXP10 Liquidity No

2018AB EXP01 Trustee No
EXP05 Liquidity No
EXP06 Remarketing No
EXP13 Basis Risk (NAMT) No
EXP14 18B-2 New Swap: Fixed Pmt No
EXP15 18B-2 New Swap: 70% 3M-LIBOR No

2018C_1 EXP01 Trustee No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Expenses Excluded From Consolidation

Series Expense Exclude

2018D EXP14 Trustee Fee No
2019ABC EXP01 Trustee No

EXP03 Liquidity No
EXP04 Remarketing No
EXP06 19B-2 Swap #1: Fixed Pmt No
EXP07 19B-2 Swap #1: Receipt: 1M LIBOR No
EXP08 Basis Risk (Tax VRDO) No
EXP09 19B-2 Swap #2: Fixed Pmt No
EXP10 19B-2 Swap #2: Receipt: 1M LIBOR No

2019DE EXP01 Trustee No
EXP05 Liquidity No
EXP06 Remarketing No
EXP07 19D Swap Fixed No
EXP08 19D Swap Variable No
EXP09 Basis Risk (AMT) No

2019FG EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 19G-2 Swap Fixed No
EXP07 19G-2 Swap Variable No
EXP10 Basis Risk (TAX) No

2019HI EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 19I-2 Swap Fixed No
EXP10 19I-2 Swap Var Receipt No
EXP11 Basis Risk (Taxable) No

2019JKL EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 19L-2 Swap Fixed No
EXP07 19L-2 Swap Variable No
EXP08 Basis Risk (Tax) No

2020ABC EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 20B-2 Swap Fixed No
EXP07 20B-2 Swap Variable No
EXP08 Basis Risk (Tax) No

2020DEF EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 20F-2 Swap Fixed No
EXP07 20F-2 Swap Variable No
EXP08 Basis Risk (Tax) No
EXP14 02C-3 Swap Fixed No
EXP15 02C-3 Swap Variable No

2020GHI EXP01 Trustee No
EXP03 Liquidity (TAX) No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Expenses Excluded From Consolidation

Series Expense Exclude

2020GHI EXP04 Remarketing No
EXP06 20I-2 Swap Fixed No
EXP07 20I-2 Swap Variable No
EXP08 Basis Risk (Tax) No

2021ABC EXP01 Trustee No
EXP02 G-Fee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP05 G-Fee (TAX) No
EXP06 21C-2 Swap Fixed No
EXP07 21C-2 Swap Variable No
EXP08 Basis Risk (Tax) No
EXP13 GNMA BS8558 (2020ABC Portion) P Out of TE No
EXP14 GNMA BS8558 (2020ABC Portion) Ppmt Out of TE No
EXP15 GNMA BS8558 (2020ABC Portion) P to Tax No
EXP16 GNMA BS8558 (2020ABC Portion) Ppmt to Tax No
EXP17 GNMA Part Out 0% Interest No

2021DEF EXP01 Trustee No
EXP02 G-Fee No
EXP05 G-Fee (TAX) No
EXP09 2nd Mortgage Loan Losses No
EXP10 GNMA BS8597 & BS8608 (2020DEF Portion) P Out of TE No
EXP11 GNMA BS8597 & BS8608(20DEF Portion) Ppmt Out of TE No
EXP12 GNMA BS8597 & BS8608 (2020DEF Portion) P to Tax No
EXP13 GNMA BS8597 & BS8608 (2020DEF Portion) Ppmt to Tax No
EXP14 TBA Hedge Losses No

2021GHIJ EXP01 Trustee No
EXP02 G-Fee No
EXP05 G-Fee (TAX) No
EXP09 2nd Mortgage Loan Losses No
EXP10 GNMA MBS (2020GHI Portion) P Out of TE No
EXP11 GNMA MBS (20GHI Portion) Ppmt Out of TE No
EXP12 GNMA MBS (2020GHI Portion) P to Tax No
EXP13 GNMA MBS (2020GHI Portion) Ppmt to Tax No
EXP14 TBA Hedge Losses No
EXP15 Liquidity (TAX) No
EXP16 Remarketing No

2021KLM EXP01 Trustee No
EXP02 G-Fee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP05 G-Fee (TAX) No
EXP06 21M-2 Swap Fixed No
EXP07 21M-2 Swap Variable No
EXP08 Basis Risk (Tax) No
EXP09 2nd Mortgage Loan Losses No
EXP10 PV of Servicing Fee No
EXP11 PV of Zeros No

EXCESS EXP23 02C-3 Swap Fixed No



Sep 22, 2021   9:17 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOO...:CHFA-CONS01 )   Page 183

SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Expenses Excluded From Consolidation

Series Expense Exclude

EXCESS EXP24 02C-3 Float: Trgr 1 No
EXP25 02C-3 Float: Trgr 2 No
EXP27 17-E Swap Fixed No
EXP28 17-E Float: 65%L+10 No
EXP39 02A-3 Swap Fixed No
EXP40 02A-3 Float: Trgr 1 No
EXP41 02A-3 Float: Trgr 2 No
EXP42 12A-1 Swap Fixed No
EXP43 12A-1 Float: Trgr 1 No
EXP44 12A-1 Float: Trgr 2 No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Series Overrides
Miscellaneous Overrides

Retain Surplus
Series After All Bonds Mature

2001AA No
2002A No
2002B No
2014A No
2015A No
2015B No
2017A No
2017B No
2017CDE No
2018AB No
2018C_1 No
2018D No
2019ABC No
2019DE No
2019FG No
2019HI No
2019JKL No
2020ABC No
2020DEF No
2020GHI No
2021ABC No
2021DEF No
2021GHIJ No
2021KLM No
EXCESS No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Indenture Level Rate Table
Hgh- SIFMA: VRDO (TBL01)

Change New
Date Rate

11/01/2020 0.09%
01/01/2022 1.65%
01/01/2023 3.20%
01/01/2024 4.76%
01/01/2025 6.32%
01/01/2026 7.88%
01/01/2031 7.54%
01/01/2032 7.20%
01/01/2033 6.86%
01/01/2034 6.53%
01/01/2035 6.19%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Indenture Level Rate Table
Hgh- LIBOR: VRDO (TBL02)

Change New
Date Rate

11/01/2020 0.120%
01/01/2022 2.196%
01/01/2023 4.272%
01/01/2024 6.348%
01/01/2025 8.424%
01/01/2026 10.500%
01/01/2031 10.050%
01/01/2032 9.600%
01/01/2033 9.150%
01/01/2034 8.700%
01/01/2035 8.250%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Indenture Level Rate Table
Hgh- SIFMA+0.15%: Triggrs (TBL03)

Change New
Date Rate

11/01/2020 0.24%
01/01/2022 -
01/01/2023 -
01/01/2024 -
01/01/2025 -
01/01/2026 -
01/01/2031 -
01/01/2032 -
01/01/2033 -
01/01/2034 -
01/01/2035 -
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Indenture Level Rate Table
Hgh- SIFMA+0.05%: Triggrs (TBL04)

Change New
Date Rate

11/01/2020 0.14%
01/01/2022 -
01/01/2023 -
01/01/2024 -
01/01/2025 -
01/01/2026 -
01/01/2031 -
01/01/2032 -
01/01/2033 -
01/01/2034 -
01/01/2035 -



Sep 22, 2021   9:17 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOO...:CHFA-CONS01 )   Page 189

SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Indenture Level Rate Table
Hgh- LIBOR: Triggers (TBL05)

Change New
Date Rate

11/01/2020 -
01/01/2022 2.196%
01/01/2023 4.272%
01/01/2024 6.348%
01/01/2025 8.424%
01/01/2026 10.500%
01/01/2031 10.050%
01/01/2032 9.600%
01/01/2033 9.150%
01/01/2034 8.700%
01/01/2035 8.250%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Indenture Level Rate Table
Hgh- LIBOR+0.05% Swaps (TBL06)

Change New
Date Rate

11/01/2020 0.170%
01/01/2022 2.246%
01/01/2023 4.322%
01/01/2024 6.398%
01/01/2025 8.474%
01/01/2026 10.550%
01/01/2031 10.100%
01/01/2032 9.650%
01/01/2033 9.200%
01/01/2034 8.750%
01/01/2035 8.300%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Indenture Level Rate Table
Hgh- Reinvest Rates (TBL07)

Change New
Date Rate

11/01/2020 0.08%
01/01/2022 1.54%
01/01/2023 2.99%
01/01/2024 4.44%
01/01/2025 5.90%
01/01/2026 7.35%
01/01/2031 7.04%
01/01/2032 6.72%
01/01/2033 6.41%
01/01/2034 6.09%
01/01/2035 5.78%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Indenture Level Rate Table
Low- SIFMA: VRDO (TBL08)

Change New
Date Rate

11/01/2020 0.2625%
01/01/2022 0.2625%
01/01/2023 0.2625%
01/01/2024 0.7875%
01/01/2025 0.7875%
01/01/2026 0.7125%
01/01/2027 1.4250%
01/01/2028 1.4250%
01/01/2029 1.4250%
01/01/2030 1.4250%
01/01/2031 1.9000%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Indenture Level Rate Table
Low- LIBOR: VRDO (TBL09)

Change New
Date Rate

11/01/2020 0.25%
01/01/2022 0.25%
01/01/2023 0.25%
01/01/2024 0.75%
01/01/2025 0.75%
01/01/2026 0.75%
01/01/2027 1.50%
01/01/2028 1.50%
01/01/2029 1.50%
01/01/2030 1.50%
01/01/2031 2.00%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Indenture Level Rate Table
Low- SIFMA+0.15%: Triggrs (TBL10)

Change New
Date Rate

11/01/2020 0.4125%
01/01/2022 0.4125%
01/01/2023 0.4125%
01/01/2024 0.9375%
01/01/2025 0.9375%
01/01/2026 0.8625%
01/01/2027 1.5750%
01/01/2028 1.5750%
01/01/2029 1.5750%
01/01/2030 1.5750%
01/01/2031 2.0500%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Indenture Level Rate Table
Low- SIFMA+0.05%: Triggrs (TBL11)

Change New
Date Rate

11/01/2020 0.3125%
01/01/2022 0.3125%
01/01/2023 0.3125%
01/01/2024 0.8375%
01/01/2025 0.8375%
01/01/2026 0.7625%
01/01/2027 1.4750%
01/01/2028 1.4750%
01/01/2029 1.4750%
01/01/2030 1.4750%
01/01/2031 1.9500%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Indenture Level Rate Table
Low- LIBOR: Triggers (TBL12)

Change
Date

11/01/2020
01/01/2022
01/01/2023
01/01/2024
01/01/2025
01/01/2026
01/01/2027
01/01/2028
01/01/2029
01/01/2030
01/01/2031
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Indenture Level Rate Table
Low- LIBOR+0.05% Swaps (TBL13)

Change New
Date Rate

11/01/2020 0.30%
01/01/2022 0.30%
01/01/2023 0.30%
01/01/2024 0.80%
01/01/2025 0.80%
01/01/2026 0.80%
01/01/2027 1.55%
01/01/2028 1.55%
01/01/2029 1.55%
01/01/2030 1.55%
01/01/2031 2.05%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Indenture Level Rate Table
Low- Reinvest Rates (TBL14)

Change New
Date Rate

11/01/2020 0.18%
01/01/2022 0.18%
01/01/2023 0.18%
01/01/2024 0.53%
01/01/2025 0.53%
01/01/2026 0.53%
01/01/2027 1.05%
01/01/2028 1.05%
01/01/2029 1.05%
01/01/2030 1.05%
01/01/2031 1.40%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Miscellaneous

 Present Value of Indenture Reserve Taps/Replen
    Date Nov  1, 2020
    Rate 1.0000000%
    Compounding Frequency Semiannual
    Print proof report No
 Present Value of External Distribution
    Date Nov  1, 2020
    Rate 1.0000000%
    Compounding Frequency Semiannual
   Print proof report No
First Parity Display Date May  1, 2021
Parity Display Frequency Semiannual
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 25% PSA

Reporting Options

Issuer Title
Add to Default Title
Single Family Mortgage Bonds

Report Alignment Date May  1, 2019

Report
Series Bond Group Report Group Text

2001AA BON01 01AA-1 Tx VRDO NQ 1 Class I
BON02 01AA-2 NAMT VR (I) 1 Class I
BON10 xxx Sub Bond 1 Class I
BON33 01AA-1 Tx UH VRDO NQ 1 Class I

2002A BON03 02A-3 NAMT VR (I) 1 Class I
BON07 xxx Sub Bond 1 Class I

2002B BON03 02B-3 NAMT VR (I) 1 Class I
BON04 xxx Sub Bond 1 Class I
BON05 xx Mez Bond 1 Class I

2014A BON01 Taxable Serials 1 Class I
BON02 2027 Taxable Term 1 Class I

2015A BON02 Serials 1 Class I
BON05 PAC Bond 1 Class I
BON06 Term Bond 2027 1 Class I

2015B BON02 2015B Serials 1 Class I
2017A BON06 2017A Pass-Thru 1 Class I
2017B BON01 17B-2 Serials 2 Class II

BON02 17B-1 VRDO 2 Class II
BON03 17B-2 PAC 2 Class II

2017CDE BON01 17D Serials (AMT) 1 Class I
BON04 17C Serials (NAMT) 1 Class I
BON09 17C PAC (NAMT) 1 Class I
BON11 17E VRDO (AMT) 1 Class I

2018AB BON01 18A Serials (AMT) 1 Class I
BON04 18B-1 Serials (NAMT) 1 Class I
BON09 18B-2 VRDB (NAMT) (Cl II) 2 Class II
BON12 18B-1 PAC (NAMT) 1 Class I
BON13 18B-2 VRDB (NAMT) (Cl II) UH 2 Class II

2018C_1 BON13 Serials 1 Class I
BON14 Term 2033 1 Class I
BON15 Term 2038 1 Class I
BON16 Term 2042 1 Class I
BON17 Prem PAC 1 Class I

2018D BON32 08D Serials (Tax) 1 Class I
2019ABC BON01 19A Serials (AMT) 1 Class I

BON03 19B-1 Serials (TAX) 1 Class I
BON07 19B-1 Term 2038 (TAX) 1 Class I
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Reporting Options

Report
Series Bond Group Report Group Text

2019ABC BON12 19C PAC 4.25% (NAMT) 1 Class I
BON13 19B-2 VRDO (TAX) 1 Class I
BON14 19C PAC 4.75% (NAMT) 1 Class I

2019DE BON04 19E Serials (NAMT) 1 Class I
BON09 19D VRDB (AMT) 1 Class I
BON12 19E PAC (NAMT) 1 Class I
BON13 19E Term 2039 (NAMT) 1 Class I

2019FG BON01 19F Serials (NAMT) 1 Class I
BON03 19G-1 Serials (TAX) 1 Class I
BON14 19G-1 2044 Term (TAX) 1 Class I
BON15 19G-2 VRDB (TAX) 1 Class I
BON16 19F PAC (NAMT) 1 Class I
BON18 19G-1 PAC (TAX) 1 Class I

2019HI BON03 19I-1 Serials (TAX) 1 Class I
BON14 19I-1 2037 Term (TAX) 1 Class I
BON15 19I-2 VRDB (TAX) 1 Class I
BON16 19H PAC (NAMT) (Class III) 3 Class III
BON17 19I-1 2034 Term (TAX) 1 Class I

2019JKL BON01 19J Serials (AMT) 1 Class I
BON03 19L-1 Serials (Cl II) (TAX) 2 Class II
BON15 19L-2 VRDB (TAX) 1 Class I
BON16 19K PAC (NAMT) 1 Class I
BON18 19L-3 PAC (TAX) 1 Class I
BON19 19K Serials (NAMT) 1 Class I

2020ABC BON03 20C-1 Serials (TAX) 1 Class I
BON15 20C-2 VRDB (TAX) 1 Class I
BON16 20B PAC (NAMT) 1 Class I
BON19 20A Serials (AMT) 1 Class I
BON20 20C-1 Tm2033(TAX) 1 Class I
BON21 20C-1 Tm2036(TAX) 1 Class I
BON22 20B Serials (NAMT) 1 Class I

2020DEF BON01 20D Serials (AMT) 1 Class I
BON03 20F-1 Serials (TAX) 1 Class I
BON15 20F-2 VRDB (TAX) 1 Class I
BON16 20E PAC (NAMT) 1 Class I
BON19 20E Serials (NAMT) 1 Class I

2020GHI BON01 20G Serials (AMT) 1 Class I
BON03 20I-1 Serials (TAX) 1 Class I
BON15 20I-2 VRDB (TAX) 1 Class I
BON16 20H PAC (NAMT) 1 Class I
BON19 20H Serials (NAMT) 1 Class I
BON20 20H Tm 2035 (NAMT) 1 Class I
BON21 20H Tm 2038 (NAMT) 1 Class I
BON22 20I-1 PAC (Taxable) 1 Class I

2021ABC BON01 21A Serials (AMT) 1 Class I
BON03 21C-1 Serials (TAX) 1 Class I
BON15 21C-2 VRDB (TAX) 1 Class I
BON16 21B PAC (NAMT) 1 Class I
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Report
Series Bond Group Report Group Text

2021ABC BON19 21B Serials (NAMT) 1 Class I
BON23 21C-1 Tm 2036 (TAX) 1 Class I
BON24 21C-1 Tm 2022 (TAX) 1 Class I
BON25 21C-1 Tm 2023 (TAX) 1 Class I
BON26 21C-1 Tm 2024 (TAX) 1 Class I
BON27 21C-1 Tm 2025 (TAX) 1 Class I
BON28 21C-1 Tm 2026 (TAX) 1 Class I
BON29 21C-1 Tm 2027 (TAX) 1 Class I
BON30 21C-1 Tm 2028 (TAX) 1 Class I
BON31 21C-1 Tm 2029 (TAX) 1 Class I
BON32 21C-1 Tm 2030 (TAX) 1 Class I
BON33 21C-1 Tm 2031 (TAX) 1 Class I

2021DEF BON01 21D Serials (AMT) 1 Class I
BON16 21E PAC (NAMT) 1 Class I
BON19 21E Serials (NAMT) 1 Class I
BON23 21F Prem Pass Thru (TAX) 1 Class I
BON24 21E 2036 Term 1 Class I
BON26 21E 2042 Term 1 Class I

2021GHIJ BON01 21G Serials (AMT) 1 Class I
BON16 21H PAC (NAMT) 1 Class I
BON19 21H Serials (NAMT) 1 Class I
BON23 21J Prem Pass Thru (TAX) 1 Class I
BON24 21H 2036 Term 1 Class I
BON26 21H 2042 Term 1 Class I
BON27 21I UH VRDO (TAX) (Cl II) 2 Class II

2021KLM BON01 21K Serials (AMT) 1 Class I
BON03 21M-1 Serials (TAX) 1 Class I
BON15 21M-2 VRDB (TAX) 1 Class I
BON16 21L PAC (NAMT) 1 Class I
BON19 21L Serials (NAMT) 1 Class I
BON23 21M-1 Tm 2036 (TAX) 1 Class I

EXCESS BON01 xxx Sub Bond 1 Class I

Report
Series Reserve Fund Group Report Group Text

2001AA RES01 Debt Service Reserve 1 Debt Service Reserve
2002A RES01 Debt Service Reserve 1 Debt Service Reserve
2002B RES01 Debt Service Reserve 1 Debt Service Reserve
2014A RES01 DSRF 1 Debt Service Reserve
2015A RES01 Debt Service Reserve 1 Debt Service Reserve
2015B RES01 Debt Service Reserve 1 Debt Service Reserve
2017B RES01 DSRF 1 Debt Service Reserve
2017CDE RES01 DSRF 1 Debt Service Reserve
2018AB RES02 DSRF 1 Debt Service Reserve
2018D RES01 Debt Service Reserve 1 Debt Service Reserve
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Report
Series Reserve Fund Group Report Group Text

2019DE RES02 DSRF 1 Debt Service Reserve
2019JKL RES01 DSRF 1 Debt Service Reserve
2020DEF RES01 DSRF 1 Debt Service Reserve
EXCESS RES01 Debt Service Reserve -

Include Aggregate FHA Ins Premiums No
Include Aggregate Paying Agent Fees No
Include Aggregate Non-Cashflow Bond Related No
Include Aggregate Non-Cashflow Loan Related No
Include Total Expenses No

Report
Series Expense Group Report Group Text

2001AA EXP01 01AA-1 Swap Fixed 1 Swap Fixed Payment
EXP02 01AA-1 Float: Trgr 1 2 Swap Receipt
EXP03 01AA-1 Float: Trgr 2 2 Swap Receipt
EXP04 01AA-2 Swap Fixed 1 Swap Fixed Payment
EXP05 01AA-2 Float: Trgr 1 2 Swap Receipt
EXP06 01AA-2 Float: Trgr 2 2 Swap Receipt
EXP10 Liquidity (Sumitomo) 01AA-2 3 Liquidity
EXP11 Rmktg 01AA-1 4 Remarketing
EXP13 Basis Risk NAMT 5 Basis Risk
EXP14 Trustee Fee 6 Trustee
EXP30 Liquidity 01AA-1 3 Liquidity
EXP31 Rmktg 01AA-2 4 Remarketing
EXP32 Basis Risk Taxable 5 Basis Risk

2002A EXP01 02A-3 Swap Fixed 1 Swap Fixed Payment
EXP02 02A-3 Float: Trgr 1 2 Swap Receipt
EXP03 02A-3 Float: Trgr 2 2 Swap Receipt
EXP04 Liqdty 02A (FHLB) 3 Liquidity
EXP06 Rmktg 02A-3 (GK Baum) 4 Remarketing
EXP10 Basis Risk NAMT 5 Basis Risk
EXP11 Trustee Fee 6 Trustee
EXP12 Rebate 7 Rebate

2002B EXP01 02B-3 Swap Fixed 1 Swap Fixed Payment
EXP02 02B-3 Float: Trgr 1 2 Swap Receipt
EXP03 02B-3 Float: Trgr 2 2 Swap Receipt
EXP04 Liquidity (BAML) 3 Liquidity
EXP05 Rmktg 02B (BAML) 4 Remarketing
EXP08 Basis Risk NAMT 5 Basis Risk
EXP09 Trustee Fee 6 Trustee

2014A EXP01 Trustee 6 Trustee
2015A EXP12 Trustee Fee 6 Trustee
2015B EXP12 Trustee Fee 6 Trustee
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Reporting Options

Report
Series Expense Group Report Group Text

2017A EXP01 Trustee 6 Trustee
2017B EXP03 Trustee 6 Trustee

EXP06 Remarketing Fee 4 Remarketing
EXP07 Liquidity Fee 3 Liquidity
EXP08 Basis Risk 5 Basis Risk

2017CDE EXP01 Trustee 6 Trustee
EXP06 17E Swap Fixed 1 Swap Fixed Payment
EXP07 17E Swap Variable 2 Swap Receipt
EXP08 Rmktg 4 Remarketing
EXP09 Basis Risk 5 Basis Risk
EXP10 Liquidity 3 Liquidity

2018AB EXP01 Trustee 6 Trustee
EXP05 Liquidity 3 Liquidity
EXP06 Remarketing 4 Remarketing
EXP13 Basis Risk (NAMT) 5 Basis Risk
EXP14 18B-2 New Swap: Fixed Pmt 1 Swap Fixed Payment
EXP15 18B-2 New Swap: 70% 3M-LIBOR 2 Swap Receipt

2018C_1 EXP01 Trustee 6 Trustee
2018D EXP14 Trustee Fee 6 Trustee
2019ABC EXP01 Trustee 6 Trustee

EXP03 Liquidity 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 19B-2 Swap #1: Fixed Pmt 1 Swap Fixed Payment
EXP07 19B-2 Swap #1: Receipt: 1M LIBOR 2 Swap Receipt
EXP08 Basis Risk (Tax VRDO) 5 Basis Risk
EXP09 19B-2 Swap #2: Fixed Pmt 1 Swap Fixed Payment
EXP10 19B-2 Swap #2: Receipt: 1M LIBOR 2 Swap Receipt

2019DE EXP01 Trustee 6 Trustee
EXP05 Liquidity 3 Liquidity
EXP06 Remarketing 4 Remarketing
EXP07 19D Swap Fixed 1 Swap Fixed Payment
EXP08 19D Swap Variable 2 Swap Receipt
EXP09 Basis Risk (AMT) 5 Basis Risk

2019FG EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 19G-2 Swap Fixed 1 Swap Fixed Payment
EXP07 19G-2 Swap Variable 2 Swap Receipt
EXP10 Basis Risk (TAX) 2 Swap Receipt

2019HI EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 19I-2 Swap Fixed 1 Swap Fixed Payment
EXP10 19I-2 Swap Var Receipt 2 Swap Receipt
EXP11 Basis Risk (Taxable) 5 Basis Risk

2019JKL EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
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Reporting Options

Report
Series Expense Group Report Group Text

2019JKL EXP06 19L-2 Swap Fixed 1 Swap Fixed Payment
EXP07 19L-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk

2020ABC EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 20B-2 Swap Fixed 1 Swap Fixed Payment
EXP07 20B-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk

2020DEF EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 20F-2 Swap Fixed 1 Swap Fixed Payment
EXP07 20F-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk
EXP14 02C-3 Swap Fixed 1 Swap Fixed Payment
EXP15 02C-3 Swap Variable 2 Swap Receipt

2020GHI EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 20I-2 Swap Fixed 1 Swap Fixed Payment
EXP07 20I-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk

2021ABC EXP01 Trustee 6 Trustee
EXP02 G-Fee -
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP05 G-Fee (TAX) -
EXP06 21C-2 Swap Fixed 1 Swap Fixed Payment
EXP07 21C-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk
EXP13 GNMA BS8558 (2020ABC Portion) P Out of TE -
EXP14 GNMA BS8558 (2020ABC Portion) Ppmt Out of TE -
EXP15 GNMA BS8558 (2020ABC Portion) P to Tax -
EXP16 GNMA BS8558 (2020ABC Portion) Ppmt to Tax -
EXP17 GNMA Part Out 0% Interest -

2021DEF EXP01 Trustee 6 Trustee
EXP02 G-Fee -
EXP05 G-Fee (TAX) -
EXP09 2nd Mortgage Loan Losses -
EXP10 GNMA BS8597 & BS8608 (2020DEF Portion) P Out of TE -
EXP11 GNMA BS8597 & BS8608(20DEF Portion) Ppmt Out of TE -
EXP12 GNMA BS8597 & BS8608 (2020DEF Portion) P to Tax -
EXP13 GNMA BS8597 & BS8608 (2020DEF Portion) Ppmt to Tax -
EXP14 TBA Hedge Losses -

2021GHIJ EXP01 Trustee 6 Trustee
EXP02 G-Fee -
EXP05 G-Fee (TAX) -
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2021GHIJ EXP09 2nd Mortgage Loan Losses -
EXP10 GNMA MBS (2020GHI Portion) P Out of TE -
EXP11 GNMA MBS (20GHI Portion) Ppmt Out of TE -
EXP12 GNMA MBS (2020GHI Portion) P to Tax -
EXP13 GNMA MBS (2020GHI Portion) Ppmt to Tax -
EXP14 TBA Hedge Losses -
EXP15 Liquidity (TAX) 3 Liquidity
EXP16 Remarketing 4 Remarketing

2021KLM EXP01 Trustee 6 Trustee
EXP02 G-Fee -
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP05 G-Fee (TAX) -
EXP06 21M-2 Swap Fixed 1 Swap Fixed Payment
EXP07 21M-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk
EXP09 2nd Mortgage Loan Losses -
EXP10 PV of Servicing Fee -
EXP11 PV of Zeros -

EXCESS EXP23 02C-3 Swap Fixed 1 Swap Fixed Payment
EXP24 02C-3 Float: Trgr 1 2 Swap Receipt
EXP25 02C-3 Float: Trgr 2 2 Swap Receipt
EXP27 17-E Swap Fixed 1 Swap Fixed Payment
EXP28 17-E Float: 65%L+10 2 Swap Receipt
EXP39 02A-3 Swap Fixed 1 Swap Fixed Payment
EXP40 02A-3 Float: Trgr 1 2 Swap Receipt
EXP41 02A-3 Float: Trgr 2 2 Swap Receipt
EXP42 12A-1 Swap Fixed 1 Swap Fixed Payment
EXP43 12A-1 Float: Trgr 1 2 Swap Receipt
EXP44 12A-1 Float: Trgr 2 2 Swap Receipt

Display
Series Description Order

2001AA 2001 Series AA 1
2002A 2002 Series A 2
2002B 2002 Series B 3
2014A 2014 Series A 9
2015A 2015 Series A 10
2015B 2015 Series B 11
2017A 2017 Series A 12
2017B 2017 Series B 13
2017CDE 2017 Series CDE 14
2018AB 2018 Series AB 15
2018C_1 2018 Series C 16
2018D 2018 Series D 17
2019ABC 2019 Series ABC 18
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Display
Series Description Order

2019DE 2019 Series DE 19
2019FG 2019 Series FG 20
2019HI 2019 Series HI 21
2019JKL 2019 Series JKL 22
2020ABC 2020 Series ABC 23
2020DEF 2020 Series DEF 24
2020GHI 2020 Series GHI 25
2021ABC 2021 Series ABC - Closing 26
2021DEF Closing Cash Flows 27
2021GHIJ Closing Cash Flows 28
2021KLM Preliminary Cash Flows 29
EXCESS SF Surplus Acct 40
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Forecast Assumptions

 Scenario Title High Rates / 600% PSA
Type of Run Normal
Calculate Accrued Values No
Terminate Bonds N/A
Beginning Forecast Period Begin on Specified Date
     Specified Date Dec 31, 2020
Terminate Cashflow Forecast When Bonds & Loans are Retired
Terminate Series Cashflow When Bonds & Loans are Retired
    *Apply to All Series Yes
*Change Prepayment Method No
 Change loans originated after specified Date No
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Loan Assumptions

Loan Delivery Prepayment Loan Default
Series Portfolio Percent Percent Loss? Factor

2001AA POR01 1sts - 124 (0 bps) 100% 600% Yes 100%
POR05 1sts - 124 (30bps) 100% 600% Yes 100%
POR11 1sts - NQ 165 (30bps) 100% 600% Yes 100%

2002A POR01 1sts - 127 (30bps) 100% 600% Yes 100%
POR02 1sts - 127 (0bps) 100% 600% Yes 100%

2002B POR02 1sts - 131 (30bps) 100% 600% Yes 100%
2014A POR01 1sts - 177 (30 bps) 100% 600% Yes 100%
2015A POR01 1sts - 178 (30bps) 100% 600% Yes 100%
2015B POR01 1sts - 179 (30bps) 100% 600% Yes 100%
2017A POR14 2017A GNMA MBS (in Revenue Fund) 100% 600% Yes 100%
2017B POR01 1sts - 184 (0 bp svc) 100% 600% Yes 100%

POR03 2017B GNMA MBS (in Revenue Fund) 100% 600% Yes 100%
POR04 1sts - 184 (30 bp svc) 100% 600% Yes 100%

2017CDE POR01 GNMA - 1sts (.404% Servicing) 100% 600% Yes 100%
POR02 GNMA - 1sts (.483% Servicing) 100% 600% Yes 100%
POR03 GNMA - 1sts (.5% Servicing) 100% 600% Yes 100%
POR04 GNMA - 1sts (.443% Servicing) 100% 600% Yes 100%
POR05 GNMA - 1sts (.487% Servicing) 100% 600% Yes 100%
POR07 1sts - 186 (30 bp svc) 100% 600% Yes 100%
POR08 1sts - 186 (0 bp svc) 100% 600% Yes 100%
POR10 GNMA - 1sts (.5% Servicing) 100% 600% Yes 100%
POR11 GNMA - 1sts (.50% Servicing) 100% 600% Yes 100%
POR12 GNMA - 1sts (.481% Servicing) 100% 600% Yes 100%
POR13 GNMA - 1sts (.50% Servicing) 100% 600% Yes 100%
POR14 GNMA - 1sts (.308% Servicing) 100% 600% Yes 100%

2018AB POR36 1sts - 188 (30 bp svc) 100% 600% Yes 100%
POR37 1sts - 188 (0 bp svc) 100% 600% Yes 100%
POR50 GNMA 4.00% BD0501 (Interest Out) 100% 600% Yes 100%
POR51 GNMA 4.50% BD0506 (part w 17CDE) 100% 600% Yes 100%
POR52 GNMA 4.00% BD0508 (Interest Out) 100% 600% Yes 100%
POR53 GNMA 4.50% BD0509 100% 600% Yes 100%
POR54 GNMA 4.50% BD0510 (50% Interest Out) 100% 600% Yes 100%
POR55 GNMA 4.50% [Pool #] (Interest Out) 100% 600% Yes 100%
POR56 GNMA 4.0% AY0551 (part in from 17CDE) 100% 600% Yes 100%
POR57 GNMA 4.0% AY0560 (part in from 17CDE) 100% 600% Yes 100%
POR58 GNMA 4.50% BD0518 100% 600% Yes 100%
POR59 GNMA 4.50% BD0520 100% 600% Yes 100%
POR60 GNMA 4.50% BK7175 100% 600% Yes 100%
POR61 GNMA 4.50% AY0551 100% 600% Yes 100%
POR62 GNMA 4.50% AY0560 100% 600% Yes 100%
POR63 GNMA BD0519 100% 600% Yes 100%
POR64 GNMA BM9706 100% 600% Yes 100%

2018C_1 POR10 GNMA 4.50% BD0529 100% 600% Yes 100%
POR11 GNMA 4.50% BD0530 100% 600% Yes 100%
POR12 GNMA 4.50% BD0547 (Interest Out) (FUTURE 2019) 100% 600% Yes 100%
POR14 GNMA 4.50% BD0538 100% 600% Yes 100%
POR15 GNMA 4.50% BD0546 100% 600% Yes 100%
POR16 GNMA 4.50% BD0548 (Interest Out) 100% 600% Yes 100%
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Loan Assumptions

Loan Delivery Prepayment Loan Default
Series Portfolio Percent Percent Loss? Factor

2018C_1 POR17 GNMA 4.50% BD0566 (Interest Out) 100% 600% Yes 100%
POR18 GNMA 4.50% BK7186 100% 600% Yes 100%
POR19 GNMA 4.50% BK7197 100% 600% Yes 100%
POR20 GNMA 4.50% BM7905 100% 600% Yes 100%

2018D POR23 08A: 1sts - NQ 190 (30bps) 100% 600% Yes 100%
POR24 03B: 1sts - 190 (30bps) 100% 600% Yes 100%
POR25 12A: 1sts - 190 (30bps) 100% 600% Yes 100%
POR27 1sts - 190 (0bps) 100% 600% Yes 100%

2019ABC POR01 1sts (w/ 2nds) GNMA BD0574 100% 600% Yes 100%
POR05 1sts (w/ 2nds) GNMA BK7165 100% 600% Yes 100%
POR06 1sts (w/ 2nds) Future GNMAs 100% 600% Yes 100%
POR07 1sts (w/ 2nds) GNMA BK7166 100% 600% Yes 100%
POR08 1sts (w/ 2nds) GNMA BK7167 100% 600% Yes 100%
POR09 1sts (w/ 2nds) GNMA BK7173 100% 600% Yes 100%

2019DE POR12 Tfd Loans - 1sts (30 bps) 100% 600% Yes 100%
POR14 Tfd Loans - 1sts (0.000%) 100% 600% Yes 100%
POR15 GNMA 4.50% BK7175 (part w 18AB) 100% 600% Yes 100%
POR16 GNMA 4.50% BK7186 (part w 18C) 100% 600% Yes 100%
POR17 GNMA 4.50% BK7197 (part w 18C) 100% 600% Yes 100%
POR18 GNMA 4.00% BK7176 -- Par (Non-Purp Interest Out) 100% 600% Yes 100%
POR19 GNMA 4.00% BK7187 -- Par (Non-Purp Interest Out) 100% 600% Yes 100%
POR20 GNMA 4.50% BK7193 100% 600% Yes 100%
POR21 GNMA 4.50% BK7185 100% 600% Yes 100%
POR22 GNMA 4.00% BD0501 (part in from 18AB) 100% 600% Yes 100%
POR23 GNMA 4.00% BD0508 (part in from 18AB) 100% 600% Yes 100%
POR24 GNMA 4.00% BD0510 (part in from 18AB) 100% 600% Yes 100%
POR25 GNMA 4.00% BD0518 (part in from 18AB) 100% 600% Yes 100%
POR26 GNMA 4.00% BD0520 (part in from 18AB) 100% 600% Yes 100%
POR27 GNMA 4.50% BD0547 (part in from 18C) 100% 600% Yes 100%
POR29 GNMA 4.50% BM9757 100% 600% Yes 100%
POR30 GNMA 4.50% BK7205 100% 600% Yes 100%
POR31 GNMA 4.50% BM9707 100% 600% Yes 100%
POR32 GNMA 4.50% BM9740 100% 600% Yes 100%
POR33 GNMA 4.50% BK7174 100% 600% Yes 100%
POR34 GNMA 4.50% (Non-Purp Interest Out) 100% 600% Yes 100%
POR35 GNMA 3.50% BS1739 -- Par (Non-Purp Interest Out) 100% 600% Yes 100%
POR36 GNMA 2.50% BS1751 100% 600% Yes 100%

2019FG POR04 GNMA BK7195 62.5bps 100% 600% Yes 100%
POR10 GNMA BK7204 62.5bps 100% 600% Yes 100%
POR11 GNMA BK7205 62.5bps (Part in 19DE) 100% 600% Yes 100%
POR12 GNMA BK7206 62.5bps 100% 600% Yes 100%
POR13 GNMA BM9660 48.8bps (Part out 20DEF) 100% 600% Yes 100%
POR14 GNMA BM9661 60.4bps (Part out 20DEF) 100% 600% Yes 100%
POR15 GNMA BM9662 57.8bps 100% 600% Yes 100%
POR16 GNMA BM9663 62.5bps (Part out 20DEF) 100% 600% Yes 100%
POR17 GNMA BM9673 62.5bps 100% 600% Yes 100%
POR19 GNMA 4.50% BK7174 (part in 19DE) 100% 600% Yes 100%
POR21 GNMA BS8481 25.5bps (Part out 20DEF) 100% 600% Yes 100%
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Loan Assumptions

Loan Delivery Prepayment Loan Default
Series Portfolio Percent Percent Loss? Factor

2019FG POR22 GNMA BS8527 50bps (Part out 20GHI) 100% 600% Yes 100%
POR23 GNMA BS8526 50.4bps (Part out 20GHI) 100% 600% Yes 100%

2019HI POR12 GNMA 4.50% BK7194 (part in from 19DE) 100% 600% Yes 100%
POR13 GNMA 4.50% BK7196 (part in from 19DE) 100% 600% Yes 100%
POR14 GNMA 4.50% BK7204 (part in from 19DE) 100% 600% Yes 100%
POR15 GNMA 4.50% BM9707 100% 600% Yes 100%
POR16 GNMA BM9711 100% 600% Yes 100%
POR17 GNMA BM9731 100% 600% Yes 100%
POR18 GNMA BM9733 100% 600% Yes 100%
POR19 GNMA BM9688 (Part w 2020GHI) 100% 600% Yes 100%
POR20 GNMA BM9729 100% 600% Yes 100%
POR21 GNMA BM9741 100% 600% Yes 100%
POR22 GNMA BM9732 100% 600% Yes 100%
POR23 GNMA BM9730 (Part w 2020GHI) 100% 600% Yes 100%
POR24 GNMA BS8511 (Part out 2020GHI) 100% 600% Yes 100%
POR25 GNMA BS8521 (Part out 2020GHI) 100% 600% Yes 100%
POR26 GNMA 2.00% BS8542 100% 600% Yes 100%

2019JKL POR04 GNMA BM9740 62.5bps (Part in 19DE) 100% 600% Yes 100%
POR05 GNMA BM9742 62.5bps 100% 600% Yes 100%
POR10 13B Tfd Lns: 1sts 100% 600% Yes 100%
POR12 GNMA BK7176 61.9bps (Part in 19DE) 100% 600% Yes 100%
POR13 GNMA BM9756 100% 600% Yes 100%
POR14 GNMA BM9758 100% 600% Yes 100%
POR15 GNMA BS1711 100% 600% Yes 100%
POR17 GNMA BS1725 65.2bps 100% 600% Yes 100%
POR18 GNMA BS1726 34.0bps 100% 600% Yes 100%
POR19 GNMA BS1724 54.6bps 100% 600% Yes 100%
POR21 GNMA BK7187 59.5bps (Part in 19DE) 100% 600% Yes 100%
POR22 GNMA BS1738 62.5bps 100% 600% Yes 100%

2020ABC POR04 GNMA BS1739 73.2bps (Part in 19DE) 100% 600% Yes 100%
POR06 GNMA BS1737 64.2bps Non-Purpose 100% 600% Yes 100%
POR12 GNMA 4.50% BK7185 (Part in 19DE) 100% 600% Yes 100%
POR14 GNMA BS8434 37.5bps Non-Purpose 100% 600% Yes 100%
POR15 GNMA BS8435 43.2 bps Non-Purpose 100% 600% Yes 100%
POR16 GNMA BS8436 29 bps Non-Purpose 100% 600% Yes 100%
POR17 GNMA BS8449 36.9 bps Non-Purpose 100% 600% Yes 100%
POR18 GNMA BS8451 26.1 bps Non-Purpose 100% 600% Yes 100%

2020DEF POR05 GNMA 3.064% BS8495 56.4bps 100% 600% Yes 100%
POR08 GNMA 3.250% BS8467 25.0bps 100% 600% Yes 100%
POR14 GNMA 4.00% BM9660 (part in 19FG) 100% 600% Yes 100%
POR15 GNMA 4.50% BM9661 (part in 19FG) 100% 600% Yes 100%
POR16 GNMA 4.50% BM9663 (part in 19FG) 100% 600% Yes 100%
POR18 GNMA 3.022% BS8510 52.2bps 100% 600% Yes 100%
POR19 GNMA 3.255% BS8481 25.5bps (part w 19F) 100% 600% Yes 100%
POR20 GNMA 3.255% BS8496 25.5bps 100% 600% Yes 100%
POR21 20DEF / 02C Tfd Lns 100% 600% Yes 100%

2020GHI POR12 GNMA 4.00% BM9730 25.0bps (part w 19HI) 100% 600% Yes 100%
POR13 GNMA 2.5% BS8511 52.0bps (Part w 19HI) 100% 600% Yes 100%
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Loan Assumptions

Loan Delivery Prepayment Loan Default
Series Portfolio Percent Percent Loss? Factor

2020GHI POR14 GNMA 2.5% BS8527 50.0bps (Part w 19FG) 100% 600% Yes 100%
POR15 GNMA 2.5% BS8526 52.0bps (Part in 19FG) 100% 600% Yes 100%
POR16 GNMA 4.0% BM9688 26.5bps (Part w 19HI) 100% 600% Yes 100%
POR17 GNMA 2.0% BS8521 25.0bps (Part w 19HI) 100% 600% Yes 100%
POR18 GNMA 2.5% BS8545 25.0bps 100% 600% Yes 100%
POR19 GNMA 2.5% BS8544 25.0bps 100% 600% Yes 100%
POR20 GNMA 2.5% BS8543 25.0bps 100% 600% Yes 100%
POR21 GNMA 2.5% BS8558 45.6 bps 100% 600% Yes 100%

2021ABC POR04 GNMA BS8558 40.2bps (Part w 20ABC) 100% 600% Yes 100%
POR06 GNMA [       ] 37.5bps 100% 600% Yes 100%
POR08 GNMA [Feb] 37.5bps Non-Purpose 100% 600% Yes 100%
POR09 Part Out - GNMA [Feb 2021] 37.5bps 100% 600% Yes 100%
POR12 GNMA BS8434 (part in from 20ABC) 100% 600% Yes 100%
POR13 GNMA BS8435 (part in from 20ABC) 100% 600% Yes 100%
POR14 GNMA BS8436 (part in from 20ABC) 100% 600% Yes 100%
POR15 GNMA BS8449 (part in from 20ABC) 100% 600% Yes 100%
POR16 GNMA BS8451 (part in from 20ABC) 100% 600% Yes 100%
POR17 Part Out - GNMA [Mar 2021] 37.5bps 100% 600% Yes 100%
POR18 Part Out - GNMA CE1942 [Jun 2021] 52.2bps 100% 600% Yes 100%

2021DEF POR04 GNMA BS8597 45bps (Part w 20DEF) 100% 600% Yes 100%
POR05 GNMA [       ] 45bps 100% 600% Yes 100%
POR09 Zeros Out - GNMA [           ] 45bps 100% 600% Yes 100%
POR11 Zeros In - GNMA [           ] 45bps 100% 600% Yes 100%
POR12 GNMA BS8496 (part in from 20DEF) 100% 600% Yes 100%
POR13 GNMA BS8608 47.7bps (Part w 20DEF) 100% 600% Yes 100%

2021GHIJ POR04 GNMA CE1943 53.6bps (Part w 20GH) 100% 600% Yes 100%
POR05 GNMA [       ] 50.0bps 100% 600% Yes 100%
POR09 Zeros Out - GNMA [           ] 50.0bps 100% 600% Yes 100%
POR11 Zeros In - GNMA [           ] 50.0bps 100% 600% Yes 100%
POR12 GNMA BS8534 (part in from 20GH) 100% 600% Yes 100%
POR13 GNMA CE1955 50.5bps (Part w 20GH) 100% 600% Yes 100%
POR14 GNMA CE1970 48.8bps (Part w 20GH) 100% 600% Yes 100%

2021KLM POR04 GNMA [       ] 50bps (Part w 21ABC) 100% 600% Yes 100%
POR05 GNMA [       ] 50bps 100% 600% Yes 100%
POR06 GNMA [       ] 50bps 100% 600% Yes 100%
POR08 GNMA [       ] 50bps 100% 600% Yes 100%
POR09 Zeros Out - GNMA [           ] 50bps 100% 600% Yes 100%
POR11 Zeros In - GNMA [           ] 39.0bps 100% 600% Yes 100%

EXCESS POR05 1sts - 176 (30 bps) 100% 600% Yes 100%
POR06 GNMA MBS in Revenue Fund 100% 600% Yes 100%
POR09 FHLMC MBS in Revenue Fund 100% 600% Yes 100%
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Loan Assumptions

Loan FHA Deb./Payout Pmt
Series Portfolio Default Lag

2001AA POR01 1sts - 124 (0 bps) N/A 29
POR05 1sts - 124 (30bps) N/A 29
POR11 1sts - NQ 165 (30bps) N/A 29

2002A POR01 1sts - 127 (30bps) N/A 29
POR02 1sts - 127 (0bps) N/A 29

2002B POR02 1sts - 131 (30bps) N/A 29
2014A POR01 1sts - 177 (30 bps) N/A 29
2015A POR01 1sts - 178 (30bps) N/A 29
2015B POR01 1sts - 179 (30bps) N/A 29
2017A POR14 2017A GNMA MBS (in Revenue Fund) N/A 29
2017B POR01 1sts - 184 (0 bp svc) N/A 29

POR03 2017B GNMA MBS (in Revenue Fund) N/A 29
POR04 1sts - 184 (30 bp svc) N/A 29

2017CDE POR01 GNMA - 1sts (.404% Servicing) N/A 29
POR02 GNMA - 1sts (.483% Servicing) N/A 29
POR03 GNMA - 1sts (.5% Servicing) N/A 29
POR04 GNMA - 1sts (.443% Servicing) N/A 29
POR05 GNMA - 1sts (.487% Servicing) N/A 29
POR07 1sts - 186 (30 bp svc) N/A 29
POR08 1sts - 186 (0 bp svc) N/A 29
POR10 GNMA - 1sts (.5% Servicing) N/A 29
POR11 GNMA - 1sts (.50% Servicing) N/A 29
POR12 GNMA - 1sts (.481% Servicing) N/A 29
POR13 GNMA - 1sts (.50% Servicing) N/A 29
POR14 GNMA - 1sts (.308% Servicing) N/A 29

2018AB POR36 1sts - 188 (30 bp svc) N/A 29
POR37 1sts - 188 (0 bp svc) N/A 29
POR50 GNMA 4.00% BD0501 (Interest Out) N/A 29
POR51 GNMA 4.50% BD0506 (part w 17CDE) N/A 29
POR52 GNMA 4.00% BD0508 (Interest Out) N/A 29
POR53 GNMA 4.50% BD0509 N/A 29
POR54 GNMA 4.50% BD0510 (50% Interest Out) N/A 29
POR55 GNMA 4.50% [Pool #] (Interest Out) N/A 29
POR56 GNMA 4.0% AY0551 (part in from 17CDE) N/A 29
POR57 GNMA 4.0% AY0560 (part in from 17CDE) N/A 29
POR58 GNMA 4.50% BD0518 N/A 29
POR59 GNMA 4.50% BD0520 N/A 29
POR60 GNMA 4.50% BK7175 N/A 29
POR61 GNMA 4.50% AY0551 N/A 29
POR62 GNMA 4.50% AY0560 N/A 29
POR63 GNMA BD0519 N/A 29
POR64 GNMA BM9706 N/A 29

2018C_1 POR10 GNMA 4.50% BD0529 N/A 29
POR11 GNMA 4.50% BD0530 N/A 29
POR12 GNMA 4.50% BD0547 (Interest Out) (FUTURE 2019) N/A 29
POR14 GNMA 4.50% BD0538 N/A 29
POR15 GNMA 4.50% BD0546 N/A 29
POR16 GNMA 4.50% BD0548 (Interest Out) N/A 29



Sep 21, 2021   6:04 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 7

SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Loan Assumptions

Loan FHA Deb./Payout Pmt
Series Portfolio Default Lag

2018C_1 POR17 GNMA 4.50% BD0566 (Interest Out) N/A 29
POR18 GNMA 4.50% BK7186 N/A 29
POR19 GNMA 4.50% BK7197 N/A 29
POR20 GNMA 4.50% BM7905 N/A 29

2018D POR23 08A: 1sts - NQ 190 (30bps) N/A 29
POR24 03B: 1sts - 190 (30bps) N/A 29
POR25 12A: 1sts - 190 (30bps) N/A 29
POR27 1sts - 190 (0bps) N/A 29

2019ABC POR01 1sts (w/ 2nds) GNMA BD0574 N/A 29
POR05 1sts (w/ 2nds) GNMA BK7165 N/A 29
POR06 1sts (w/ 2nds) Future GNMAs N/A 29
POR07 1sts (w/ 2nds) GNMA BK7166 N/A 29
POR08 1sts (w/ 2nds) GNMA BK7167 N/A 29
POR09 1sts (w/ 2nds) GNMA BK7173 N/A 29

2019DE POR12 Tfd Loans - 1sts (30 bps) N/A 29
POR14 Tfd Loans - 1sts (0.000%) N/A 29
POR15 GNMA 4.50% BK7175 (part w 18AB) N/A 29
POR16 GNMA 4.50% BK7186 (part w 18C) N/A 29
POR17 GNMA 4.50% BK7197 (part w 18C) N/A 29
POR18 GNMA 4.00% BK7176 -- Par (Non-Purp Interest Out) N/A 29
POR19 GNMA 4.00% BK7187 -- Par (Non-Purp Interest Out) N/A 29
POR20 GNMA 4.50% BK7193 N/A 29
POR21 GNMA 4.50% BK7185 N/A 29
POR22 GNMA 4.00% BD0501 (part in from 18AB) N/A 29
POR23 GNMA 4.00% BD0508 (part in from 18AB) N/A 29
POR24 GNMA 4.00% BD0510 (part in from 18AB) N/A 29
POR25 GNMA 4.00% BD0518 (part in from 18AB) N/A 29
POR26 GNMA 4.00% BD0520 (part in from 18AB) N/A 29
POR27 GNMA 4.50% BD0547 (part in from 18C) N/A 29
POR29 GNMA 4.50% BM9757 N/A 29
POR30 GNMA 4.50% BK7205 N/A 29
POR31 GNMA 4.50% BM9707 N/A 29
POR32 GNMA 4.50% BM9740 N/A 29
POR33 GNMA 4.50% BK7174 N/A 29
POR34 GNMA 4.50% (Non-Purp Interest Out) N/A 29
POR35 GNMA 3.50% BS1739 -- Par (Non-Purp Interest Out) N/A 29
POR36 GNMA 2.50% BS1751 N/A 29

2019FG POR04 GNMA BK7195 62.5bps N/A 29
POR10 GNMA BK7204 62.5bps N/A 29
POR11 GNMA BK7205 62.5bps (Part in 19DE) N/A 29
POR12 GNMA BK7206 62.5bps N/A 29
POR13 GNMA BM9660 48.8bps (Part out 20DEF) N/A 29
POR14 GNMA BM9661 60.4bps (Part out 20DEF) N/A 29
POR15 GNMA BM9662 57.8bps N/A 29
POR16 GNMA BM9663 62.5bps (Part out 20DEF) N/A 29
POR17 GNMA BM9673 62.5bps N/A 29
POR19 GNMA 4.50% BK7174 (part in 19DE) N/A 29
POR21 GNMA BS8481 25.5bps (Part out 20DEF) N/A 29
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Loan Assumptions

Loan FHA Deb./Payout Pmt
Series Portfolio Default Lag

2019FG POR22 GNMA BS8527 50bps (Part out 20GHI) N/A 29
POR23 GNMA BS8526 50.4bps (Part out 20GHI) N/A 29

2019HI POR12 GNMA 4.50% BK7194 (part in from 19DE) N/A 29
POR13 GNMA 4.50% BK7196 (part in from 19DE) N/A 29
POR14 GNMA 4.50% BK7204 (part in from 19DE) N/A 29
POR15 GNMA 4.50% BM9707 N/A 29
POR16 GNMA BM9711 N/A 29
POR17 GNMA BM9731 N/A 29
POR18 GNMA BM9733 N/A 29
POR19 GNMA BM9688 (Part w 2020GHI) N/A 29
POR20 GNMA BM9729 N/A 29
POR21 GNMA BM9741 N/A 29
POR22 GNMA BM9732 N/A 29
POR23 GNMA BM9730 (Part w 2020GHI) N/A 29
POR24 GNMA BS8511 (Part out 2020GHI) N/A 29
POR25 GNMA BS8521 (Part out 2020GHI) N/A 29
POR26 GNMA 2.00% BS8542 N/A 29

2019JKL POR04 GNMA BM9740 62.5bps (Part in 19DE) N/A 29
POR05 GNMA BM9742 62.5bps N/A 29
POR10 13B Tfd Lns: 1sts N/A 29
POR12 GNMA BK7176 61.9bps (Part in 19DE) N/A 29
POR13 GNMA BM9756 N/A 29
POR14 GNMA BM9758 N/A 29
POR15 GNMA BS1711 N/A 29
POR17 GNMA BS1725 65.2bps N/A 29
POR18 GNMA BS1726 34.0bps N/A 29
POR19 GNMA BS1724 54.6bps N/A 29
POR21 GNMA BK7187 59.5bps (Part in 19DE) N/A 29
POR22 GNMA BS1738 62.5bps N/A 29

2020ABC POR04 GNMA BS1739 73.2bps (Part in 19DE) N/A 29
POR06 GNMA BS1737 64.2bps Non-Purpose N/A 29
POR12 GNMA 4.50% BK7185 (Part in 19DE) N/A 29
POR14 GNMA BS8434 37.5bps Non-Purpose N/A 29
POR15 GNMA BS8435 43.2 bps Non-Purpose N/A 29
POR16 GNMA BS8436 29 bps Non-Purpose N/A 29
POR17 GNMA BS8449 36.9 bps Non-Purpose N/A 29
POR18 GNMA BS8451 26.1 bps Non-Purpose N/A 29

2020DEF POR05 GNMA 3.064% BS8495 56.4bps N/A 29
POR08 GNMA 3.250% BS8467 25.0bps N/A 29
POR14 GNMA 4.00% BM9660 (part in 19FG) N/A 29
POR15 GNMA 4.50% BM9661 (part in 19FG) N/A 29
POR16 GNMA 4.50% BM9663 (part in 19FG) N/A 29
POR18 GNMA 3.022% BS8510 52.2bps N/A 29
POR19 GNMA 3.255% BS8481 25.5bps (part w 19F) N/A 29
POR20 GNMA 3.255% BS8496 25.5bps N/A 29
POR21 20DEF / 02C Tfd Lns N/A 29

2020GHI POR12 GNMA 4.00% BM9730 25.0bps (part w 19HI) N/A 29
POR13 GNMA 2.5% BS8511 52.0bps (Part w 19HI) N/A 29
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Loan Assumptions

Loan FHA Deb./Payout Pmt
Series Portfolio Default Lag

2020GHI POR14 GNMA 2.5% BS8527 50.0bps (Part w 19FG) N/A 29
POR15 GNMA 2.5% BS8526 52.0bps (Part in 19FG) N/A 29
POR16 GNMA 4.0% BM9688 26.5bps (Part w 19HI) N/A 29
POR17 GNMA 2.0% BS8521 25.0bps (Part w 19HI) N/A 29
POR18 GNMA 2.5% BS8545 25.0bps N/A 29
POR19 GNMA 2.5% BS8544 25.0bps N/A 29
POR20 GNMA 2.5% BS8543 25.0bps N/A 29
POR21 GNMA 2.5% BS8558 45.6 bps N/A 29

2021ABC POR04 GNMA BS8558 40.2bps (Part w 20ABC) N/A 29
POR06 GNMA [       ] 37.5bps N/A 29
POR08 GNMA [Feb] 37.5bps Non-Purpose N/A 29
POR09 Part Out - GNMA [Feb 2021] 37.5bps N/A 29
POR12 GNMA BS8434 (part in from 20ABC) N/A 29
POR13 GNMA BS8435 (part in from 20ABC) N/A 29
POR14 GNMA BS8436 (part in from 20ABC) N/A 29
POR15 GNMA BS8449 (part in from 20ABC) N/A 29
POR16 GNMA BS8451 (part in from 20ABC) N/A 29
POR17 Part Out - GNMA [Mar 2021] 37.5bps N/A 29
POR18 Part Out - GNMA CE1942 [Jun 2021] 52.2bps N/A 29

2021DEF POR04 GNMA BS8597 45bps (Part w 20DEF) N/A 29
POR05 GNMA [       ] 45bps N/A 29
POR09 Zeros Out - GNMA [           ] 45bps N/A 29
POR11 Zeros In - GNMA [           ] 45bps N/A 29
POR12 GNMA BS8496 (part in from 20DEF) N/A 29
POR13 GNMA BS8608 47.7bps (Part w 20DEF) N/A 29

2021GHIJ POR04 GNMA CE1943 53.6bps (Part w 20GH) N/A 29
POR05 GNMA [       ] 50.0bps N/A 29
POR09 Zeros Out - GNMA [           ] 50.0bps N/A 29
POR11 Zeros In - GNMA [           ] 50.0bps N/A 29
POR12 GNMA BS8534 (part in from 20GH) N/A 29
POR13 GNMA CE1955 50.5bps (Part w 20GH) N/A 29
POR14 GNMA CE1970 48.8bps (Part w 20GH) N/A 29

2021KLM POR04 GNMA [       ] 50bps (Part w 21ABC) N/A 29
POR05 GNMA [       ] 50bps N/A 29
POR06 GNMA [       ] 50bps N/A 29
POR08 GNMA [       ] 50bps N/A 29
POR09 Zeros Out - GNMA [           ] 50bps N/A 29
POR11 Zeros In - GNMA [           ] 39.0bps N/A 29

EXCESS POR05 1sts - 176 (30 bps) N/A 29
POR06 GNMA MBS in Revenue Fund N/A 29
POR09 FHLMC MBS in Revenue Fund N/A 29
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Loan Assumptions

Loan Loans are
Series Portfolio Originated

2001AA POR01 1sts - 124 (0 bps) As Scheduled
POR05 1sts - 124 (30bps) As Scheduled
POR11 1sts - NQ 165 (30bps) As Scheduled

2002A POR01 1sts - 127 (30bps) As Scheduled
POR02 1sts - 127 (0bps) As Scheduled

2002B POR02 1sts - 131 (30bps) As Scheduled
2014A POR01 1sts - 177 (30 bps) As Scheduled
2015A POR01 1sts - 178 (30bps) As Scheduled
2015B POR01 1sts - 179 (30bps) As Scheduled
2017A POR14 2017A GNMA MBS (in Revenue Fund) As Scheduled
2017B POR01 1sts - 184 (0 bp svc) As Scheduled

POR03 2017B GNMA MBS (in Revenue Fund) As Scheduled
POR04 1sts - 184 (30 bp svc) As Scheduled

2017CDE POR01 GNMA - 1sts (.404% Servicing) As Scheduled
POR02 GNMA - 1sts (.483% Servicing) As Scheduled
POR03 GNMA - 1sts (.5% Servicing) As Scheduled
POR04 GNMA - 1sts (.443% Servicing) As Scheduled
POR05 GNMA - 1sts (.487% Servicing) As Scheduled
POR07 1sts - 186 (30 bp svc) As Scheduled
POR08 1sts - 186 (0 bp svc) As Scheduled
POR10 GNMA - 1sts (.5% Servicing) As Scheduled
POR11 GNMA - 1sts (.50% Servicing) As Scheduled
POR12 GNMA - 1sts (.481% Servicing) As Scheduled
POR13 GNMA - 1sts (.50% Servicing) As Scheduled
POR14 GNMA - 1sts (.308% Servicing) As Scheduled

2018AB POR36 1sts - 188 (30 bp svc) As Scheduled
POR37 1sts - 188 (0 bp svc) As Scheduled
POR50 GNMA 4.00% BD0501 (Interest Out) As Scheduled
POR51 GNMA 4.50% BD0506 (part w 17CDE) As Scheduled
POR52 GNMA 4.00% BD0508 (Interest Out) As Scheduled
POR53 GNMA 4.50% BD0509 As Scheduled
POR54 GNMA 4.50% BD0510 (50% Interest Out) As Scheduled
POR55 GNMA 4.50% [Pool #] (Interest Out) As Scheduled
POR56 GNMA 4.0% AY0551 (part in from 17CDE) As Scheduled
POR57 GNMA 4.0% AY0560 (part in from 17CDE) As Scheduled
POR58 GNMA 4.50% BD0518 As Scheduled
POR59 GNMA 4.50% BD0520 As Scheduled
POR60 GNMA 4.50% BK7175 As Scheduled
POR61 GNMA 4.50% AY0551 As Scheduled
POR62 GNMA 4.50% AY0560 As Scheduled
POR63 GNMA BD0519 As Scheduled
POR64 GNMA BM9706 As Scheduled

2018C_1 POR10 GNMA 4.50% BD0529 As Scheduled
POR11 GNMA 4.50% BD0530 As Scheduled
POR12 GNMA 4.50% BD0547 (Interest Out) (FUTURE 2019) As Scheduled
POR14 GNMA 4.50% BD0538 As Scheduled
POR15 GNMA 4.50% BD0546 As Scheduled
POR16 GNMA 4.50% BD0548 (Interest Out) As Scheduled
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Loan Assumptions

Loan Loans are
Series Portfolio Originated

2018C_1 POR17 GNMA 4.50% BD0566 (Interest Out) As Scheduled
POR18 GNMA 4.50% BK7186 As Scheduled
POR19 GNMA 4.50% BK7197 As Scheduled
POR20 GNMA 4.50% BM7905 As Scheduled

2018D POR23 08A: 1sts - NQ 190 (30bps) As Scheduled
POR24 03B: 1sts - 190 (30bps) As Scheduled
POR25 12A: 1sts - 190 (30bps) As Scheduled
POR27 1sts - 190 (0bps) As Scheduled

2019ABC POR01 1sts (w/ 2nds) GNMA BD0574 As Scheduled
POR05 1sts (w/ 2nds) GNMA BK7165 As Scheduled
POR06 1sts (w/ 2nds) Future GNMAs As Scheduled
POR07 1sts (w/ 2nds) GNMA BK7166 As Scheduled
POR08 1sts (w/ 2nds) GNMA BK7167 As Scheduled
POR09 1sts (w/ 2nds) GNMA BK7173 As Scheduled

2019DE POR12 Tfd Loans - 1sts (30 bps) As Scheduled
POR14 Tfd Loans - 1sts (0.000%) As Scheduled
POR15 GNMA 4.50% BK7175 (part w 18AB) As Scheduled
POR16 GNMA 4.50% BK7186 (part w 18C) As Scheduled
POR17 GNMA 4.50% BK7197 (part w 18C) As Scheduled
POR18 GNMA 4.00% BK7176 -- Par (Non-Purp Interest Out) As Scheduled
POR19 GNMA 4.00% BK7187 -- Par (Non-Purp Interest Out) As Scheduled
POR20 GNMA 4.50% BK7193 As Scheduled
POR21 GNMA 4.50% BK7185 As Scheduled
POR22 GNMA 4.00% BD0501 (part in from 18AB) As Scheduled
POR23 GNMA 4.00% BD0508 (part in from 18AB) As Scheduled
POR24 GNMA 4.00% BD0510 (part in from 18AB) As Scheduled
POR25 GNMA 4.00% BD0518 (part in from 18AB) As Scheduled
POR26 GNMA 4.00% BD0520 (part in from 18AB) As Scheduled
POR27 GNMA 4.50% BD0547 (part in from 18C) As Scheduled
POR29 GNMA 4.50% BM9757 As Scheduled
POR30 GNMA 4.50% BK7205 As Scheduled
POR31 GNMA 4.50% BM9707 As Scheduled
POR32 GNMA 4.50% BM9740 As Scheduled
POR33 GNMA 4.50% BK7174 As Scheduled
POR34 GNMA 4.50% (Non-Purp Interest Out) As Scheduled
POR35 GNMA 3.50% BS1739 -- Par (Non-Purp Interest Out) As Scheduled
POR36 GNMA 2.50% BS1751 As Scheduled

2019FG POR04 GNMA BK7195 62.5bps As Scheduled
POR10 GNMA BK7204 62.5bps As Scheduled
POR11 GNMA BK7205 62.5bps (Part in 19DE) As Scheduled
POR12 GNMA BK7206 62.5bps As Scheduled
POR13 GNMA BM9660 48.8bps (Part out 20DEF) As Scheduled
POR14 GNMA BM9661 60.4bps (Part out 20DEF) As Scheduled
POR15 GNMA BM9662 57.8bps As Scheduled
POR16 GNMA BM9663 62.5bps (Part out 20DEF) As Scheduled
POR17 GNMA BM9673 62.5bps As Scheduled
POR19 GNMA 4.50% BK7174 (part in 19DE) As Scheduled
POR21 GNMA BS8481 25.5bps (Part out 20DEF) As Scheduled
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Loan Assumptions

Loan Loans are
Series Portfolio Originated

2019FG POR22 GNMA BS8527 50bps (Part out 20GHI) As Scheduled
POR23 GNMA BS8526 50.4bps (Part out 20GHI) As Scheduled

2019HI POR12 GNMA 4.50% BK7194 (part in from 19DE) As Scheduled
POR13 GNMA 4.50% BK7196 (part in from 19DE) As Scheduled
POR14 GNMA 4.50% BK7204 (part in from 19DE) As Scheduled
POR15 GNMA 4.50% BM9707 As Scheduled
POR16 GNMA BM9711 As Scheduled
POR17 GNMA BM9731 As Scheduled
POR18 GNMA BM9733 As Scheduled
POR19 GNMA BM9688 (Part w 2020GHI) As Scheduled
POR20 GNMA BM9729 As Scheduled
POR21 GNMA BM9741 As Scheduled
POR22 GNMA BM9732 As Scheduled
POR23 GNMA BM9730 (Part w 2020GHI) As Scheduled
POR24 GNMA BS8511 (Part out 2020GHI) As Scheduled
POR25 GNMA BS8521 (Part out 2020GHI) As Scheduled
POR26 GNMA 2.00% BS8542 As Scheduled

2019JKL POR04 GNMA BM9740 62.5bps (Part in 19DE) As Scheduled
POR05 GNMA BM9742 62.5bps As Scheduled
POR10 13B Tfd Lns: 1sts As Scheduled
POR12 GNMA BK7176 61.9bps (Part in 19DE) As Scheduled
POR13 GNMA BM9756 As Scheduled
POR14 GNMA BM9758 As Scheduled
POR15 GNMA BS1711 As Scheduled
POR17 GNMA BS1725 65.2bps As Scheduled
POR18 GNMA BS1726 34.0bps As Scheduled
POR19 GNMA BS1724 54.6bps As Scheduled
POR21 GNMA BK7187 59.5bps (Part in 19DE) As Scheduled
POR22 GNMA BS1738 62.5bps As Scheduled

2020ABC POR04 GNMA BS1739 73.2bps (Part in 19DE) As Scheduled
POR06 GNMA BS1737 64.2bps Non-Purpose As Scheduled
POR12 GNMA 4.50% BK7185 (Part in 19DE) As Scheduled
POR14 GNMA BS8434 37.5bps Non-Purpose As Scheduled
POR15 GNMA BS8435 43.2 bps Non-Purpose As Scheduled
POR16 GNMA BS8436 29 bps Non-Purpose As Scheduled
POR17 GNMA BS8449 36.9 bps Non-Purpose As Scheduled
POR18 GNMA BS8451 26.1 bps Non-Purpose As Scheduled

2020DEF POR05 GNMA 3.064% BS8495 56.4bps As Scheduled
POR08 GNMA 3.250% BS8467 25.0bps As Scheduled
POR14 GNMA 4.00% BM9660 (part in 19FG) As Scheduled
POR15 GNMA 4.50% BM9661 (part in 19FG) As Scheduled
POR16 GNMA 4.50% BM9663 (part in 19FG) As Scheduled
POR18 GNMA 3.022% BS8510 52.2bps As Scheduled
POR19 GNMA 3.255% BS8481 25.5bps (part w 19F) As Scheduled
POR20 GNMA 3.255% BS8496 25.5bps As Scheduled
POR21 20DEF / 02C Tfd Lns As Scheduled

2020GHI POR12 GNMA 4.00% BM9730 25.0bps (part w 19HI) As Scheduled
POR13 GNMA 2.5% BS8511 52.0bps (Part w 19HI) As Scheduled
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Loan Assumptions

Loan Loans are
Series Portfolio Originated

2020GHI POR14 GNMA 2.5% BS8527 50.0bps (Part w 19FG) As Scheduled
POR15 GNMA 2.5% BS8526 52.0bps (Part in 19FG) As Scheduled
POR16 GNMA 4.0% BM9688 26.5bps (Part w 19HI) As Scheduled
POR17 GNMA 2.0% BS8521 25.0bps (Part w 19HI) As Scheduled
POR18 GNMA 2.5% BS8545 25.0bps As Scheduled
POR19 GNMA 2.5% BS8544 25.0bps As Scheduled
POR20 GNMA 2.5% BS8543 25.0bps As Scheduled
POR21 GNMA 2.5% BS8558 45.6 bps As Scheduled

2021ABC POR04 GNMA BS8558 40.2bps (Part w 20ABC) As Scheduled
POR06 GNMA [       ] 37.5bps As Scheduled
POR08 GNMA [Feb] 37.5bps Non-Purpose As Scheduled
POR09 Part Out - GNMA [Feb 2021] 37.5bps As Scheduled
POR12 GNMA BS8434 (part in from 20ABC) As Scheduled
POR13 GNMA BS8435 (part in from 20ABC) As Scheduled
POR14 GNMA BS8436 (part in from 20ABC) As Scheduled
POR15 GNMA BS8449 (part in from 20ABC) As Scheduled
POR16 GNMA BS8451 (part in from 20ABC) As Scheduled
POR17 Part Out - GNMA [Mar 2021] 37.5bps As Scheduled
POR18 Part Out - GNMA CE1942 [Jun 2021] 52.2bps As Scheduled

2021DEF POR04 GNMA BS8597 45bps (Part w 20DEF) As Scheduled
POR05 GNMA [       ] 45bps As Scheduled
POR09 Zeros Out - GNMA [           ] 45bps As Scheduled
POR11 Zeros In - GNMA [           ] 45bps As Scheduled
POR12 GNMA BS8496 (part in from 20DEF) As Scheduled
POR13 GNMA BS8608 47.7bps (Part w 20DEF) As Scheduled

2021GHIJ POR04 GNMA CE1943 53.6bps (Part w 20GH) As Scheduled
POR05 GNMA [       ] 50.0bps As Scheduled
POR09 Zeros Out - GNMA [           ] 50.0bps As Scheduled
POR11 Zeros In - GNMA [           ] 50.0bps As Scheduled
POR12 GNMA BS8534 (part in from 20GH) As Scheduled
POR13 GNMA CE1955 50.5bps (Part w 20GH) As Scheduled
POR14 GNMA CE1970 48.8bps (Part w 20GH) As Scheduled

2021KLM POR04 GNMA [       ] 50bps (Part w 21ABC) As Scheduled
POR05 GNMA [       ] 50bps As Scheduled
POR06 GNMA [       ] 50bps As Scheduled
POR08 GNMA [       ] 50bps As Scheduled
POR09 Zeros Out - GNMA [           ] 50bps As Scheduled
POR11 Zeros In - GNMA [           ] 39.0bps As Scheduled

EXCESS POR05 1sts - 176 (30 bps) As Scheduled
POR06 GNMA MBS in Revenue Fund As Scheduled
POR09 FHLMC MBS in Revenue Fund As Scheduled
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Select Series For Yield Calculation

Include in
Series Description Yield Calc

2001AA 2001 Series AA No
2002A 2002 Series A No
2002B 2002 Series B No
2014A 2014 Series A No
2015A 2015 Series A No
2015B 2015 Series B No
2017A 2017 Series A No
2017B 2017 Series B No
2017CDE 2017 Series CDE No
2018AB 2018 Series AB No
2018C_1 2018 Series C No
2018D 2018 Series D No
2019ABC 2019 Series ABC No
2019DE 2019 Series DE No
2019FG 2019 Series FG No
2019HI 2019 Series HI No
2019JKL 2019 Series JKL No
2020ABC 2020 Series ABC No
2020DEF 2020 Series DEF No
2020GHI 2020 Series GHI No
2021ABC 2021 Series ABC - Closing No
2021DEF Closing Cash Flows No
2021GHIJ Closing Cash Flows No
2021KLM Preliminary Cash Flows No
EXCESS SF Surplus Acct No

Series Rate Table Override

Override Rate Tables Yes

Series Rate Table Override

Series Rate Table Override With

2001AA TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
TBL04 SIFMA+0.15%: Triggrs TBL03: Hgh- SIFMA+0.15%: Triggrs
TBL05 SIFMA+0.05%: Triggrs TBL04: Hgh- SIFMA+0.05%: Triggrs
TBL06 LIBOR: Triggers TBL05: Hgh- LIBOR: Triggers
TBL07 LIBOR+0.05% Swaps TBL06: Hgh- LIBOR+0.05% Swaps
TBL08 Reinvest Rates TBL07: Hgh- Reinvest Rates

2002A TBL01 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL02 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Series Rate Table Override

Series Rate Table Override With

2002A TBL03 SIFMA+0.15%: Triggrs TBL03: Hgh- SIFMA+0.15%: Triggrs
TBL04 SIFMA+0.05%: Triggrs TBL04: Hgh- SIFMA+0.05%: Triggrs
TBL05 LIBOR: Triggers TBL05: Hgh- LIBOR: Triggers
TBL06 LIBOR+0.05% Swaps TBL06: Hgh- LIBOR+0.05% Swaps
TBL07 Reinvest Rates TBL07: Hgh- Reinvest Rates

2002B TBL01 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL02 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
TBL03 SIFMA+0.15%: Triggrs TBL03: Hgh- SIFMA+0.15%: Triggrs
TBL04 SIFMA+0.05%: Triggrs TBL04: Hgh- SIFMA+0.05%: Triggrs
TBL05 LIBOR: Triggers TBL05: Hgh- LIBOR: Triggers
TBL06 LIBOR+0.05% Swaps TBL06: Hgh- LIBOR+0.05% Swaps
TBL07 Reinvest Rates TBL07: Hgh- Reinvest Rates

2014A TBL01 Reinvest Rates TBL07: Hgh- Reinvest Rates
2015A TBL07 Reinvest Rates TBL07: Hgh- Reinvest Rates
2015B TBL07 Reinvest Rates TBL07: Hgh- Reinvest Rates
2017A TBL01 S&P Reinvest Min TBL07: Hgh- Reinvest Rates
2017B TBL02 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

TBL03 Reinvest Rates TBL07: Hgh- Reinvest Rates
2017CDE TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates

TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
TBL04 LIBOR: Swap TBL02: Hgh- LIBOR: VRDO

2018AB TBL01 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL02 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
TBL03 SIFMA+0.15%: Triggrs TBL03: Hgh- SIFMA+0.15%: Triggrs
TBL04 SIFMA+0.05%: Triggrs TBL04: Hgh- SIFMA+0.05%: Triggrs
TBL05 LIBOR: Triggers TBL05: Hgh- LIBOR: Triggers
TBL06 LIBOR+0.05% Swaps TBL06: Hgh- LIBOR+0.05% Swaps
TBL07 Reinvest Rates TBL07: Hgh- Reinvest Rates
TBL08 LIBOR: Swap TBL02: Hgh- LIBOR: VRDO

2018C_1 TBL04 Reinvestment Rate TBL07: Hgh- Reinvest Rates
2018D TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO

TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
TBL04 SIFMA+0.15%: Triggrs TBL03: Hgh- SIFMA+0.15%: Triggrs
TBL05 SIFMA+0.05%: Triggrs TBL04: Hgh- SIFMA+0.05%: Triggrs
TBL06 LIBOR: Triggers TBL05: Hgh- LIBOR: Triggers
TBL07 LIBOR+0.05% Swaps TBL06: Hgh- LIBOR+0.05% Swaps
TBL08 Reinvest Rates TBL07: Hgh- Reinvest Rates

2019ABC TBL01 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
TBL02 Reinvest Rates TBL07: Hgh- Reinvest Rates

2019DE TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
TBL04 LIBOR: Swap TBL02: Hgh- LIBOR: VRDO

2019FG TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

2019HI TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Series Rate Table Override

Series Rate Table Override With

2019HI TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
2019JKL TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates

TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

2020ABC TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

2020DEF TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

2020GHI TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

2021ABC TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

2021DEF TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

2021GHIJ TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

2021KLM TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

EXCESS TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
TBL04 SIFMA+0.15%: Triggrs TBL03: Hgh- SIFMA+0.15%: Triggrs
TBL05 SIFMA+0.05%: Triggrs TBL04: Hgh- SIFMA+0.05%: Triggrs
TBL06 LIBOR: Triggers TBL05: Hgh- LIBOR: Triggers
TBL07 LIBOR+0.05% Swaps TBL06: Hgh- LIBOR+0.05% Swaps
TBL08 Reinvest Rates TBL07: Hgh- Reinvest Rates

Use Series Assumptions

Series Series Batched Assumption Loan Expense Reserve Rate Table
Assumptions Overrides Overrides Overrides

2001AA N/A Yes Yes Yes Yes
2002A N/A Yes Yes Yes Yes
2002B N/A Yes Yes Yes Yes
2014A N/A Yes Yes Yes Yes
2015A N/A Yes Yes Yes Yes
2015B N/A Yes Yes Yes Yes
2017A N/A Yes Yes Yes Yes
2017B N/A Yes Yes Yes Yes
2017CDE N/A Yes Yes Yes Yes
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Use Series Assumptions

Series Series Batched Assumption Loan Expense Reserve Rate Table
Assumptions Overrides Overrides Overrides

2018AB N/A Yes Yes Yes Yes
2018C_1 N/A Yes Yes Yes Yes
2018D N/A Yes Yes Yes Yes
2019ABC N/A Yes Yes Yes Yes
2019DE N/A Yes Yes Yes Yes
2019FG N/A Yes Yes Yes Yes
2019HI N/A Yes Yes Yes Yes
2019JKL N/A Yes Yes Yes Yes
2020ABC N/A Yes Yes Yes Yes
2020DEF N/A Yes Yes Yes Yes
2020GHI N/A Yes Yes Yes Yes
2021ABC N/A Yes Yes Yes Yes
2021DEF N/A Yes Yes Yes Yes
2021GHIJ N/A Yes Yes Yes Yes
2021KLM N/A Yes Yes Yes Yes
EXCESS N/A Yes Yes Yes Yes

Value of Indenture Reserve Taps/Replen

Indenture Amount -
Present Value -
Date Nov  1, 2020
Rate 1.0000000%

Compounding Freq Semiannual

Value of External Distribution

Indenture Amount 183,795,722.08
Present Value 145,404,662.14
Date Nov  1, 2020
Rate 1.0000000%

Compounding Freq Semiannual
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CASHFLOW REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Expense Summary
Gross Total Total Net Intra-Series Surplus Revenue MRA Overall

Date Revenues Debt Serv Expenses Revenues Surplus Trans Dist Balance Balance Balance

Dec 31, 2020 - - - - - 7,366,738 83,764,557 7,366,738 91,131,295
May  1, 2021 119,136,275 31,833,812 6,995,622 80,306,841 - 148,404,435 15,966,963 6,807,438 22,774,401
Nov  1, 2021 185,307,658 32,777,923 7,236,100 145,293,636 - 147,565,819 14,197,149 6,650,061 20,847,209
May  1, 2022 196,129,153 30,072,356 4,607,332 161,449,465 - 162,227,222 13,641,091 8,557,163 22,198,254
Nov  1, 2022 196,121,560 26,485,486 3,075,042 166,561,033 - 166,924,421 13,277,703 9,814,085 23,091,788
May  1, 2023 184,242,966 25,690,459 471,466 158,081,042 - 158,074,086 13,284,659 12,942,509 26,227,168
Nov  1, 2023 164,997,855 22,163,262 (785,456) 143,620,050 - 143,131,098 13,773,610 15,072,910 28,846,520
May  1, 2024 140,101,323 20,308,509 (3,010,688) 122,803,502 - 122,380,944 14,196,168 16,597,245 30,793,413
Nov  1, 2024 112,898,167 17,901,391 (4,194,010) 99,190,787 - 98,665,594 14,721,361 17,127,392 31,848,753
May  1, 2025 90,081,287 16,712,951 (5,877,956) 79,246,292 - 78,563,496 15,404,157 17,585,376 32,989,533
Nov  1, 2025 78,297,480 14,498,760 (6,065,232) 69,863,951 - 69,225,372 16,042,736 23,024,292 39,067,028
May  1, 2026 57,318,131 13,614,828 (6,939,423) 50,642,726 - 50,152,916 16,532,545 21,790,208 38,322,753
Nov  1, 2026 45,905,887 11,360,173 (7,235,856) 41,781,570 - 41,249,772 17,064,344 20,916,180 37,980,524
May  1, 2027 36,674,288 9,780,207 (6,405,792) 33,299,872 - 32,717,994 17,646,222 19,824,703 37,470,925
Nov  1, 2027 29,330,347 8,072,520 (6,108,408) 27,366,234 - 26,812,177 18,200,279 20,451,071 38,651,351
May  1, 2028 23,396,706 6,555,920 (5,624,388) 22,465,174 - 21,660,515 19,004,938 21,448,065 40,453,003
Nov  1, 2028 18,737,730 5,468,127 (4,977,045) 18,246,648 - 17,116,816 20,134,770 20,859,550 40,994,319
May  1, 2029 15,157,267 4,586,031 (4,093,895) 14,665,130 - 12,460,961 22,338,938 24,486,072 46,825,010
Nov  1, 2029 12,300,386 4,079,269 (2,683,257) 10,904,374 - 9,023,803 24,219,509 29,128,139 53,347,648
May  1, 2030 10,020,715 3,713,712 (1,490,155) 7,797,158 - 20,994,981 11,021,686 49,265,497 60,287,183
Nov  1, 2030 7,238,196 2,993,939 (271,211) 4,515,468 - 3,693,819 11,843,335 54,354,435 66,197,770
May  1, 2031 7,494,679 2,878,052 (16,576) 4,633,202 - 3,815,292 12,661,245 59,621,606 72,282,851
Nov  1, 2031 4,737,414 948,092 (10,697) 3,800,019 - 3,135,966 13,325,297 64,378,109 77,703,406
May  1, 2032 3,886,775 908,955 (6,046) 2,983,866 - 2,366,209 13,942,953 68,541,026 82,483,979
Nov  1, 2032 3,238,646 889,454 (9,497) 2,358,690 - 1,792,034 14,509,609 72,340,537 86,850,146
May  1, 2033 2,701,043 850,020 (5,316) 1,856,339 - 1,346,586 15,019,363 75,776,336 90,795,699
Nov  1, 2033 2,305,823 839,095 (9,475) 1,476,203 - 991,825 15,503,740 79,025,762 94,529,503
May  1, 2034 1,948,912 808,404 (6,333) 1,146,841 - 3,584,445 13,066,136 84,917,647 97,983,783
Nov  1, 2034 1,632,291 789,929 (10,607) 852,970 - 539,092 13,380,013 87,989,644 101,369,657
May  1, 2035 1,412,758 872,555 (8,099) 548,302 - 332,956 13,595,360 90,852,149 104,447,509
Nov  1, 2035 1,261,875 847,133 (10,880) 425,621 - 222,145 13,798,836 93,688,143 107,486,979
May  1, 2036 1,140,001 836,328 (11,358) 315,031 - 125,943 13,987,924 96,484,518 110,472,442
Nov  1, 2036 1,056,464 819,958 (14,967) 251,473 - 60,629 14,178,768 99,328,548 113,507,316
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CASHFLOW REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Expense Summary
Gross Total Total Net Intra-Series Surplus Revenue MRA Overall

Date Revenues Debt Serv Expenses Revenues Surplus Trans Dist Balance Balance Balance

May  1, 2037 978,697 808,210 (15,449) 185,936 - 1,511 14,363,193 102,156,179 116,519,371
Nov  1, 2037 935,842 795,845 (19,101) 159,098 - (28,526) 14,550,816 105,092,101 119,642,918
May  1, 2038 886,383 792,869 (20,160) 113,674 - 2,081,093 12,583,397 110,176,003 122,759,400
Nov  1, 2038 7,481,781 768,825 (23,338) 6,736,294 - 7,150,233 12,169,458 120,528,897 132,698,355
May  1, 2039 581,140 194,583 (24,785) 411,342 - 228,203 12,352,597 124,205,850 136,558,447
Nov  1, 2039 571,021 189,768 (23,388) 404,641 - 209,398 12,547,840 128,029,759 140,577,598
May  1, 2040 555,726 189,969 (21,052) 386,810 - 194,478 12,740,172 131,905,666 144,645,838
Nov  1, 2040 552,122 189,976 (19,041) 381,188 - 183,044 12,938,315 135,918,935 148,857,249
May  1, 2041 541,813 184,788 (16,493) 373,519 - 173,884 13,137,950 139,979,820 153,117,769
Nov  1, 2041 546,380 179,610 (14,397) 381,167 - 167,054 13,352,062 144,224,273 157,576,335
May  1, 2042 540,083 184,438 (12,105) 367,750 - 161,447 13,558,365 148,518,584 162,076,949
Nov  1, 2042 547,892 178,857 (9,556) 378,591 - 157,398 13,779,558 153,002,744 166,782,302
May  1, 2043 544,045 178,278 (5,581) 371,348 - 153,962 13,996,944 157,541,624 171,538,568
Nov  1, 2043 4,779,799 172,496 2,730 4,604,574 - 4,377,103 14,224,415 100,000 14,324,415
May  1, 2044 431,750 161,715 1,001 269,034 - 5,379,134 9,114,316 100,000 9,214,316
Nov  1, 2044 281,221 21,142 703 259,376 - 26,535 9,347,156 100,000 9,447,156
May  1, 2045 282,538 21,139 5 261,394 - 25,059 9,573,492 100,000 9,673,492
Nov  1, 2045 293,367 21,137 700 271,530 - 34,308 9,810,713 100,000 9,910,713
May  1, 2046 294,973 21,135 3 273,836 - 23,236 10,061,313 100,000 10,161,313
Nov  1, 2046 306,259 21,133 698 284,428 - 32,619 10,313,122 100,000 10,413,122
May  1, 2047 308,278 21,132 1 287,144 - 21,754 10,568,513 100,000 10,668,513
Nov  1, 2047 320,778 21,131 697 298,949 - 31,647 10,835,815 100,000 10,935,815
May  1, 2048 322,259 21,131 1 301,128 - 218,763 10,918,179 100,000 11,018,179
Nov  1, 2048 331,327 21,130 697 309,500 - 126,593 11,101,084 100,000 11,201,084
May  1, 2049 333,167 21,130 0 312,037 - 14,733 11,398,388 100,000 11,498,388
Nov  1, 2049 347,689 21,130 696 325,863 - 14,697 11,709,554 100,000 11,809,554
May  1, 2050 370,889 21,129 0 349,760 - 64,370 11,994,942 100,000 12,094,942
Nov  1, 2050 717,196 21,129 696 695,370 - 405,732 12,284,578 100,000 12,384,578
May  1, 2051 356,506 21,129 0 335,377 - 21,284 12,598,669 100,000 12,698,669
Sep  1, 2051 184,842 1,999,197 - (1,814,354) - 10,784,314 - - -

1,781,735,821 328,422,891 (43,712,881) 1,497,025,811 0 1,589,161,165
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Assets Liabilities
Res/Acq Loan Short-Term MRA Ind Red Total Parity Bond Other Total Asset

Date Valuation Valuation Valuation Valuation Fund Val Assets Assets Value Liabilities Liabilities Coverage

Dec 31, 2020 39,271,666 1,077,889,367 83,764,557 7,366,738 - 1,208,292,328 1,208,292,328 1,166,385,699 - 1,166,385,699 41,906,629
May  1, 2021 37,651,444 1,096,482,982 101,717,694 6,807,438 - 1,242,659,558 1,242,659,558 1,209,857,768 - 1,209,857,768 32,801,790
Nov  1, 2021 28,387,935 1,155,304,887 73,745,896 6,650,061 - 1,264,088,778 1,264,088,778 1,232,228,562 - 1,232,228,562 31,860,216
May  1, 2022 27,061,162 1,104,737,375 76,301,755 8,557,163 - 1,216,657,455 1,216,657,455 1,185,992,607 - 1,185,992,607 30,664,848
Nov  1, 2022 24,375,537 930,311,493 76,172,010 9,814,085 - 1,040,673,125 1,040,673,125 1,009,304,034 - 1,009,304,034 31,369,091
May  1, 2023 23,289,662 763,809,595 71,206,366 12,942,509 - 871,248,131 871,248,131 839,219,105 - 839,219,105 32,029,026
Nov  1, 2023 22,500,737 613,604,222 65,435,492 15,072,910 - 716,613,361 716,613,361 684,135,372 - 684,135,372 32,477,989
May  1, 2024 21,941,287 486,133,131 61,574,876 16,597,245 - 586,246,540 586,246,540 553,063,652 - 553,063,652 33,182,888
Nov  1, 2024 21,497,087 383,764,367 58,965,877 17,127,392 - 481,354,723 481,354,723 446,930,429 - 446,930,429 34,424,294
May  1, 2025 21,164,837 302,821,560 55,877,889 17,585,376 - 397,449,662 397,449,662 360,786,865 - 360,786,865 36,662,797
Nov  1, 2025 14,384,491 238,842,560 53,167,823 23,024,292 - 329,419,165 329,419,165 289,886,788 - 289,886,788 39,532,377
May  1, 2026 14,139,866 188,291,421 50,700,094 21,790,208 - 274,921,588 274,921,588 231,951,054 - 231,951,054 42,970,534
Nov  1, 2026 13,900,741 148,365,047 50,179,142 20,916,180 - 233,361,110 233,361,110 185,694,431 - 185,694,431 47,666,678
May  1, 2027 13,692,816 116,843,375 46,343,007 19,824,703 - 196,703,901 196,703,901 144,352,233 - 144,352,233 52,351,668
Nov  1, 2027 13,513,341 91,968,111 42,373,894 20,451,071 - 168,306,417 168,306,417 110,725,752 - 110,725,752 57,580,665
May  1, 2028 13,371,341 72,346,884 39,595,555 21,448,065 - 146,761,845 146,761,845 83,635,672 - 83,635,672 63,126,173
Nov  1, 2028 13,289,541 56,878,482 39,712,289 20,859,550 - 130,739,861 130,739,861 62,032,884 - 62,032,884 68,706,977
May  1, 2029 13,202,841 44,691,320 37,437,838 24,486,072 - 119,818,070 119,818,070 45,851,196 - 45,851,196 73,966,874
Nov  1, 2029 13,077,815 35,093,344 37,385,090 29,128,139 - 114,684,389 114,684,389 36,336,540 - 36,336,540 78,347,849
May  1, 2030 12,981,065 27,538,468 12,041,364 49,265,497 - 101,826,394 101,826,394 20,017,379 - 20,017,379 81,809,015
Nov  1, 2030 12,981,065 21,594,939 11,952,567 54,354,435 - 100,883,007 100,883,007 16,421,076 - 16,421,076 84,461,931
May  1, 2031 11,281,065 16,921,422 12,667,215 59,621,606 - 100,491,308 100,491,308 13,510,991 - 13,510,991 86,980,317
Nov  1, 2031 11,281,065 13,248,971 13,330,911 64,378,109 - 102,239,056 102,239,056 12,569,205 - 12,569,205 89,669,851
May  1, 2032 11,281,065 10,364,971 13,950,264 68,541,026 - 104,137,326 104,137,326 11,739,692 - 11,739,692 92,397,634
Nov  1, 2032 11,281,065 8,102,067 14,514,447 72,340,537 - 106,238,117 106,238,117 10,981,892 - 10,981,892 95,256,225
May  1, 2033 11,281,065 6,328,464 15,025,540 75,776,336 - 108,411,406 108,411,406 10,299,558 - 10,299,558 98,111,848
Nov  1, 2033 11,281,065 4,939,701 15,512,432 79,025,762 - 110,758,961 110,758,961 9,654,867 - 9,654,867 101,104,094
May  1, 2034 11,281,065 3,852,944 13,075,383 84,917,647 - 113,127,039 113,127,039 9,062,712 - 9,062,712 104,064,327
Nov  1, 2034 11,281,065 3,002,996 13,389,332 87,989,644 - 115,663,037 115,663,037 8,523,121 - 8,523,121 107,139,916
May  1, 2035 11,281,065 2,338,745 13,599,893 90,852,149 - 118,071,853 118,071,853 7,902,476 - 7,902,476 110,169,377
Nov  1, 2035 11,281,065 1,819,997 13,803,370 93,688,143 - 120,592,575 120,592,575 7,287,797 - 7,287,797 113,304,778
May  1, 2036 11,281,065 1,414,960 13,992,457 96,484,518 - 123,173,001 123,173,001 6,666,732 - 6,666,732 116,506,269
Nov  1, 2036 11,281,065 1,098,970 14,183,302 99,328,548 - 125,891,885 125,891,885 6,042,434 - 6,042,434 119,849,451
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Assets Liabilities
Res/Acq Loan Short-Term MRA Ind Red Total Parity Bond Other Total Asset

Date Valuation Valuation Valuation Valuation Fund Val Assets Assets Value Liabilities Liabilities Coverage

May  1, 2037 11,281,065 852,625 14,367,726 102,156,179 - 128,657,595 128,657,595 5,408,444 - 5,408,444 123,249,151
Nov  1, 2037 11,281,065 660,790 14,555,349 105,092,101 - 131,589,306 131,589,306 4,763,618 - 4,763,618 126,825,688
May  1, 2038 11,281,065 511,524 12,587,930 110,176,003 - 134,556,522 134,556,522 4,097,055 - 4,097,055 130,459,467
Nov  1, 2038 4,605,500 395,460 12,173,991 120,528,897 - 137,703,848 137,703,848 3,428,046 - 3,428,046 134,275,802
May  1, 2039 4,605,500 305,235 12,357,131 124,205,850 - 141,473,716 141,473,716 3,306,036 - 3,306,036 138,167,680
Nov  1, 2039 4,605,500 235,128 12,552,372 128,029,759 - 145,422,759 145,422,759 3,185,587 - 3,185,587 142,237,172
May  1, 2040 4,605,500 180,724 12,744,705 131,905,666 - 149,436,594 149,436,594 3,061,359 - 3,061,359 146,375,235
Nov  1, 2040 4,605,500 138,569 12,942,847 135,918,935 - 153,605,850 153,605,850 2,933,081 - 2,933,081 150,672,769
May  1, 2041 4,605,500 105,961 13,142,482 139,979,820 - 157,833,763 157,833,763 2,805,826 - 2,805,826 155,027,937
Nov  1, 2041 4,605,500 80,784 13,356,595 144,224,273 - 162,267,152 162,267,152 2,679,143 - 2,679,143 159,588,009
May  1, 2042 4,605,500 61,382 13,562,897 148,518,584 - 166,748,364 166,748,364 2,542,843 - 2,542,843 164,205,521
Nov  1, 2042 4,605,500 46,461 13,784,091 153,002,744 - 171,438,796 171,438,796 2,406,840 - 2,406,840 169,031,956
May  1, 2043 4,605,500 35,014 14,001,477 157,541,624 - 176,183,615 176,183,615 2,266,068 - 2,266,068 173,917,547
Nov  1, 2043 380,000 26,256 14,228,949 100,000 - 14,735,204 14,735,204 2,125,475 - 2,125,475 12,609,729
May  1, 2044 380,000 19,578 9,114,316 100,000 - 9,613,894 9,613,894 1,990,020 - 1,990,020 7,623,874
Nov  1, 2044 380,000 14,502 9,347,156 100,000 - 9,841,659 9,841,659 1,989,672 - 1,989,672 7,851,987
May  1, 2045 380,000 10,658 9,583,492 100,000 - 10,074,150 10,074,150 1,989,407 - 1,989,407 8,084,743
Nov  1, 2045 380,000 7,760 9,820,714 100,000 - 10,308,474 10,308,474 1,989,206 - 1,989,206 8,319,268
May  1, 2046 380,000 5,584 10,071,314 100,000 - 10,556,898 10,556,898 1,989,054 - 1,989,054 8,567,844
Nov  1, 2046 380,000 3,961 10,323,123 100,000 - 10,807,084 10,807,084 1,988,939 - 1,988,939 8,818,145
May  1, 2047 380,000 2,757 10,588,513 100,000 - 11,071,271 11,071,271 1,988,853 - 1,988,853 9,082,418
Nov  1, 2047 380,000 1,878 10,855,816 100,000 - 11,337,694 11,337,694 1,988,789 - 1,988,789 9,348,905
May  1, 2048 380,000 1,243 10,938,180 100,000 - 11,419,423 11,419,423 1,988,741 - 1,988,741 9,430,682
Nov  1, 2048 380,000 795 11,121,088 100,000 - 11,601,883 11,601,883 1,988,706 - 1,988,706 9,613,177
May  1, 2049 380,000 485 11,418,391 100,000 - 11,898,877 11,898,877 1,988,680 - 1,988,680 9,910,197
Nov  1, 2049 380,000 276 11,729,558 100,000 - 12,209,834 12,209,834 1,988,662 - 1,988,662 10,221,172
May  1, 2050 360,000 145 12,014,948 100,000 - 12,475,093 12,475,093 1,988,649 - 1,988,649 10,486,444
Nov  1, 2050 - 67 12,304,586 100,000 - 12,404,653 12,404,653 1,988,640 - 1,988,640 10,416,013
May  1, 2051 - 28 12,618,678 100,000 - 12,718,705 12,718,705 1,988,633 - 1,988,633 10,730,072
Sep  1, 2051 - 17 20,009 - - 20,026 20,026 - - - 20,026
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Date Parity

Dec 31, 2020 103.593
May  1, 2021 102.711
Nov  1, 2021 102.586
May  1, 2022 102.586
Nov  1, 2022 103.108
May  1, 2023 103.817
Nov  1, 2023 104.747
May  1, 2024 106.000
Nov  1, 2024 107.702
May  1, 2025 110.162
Nov  1, 2025 113.637
May  1, 2026 118.526
Nov  1, 2026 125.669
May  1, 2027 136.267
Nov  1, 2027 152.003
May  1, 2028 175.478
Nov  1, 2028 210.759
May  1, 2029 261.319
Nov  1, 2029 315.617
May  1, 2030 508.690
Nov  1, 2030 614.351
May  1, 2031 743.775
Nov  1, 2031 813.409
May  1, 2032 887.053
Nov  1, 2032 967.394
May  1, 2033 1,052.583
Nov  1, 2033 1,147.183
May  1, 2034 1,248.269
Nov  1, 2034 1,357.050
May  1, 2035 1,494.112
Nov  1, 2035 1,654.719
May  1, 2036 1,847.577
Nov  1, 2036 2,083.463
May  1, 2037 2,378.828
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Date Parity

Nov  1, 2037 2,762.382
May  1, 2038 3,284.225
Nov  1, 2038 4,016.978
May  1, 2039 4,279.255
Nov  1, 2039 4,565.022
May  1, 2040 4,881.381
Nov  1, 2040 5,237.014
May  1, 2041 5,625.216
Nov  1, 2041 6,056.681
May  1, 2042 6,557.556
Nov  1, 2042 7,122.983
May  1, 2043 7,774.860
Nov  1, 2043 693.266
May  1, 2044 483.105
Nov  1, 2044 494.637
May  1, 2045 506.390
Nov  1, 2045 518.221
May  1, 2046 530.750
Nov  1, 2046 543.359
May  1, 2047 556.666
Nov  1, 2047 570.080
May  1, 2048 574.204
Nov  1, 2048 583.389
May  1, 2049 598.330
Nov  1, 2049 613.972
May  1, 2050 627.315
Nov  1, 2050 623.776
May  1, 2051 639.570
Sep  1, 2051 -
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REVENUE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Loan Acquisition Reserve Short Term Other Gross
Date Revenues Revenues Revenues Interest Revenues Revenues

Jan 30, 2021 28,593,333 - - - - 28,593,333
May  1, 2021 87,998,860 20,989 1,926,741 46,184 550,168 90,542,942
Nov  1, 2021 183,421,301 885 1,795,224 90,248 - 185,307,658
May  1, 2022 193,383,864 1,422 1,854,834 889,033 - 196,129,153
Nov  1, 2022 191,749,979 - 3,221,999 1,149,581 - 196,121,560
May  1, 2023 180,753,254 - 1,607,940 1,881,772 - 184,242,966
Nov  1, 2023 161,702,673 - 1,319,918 1,975,264 - 164,997,855
May  1, 2024 136,611,926 - 1,117,851 2,371,546 - 140,101,323
Nov  1, 2024 109,587,729 - 1,015,740 2,294,698 - 112,898,167
May  1, 2025 86,637,029 - 932,436 2,511,821 - 90,081,287
Nov  1, 2025 68,468,274 - 7,397,240 2,431,966 - 78,297,480
May  1, 2026 54,088,570 - 688,319 2,541,242 - 57,318,131
Nov  1, 2026 42,712,211 - 702,031 2,491,646 - 45,905,887
May  1, 2027 33,714,307 - 661,186 2,298,796 - 36,674,288
Nov  1, 2027 26,599,925 - 629,839 2,100,583 - 29,330,347
May  1, 2028 20,976,909 - 584,969 1,834,829 - 23,396,706
Nov  1, 2028 16,533,327 - 522,807 1,681,595 - 18,737,730
May  1, 2029 13,023,150 - 522,554 1,611,562 - 15,157,267
Nov  1, 2029 10,253,811 - 561,493 1,485,082 - 12,300,386
May  1, 2030 8,069,014 - 526,023 1,425,678 - 10,020,715
Nov  1, 2030 6,346,285 - 428,822 463,090 - 7,238,196
May  1, 2031 4,988,771 - 2,072,501 433,407 - 7,494,679
Nov  1, 2031 3,919,000 - 360,407 458,006 - 4,737,414
May  1, 2032 3,076,647 - 350,180 459,948 - 3,886,775
Nov  1, 2032 2,413,294 - 347,915 477,438 - 3,238,646
May  1, 2033 1,890,909 - 337,076 473,057 - 2,701,043
Nov  1, 2033 1,480,194 - 335,813 489,816 - 2,305,823
May  1, 2034 1,157,978 - 324,798 466,136 - 1,948,912
Nov  1, 2034 905,388 - 323,321 403,582 - 1,632,291
May  1, 2035 707,376 - 312,646 392,736 - 1,412,758
Nov  1, 2035 552,272 - 311,219 398,384 - 1,261,875
May  1, 2036 431,078 - 309,477 399,446 - 1,140,001
Nov  1, 2036 336,200 - 311,219 409,046 - 1,056,464
May  1, 2037 262,012 - 308,606 408,080 - 978,697
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REVENUE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Loan Acquisition Reserve Short Term Other Gross
Date Revenues Revenues Revenues Interest Revenues Revenues

Nov  1, 2037 203,970 - 311,219 420,654 - 935,842
May  1, 2038 158,657 - 308,606 419,120 - 886,383
Nov  1, 2038 123,326 - 6,986,784 371,671 - 7,481,781
May  1, 2039 95,833 - 133,099 352,208 - 581,140
Nov  1, 2039 74,431 - 133,099 363,491 - 571,021
May  1, 2040 57,729 - 133,099 364,898 - 555,726
Nov  1, 2040 44,706 - 133,099 374,317 - 552,122
May  1, 2041 34,560 - 133,099 374,154 - 541,813
Nov  1, 2041 26,667 - 133,099 386,614 - 546,380
May  1, 2042 20,535 - 133,099 386,449 - 540,083
Nov  1, 2042 15,778 - 133,099 399,015 - 547,892
May  1, 2043 12,092 - 133,099 398,854 - 544,045
Nov  1, 2043 9,242 - 4,358,599 411,959 - 4,779,799
May  1, 2044 7,039 - 10,982 413,730 - 431,750
Nov  1, 2044 5,343 - 10,982 264,895 - 281,221
May  1, 2045 4,041 - 10,982 267,515 - 282,538
Nov  1, 2045 3,042 - 10,982 279,342 - 293,367
May  1, 2046 2,280 - 10,982 281,712 - 294,973
Nov  1, 2046 1,697 - 10,982 293,580 - 306,259
May  1, 2047 1,255 - 10,982 296,041 - 308,278
Nov  1, 2047 915 - 10,982 308,881 - 320,778
May  1, 2048 659 - 10,982 310,618 - 322,259
Nov  1, 2048 463 - 10,982 319,883 - 331,327
May  1, 2049 318 - 10,982 321,867 - 333,167
Nov  1, 2049 215 - 10,982 336,493 - 347,689
May  1, 2050 133 - 31,271 339,485 - 370,889
Nov  1, 2050 80 - 363,468 353,648 - 717,196
May  1, 2051 39 - - 356,467 - 356,506
Sep  1, 2051 11 - - 184,832 - 184,842

1,684,251,902 23,296 47,712,764 49,197,692 550,168 1,781,735,821



Sep 21, 2021   6:04 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 2021ABC:CHFA-CONS01 )   Page 26

SURPLUS DISTRIBUTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Distribution of Surpluses
Res. Taps Redemption MRA Surplus to Other Total Surplus

Date Dis (-Rec) Dis (-Rec) Dis (-Rec) Issuer Series Dist

Dec 31, 2020 - - 7,366,738 - - 7,366,738
May  1, 2021 - 148,548,662 (144,227) - - 148,404,435
Nov  1, 2021 - 147,367,222 198,596 - - 147,565,819
May  1, 2022 - 160,107,871 2,119,351 - - 162,227,222
Nov  1, 2022 - 165,742,217 1,182,204 - - 166,924,421
May  1, 2023 - 155,097,329 2,976,757 - - 158,074,086
Nov  1, 2023 - 141,218,907 1,912,191 - - 143,131,098
May  1, 2024 - 121,193,546 1,187,398 - - 122,380,944
Nov  1, 2024 - 98,539,031 126,563 - - 98,665,594
May  1, 2025 - 78,597,780 (34,284) - - 78,563,496
Nov  1, 2025 - 64,341,432 4,883,940 - - 69,225,372
May  1, 2026 - 52,198,196 (2,045,279) - - 50,152,916
Nov  1, 2026 - 42,953,872 (1,704,100) - - 41,249,772
May  1, 2027 - 34,594,185 (1,876,191) - - 32,717,994
Nov  1, 2027 - 26,938,311 (126,134) - - 26,812,177
May  1, 2028 - 21,447,082 213,433 - - 21,660,515
Nov  1, 2028 - 18,539,690 (1,422,874) - - 17,116,816
May  1, 2029 - 9,633,069 2,827,893 - - 12,460,961
Nov  1, 2029 - 5,361,337 3,662,467 - - 9,023,803
May  1, 2030 - 1,993,258 19,001,723 - - 20,994,981
Nov  1, 2030 - 500,858 3,192,962 - - 3,693,819
May  1, 2031 - 586,823 3,228,469 - - 3,815,292
Nov  1, 2031 - 541,430 2,594,537 - - 3,135,966
May  1, 2032 - 426,210 1,939,999 - - 2,366,209
Nov  1, 2032 - 335,327 1,456,706 - - 1,792,034
May  1, 2033 - 263,673 1,082,913 - - 1,346,586
Nov  1, 2033 - 207,206 784,620 - - 991,825
May  1, 2034 - 147,710 3,436,735 - - 3,584,445
Nov  1, 2034 - 84,663 454,430 - - 539,092
May  1, 2035 - 45,859 287,096 - - 332,956
Nov  1, 2035 - 39,680 182,465 - - 222,145
May  1, 2036 - 31,064 94,879 - - 125,943
Nov  1, 2036 - 24,299 36,331 - - 60,629
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SURPLUS DISTRIBUTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Distribution of Surpluses
Res. Taps Redemption MRA Surplus to Other Total Surplus

Date Dis (-Rec) Dis (-Rec) Dis (-Rec) Issuer Series Dist

May  1, 2037 - 18,989 (17,478) - - 1,511
Nov  1, 2037 - 14,826 (43,351) - - (28,526)
May  1, 2038 - 11,563 2,069,530 - - 2,081,093
Nov  1, 2038 - 9,009 7,141,224 - - 7,150,233
May  1, 2039 - 7,010 221,192 - - 228,203
Nov  1, 2039 - 5,448 203,950 - - 209,398
May  1, 2040 - 4,229 190,249 - - 194,478
Nov  1, 2040 - 3,277 179,767 - - 183,044
May  1, 2041 - 2,256 171,628 - - 173,884
Nov  1, 2041 - 1,683 165,371 - - 167,054
May  1, 2042 - 1,300 160,147 - - 161,447
Nov  1, 2042 - 1,003 156,395 - - 157,398
May  1, 2043 - 772 153,189 - - 153,962
Nov  1, 2043 - 593 4,376,510 - - 4,377,103
May  1, 2044 - (4,078) 5,383,211 - - 5,379,134
Nov  1, 2044 - 348 26,187 - - 26,535
May  1, 2045 - 265 24,794 - - 25,059
Nov  1, 2045 - 201 34,107 - - 34,308
May  1, 2046 - 152 23,084 - - 23,236
Nov  1, 2046 - 115 32,504 - - 32,619
May  1, 2047 - 86 21,668 - - 21,754
Nov  1, 2047 - 64 31,583 - - 31,647
May  1, 2048 - 48 218,715 - - 218,763
Nov  1, 2048 - 35 126,558 - - 126,593
May  1, 2049 - 26 14,707 - - 14,733
Nov  1, 2049 - 18 14,679 - - 14,697
May  1, 2050 - 13 64,357 - - 64,370
Nov  1, 2050 - 9 405,723 - - 405,732
May  1, 2051 - 6 21,278 - - 21,284
Sep  1, 2051 - 1 10,784,313 - - 10,784,314

0 1,497,727,067 91,434,098 0 0 1,589,161,165
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MRA BALANCE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Series Total
Interest on Total Series Send to Send to Net Issuer Indenture MRA

Date MRA Balance Deposits Series (TAP) Series (RED) Deposits Dis (-Rec) Expenses Balance

Dec 31, 2020 - 7,366,738 - - 7,366,738 - - 7,366,738
May  1, 2021 2,165 2,440,321 1,400,882 1,183,665 (142,061) - 417,239 6,807,438
Nov  1, 2021 3,075 3,006,472 1,651,983 1,155,893 201,671 - 359,048 6,650,061
May  1, 2022 42,452 3,764,625 152,834 1,492,441 2,161,803 - 254,700 8,557,163
Nov  1, 2022 74,718 3,053,080 156,626 1,714,250 1,256,922 - - 9,814,085
May  1, 2023 151,667 5,652,300 409,218 2,266,325 3,128,424 - - 12,942,509
Nov  1, 2023 218,210 5,001,855 447,386 2,642,278 2,130,401 - - 15,072,910
May  1, 2024 336,937 4,609,226 510,550 2,911,279 1,524,335 - - 16,597,245
Nov  1, 2024 403,584 3,683,107 551,710 3,004,834 530,147 - - 17,127,392
May  1, 2025 492,267 3,414,931 363,559 3,085,655 457,984 - - 17,585,376
Nov  1, 2025 554,976 9,200,459 271,055 4,045,463 5,438,916 - - 23,024,292
May  1, 2026 811,195 2,013,844 231,439 3,827,684 (1,234,085) - - 21,790,208
Nov  1, 2026 830,073 2,028,490 59,147 3,673,444 (874,028) - - 20,916,180
May  1, 2027 784,714 1,622,031 17,392 3,480,830 (1,091,477) - - 19,824,703
Nov  1, 2027 752,502 3,465,232 - 3,591,366 626,368 - - 20,451,071
May  1, 2028 783,561 5,189,866 1,209,127 3,767,306 996,994 - - 21,448,065
Nov  1, 2028 834,358 4,808,760 2,568,185 3,663,450 (588,516) - - 20,859,550
May  1, 2029 798,629 9,671,797 2,540,480 4,303,424 3,626,522 - - 24,486,072
Nov  1, 2029 979,601 10,325,154 2,532,688 4,130,000 4,642,067 - - 29,128,139
May  1, 2030 1,135,635 21,987,956 2,496,232 490,000 20,137,358 - - 49,265,497
Nov  1, 2030 1,895,977 5,665,464 2,472,503 - 5,088,938 - - 54,354,435
May  1, 2031 2,038,702 5,652,393 2,423,923 - 5,267,171 - - 59,621,606
Nov  1, 2031 2,161,966 3,142,907 548,370 - 4,756,503 - - 64,378,109
May  1, 2032 2,222,917 2,507,900 567,901 - 4,162,916 - - 68,541,026
Nov  1, 2032 2,342,805 2,011,307 554,600 - 3,799,511 - - 72,340,537
May  1, 2033 2,352,887 1,615,003 532,090 - 3,435,800 - - 75,776,336
Nov  1, 2033 2,464,806 1,307,175 522,555 - 3,249,426 - - 79,025,762
May  1, 2034 2,455,149 3,941,836 505,101 - 5,891,884 - - 84,917,647
Nov  1, 2034 2,617,568 940,088 485,658 - 3,071,997 - - 87,989,644
May  1, 2035 2,575,409 770,707 483,611 - 2,862,505 - - 90,852,149
Nov  1, 2035 2,653,528 641,654 459,189 - 2,835,994 - - 93,688,143
May  1, 2036 2,701,497 541,985 447,106 - 2,796,376 - - 96,484,518
Nov  1, 2036 2,807,698 465,151 428,820 - 2,844,029 - - 99,328,548
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MRA BALANCE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Series Total
Interest on Total Series Send to Send to Net Issuer Indenture MRA

Date MRA Balance Deposits Series (TAP) Series (RED) Deposits Dis (-Rec) Expenses Balance

May  1, 2037 2,845,109 403,748 421,226 - 2,827,631 - - 102,156,179
Nov  1, 2037 2,979,274 357,414 400,766 - 2,935,923 - - 105,092,101
May  1, 2038 3,014,371 2,069,530 - - 5,083,901 - - 110,176,003
Nov  1, 2038 3,211,670 7,141,224 - - 10,352,895 - - 120,528,897
May  1, 2039 3,455,760 221,192 - - 3,676,952 - - 124,205,850
Nov  1, 2039 3,619,959 203,950 - - 3,823,909 - - 128,029,759
May  1, 2040 3,685,658 190,249 - - 3,875,908 - - 131,905,666
Nov  1, 2040 3,833,501 179,767 - - 4,013,269 - - 135,918,935
May  1, 2041 3,889,257 171,628 - - 4,060,885 - - 139,979,820
Nov  1, 2041 4,079,081 165,371 - - 4,244,453 - - 144,224,273
May  1, 2042 4,134,165 160,147 - - 4,294,312 - - 148,518,584
Nov  1, 2042 4,327,765 156,395 - - 4,484,160 - - 153,002,744
May  1, 2043 4,385,690 153,189 - - 4,538,879 - - 157,541,624
Nov  1, 2043 4,590,605 4,376,510 - - 8,967,115 166,408,739 - 100,000
May  1, 2044 3,082 5,383,211 - - 5,386,293 5,386,293 - 100,000
Nov  1, 2044 3,101 26,187 - - 29,289 29,289 - 100,000
May  1, 2045 3,134 34,794 10,000 - 27,928 27,928 - 100,000
Nov  1, 2045 3,181 34,107 - - 37,288 37,288 - 100,000
May  1, 2046 3,020 23,084 - - 26,104 26,104 - 100,000
Nov  1, 2046 3,306 32,504 - - 35,810 35,810 - 100,000
May  1, 2047 3,243 31,668 10,000 - 24,910 24,910 - 100,000
Nov  1, 2047 3,248 31,583 - - 34,830 34,830 - 100,000
May  1, 2048 5,391 218,715 - - 224,107 224,107 - 100,000
Nov  1, 2048 4,543 126,558 - - 131,101 131,101 - 100,000
May  1, 2049 2,914 14,707 - - 17,622 17,622 - 100,000
Nov  1, 2049 2,968 14,679 - - 17,646 17,646 - 100,000
May  1, 2050 3,390 64,357 - - 67,747 67,747 - 100,000
Nov  1, 2050 10,463 405,723 - - 416,186 416,186 - 100,000
May  1, 2051 3,072 21,278 - - 24,350 24,350 - 100,000
Sep  1, 2051 1,459 10,784,313 - - 10,785,773 10,885,773 - -

93,392,611 174,707,595 28,843,912 54,429,586 184,826,709 183,795,722 1,030,987
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Series Deposits

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC

Dec 31, 2020 - - - - - - - - - - - - -
May  1, 2021 - - - - - - 540,557 - - - - - -
Nov  1, 2021 - 567,446 - - - - 101,681 - - - - - -
May  1, 2022 - 715,401 1,071,829 - - - 80,727 - - - - - -
Nov  1, 2022 - 573,515 885,236 - - - 64,034 - - - - - -
May  1, 2023 - 472,098 741,465 2,231,534 - 942,941 50,818 - - - - - -
Nov  1, 2023 - 390,775 627,796 1,324,924 1,119,568 535,480 40,325 - - - - - -
May  1, 2024 - 340,643 541,315 1,030,485 1,482,889 415,705 32,008 - - - - - -
Nov  1, 2024 - 296,002 472,695 799,889 1,155,198 322,254 25,424 - - - - - -
May  1, 2025 - 273,414 421,492 619,456 898,625 249,370 20,201 442,016 - - - - -
Nov  1, 2025 - 250,399 6,878,637 479,573 697,965 192,562 16,081 289,994 - - - - -
May  1, 2026 - 244,506 148,415 370,579 541,194 148,305 12,811 227,332 - - - - -
Nov  1, 2026 - 234,618 125,106 285,699 418,883 114,060 10,242 178,014 - - - 399,531 -
May  1, 2027 - 218,650 104,043 219,400 323,508 87,464 8,140 139,246 - - - 304,927 -
Nov  1, 2027 - 206,627 88,785 168,340 249,305 66,893 6,514 108,784 - - - 235,778 -
May  1, 2028 - 197,002 76,056 128,865 191,492 50,989 5,202 84,867 - - - 181,946 -
Nov  1, 2028 - 189,805 66,928 97,814 146,842 38,741 4,188 66,216 - - - 139,543 589,152
May  1, 2029 - 184,039 59,072 72,840 112,269 29,312 3,367 51,603 - - - 106,496 375,585
Nov  1, 2029 - 179,924 54,116 54,976 85,569 22,094 2,741 40,183 - - - 81,562 296,788
May  1, 2030 - 176,435 49,213 41,820 64,967 16,565 2,228 31,249 8,227,456 7,094,934 - 62,170 234,397
Nov  1, 2030 - 174,106 46,535 31,680 49,127 12,365 1,841 24,287 117,933 136,421 165,031 48,232 185,065
May  1, 2031 - 167,634 42,415 23,908 36,949 9,155 1,510 18,839 92,756 107,593 132,228 37,668 146,020
Nov  1, 2031 - 164,189 40,584 17,974 27,665 6,734 1,268 14,611 73,142 85,061 104,195 29,965 115,181
May  1, 2032 - 158,335 37,667 13,423 20,573 4,907 1,059 11,307 57,621 67,185 82,054 24,008 90,795
Nov  1, 2032 - 155,133 35,972 9,980 15,199 3,556 907 8,741 45,566 53,253 64,574 20,202 71,553
May  1, 2033 - 150,134 33,573 7,360 11,122 2,475 771 6,732 35,799 42,174 50,781 16,954 56,348
Nov  1, 2033 - 147,696 33,184 5,397 8,045 848 679 5,215 28,272 33,611 39,904 14,503 44,369
May  1, 2034 - 142,680 31,256 3,911 5,043 524 589 4,031 22,531 26,736 31,332 12,342 34,906
Nov  1, 2034 - 140,417 30,971 2,438 3,357 477 532 3,130 18,100 21,481 24,580 11,211 27,465
May  1, 2035 - 135,790 29,369 1,273 2,033 422 472 2,422 14,551 17,221 19,266 9,975 21,589
Nov  1, 2035 - 133,755 29,283 688 1,074 393 437 1,891 11,923 14,010 15,085 9,303 16,978
May  1, 2036 - 133,576 28,894 586 658 368 406 1,482 9,847 11,474 11,800 8,735 13,349
Nov  1, 2036 - 133,684 29,144 522 577 355 388 1,176 8,290 9,555 9,220 8,448 10,504
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Series Deposits

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC

May  1, 2037 - 133,515 28,689 466 507 336 367 934 7,006 7,953 7,195 8,058 8,263
Nov  1, 2037 - 133,692 29,188 430 462 331 359 714 6,095 6,661 5,607 7,973 6,514
May  1, 2038 - 633,496 1,028,701 394 418 318 344 516 5,246 5,774 4,364 257,665 5,134
Nov  1, 2038 6,897,572 122,137 30 375 393 317 341 462 4,655 5,175 3,391 261 4,063
May  1, 2039 68 122,132 22 352 365 307 330 419 4,216 4,625 2,631 187 3,216
Nov  1, 2039 47 122,128 17 342 351 308 331 394 3,963 4,282 2,037 144 2,563
May  1, 2040 35 122,126 13 328 334 302 324 368 3,698 3,947 1,574 110 2,047
Nov  1, 2040 26 122,123 9 322 327 303 324 353 3,549 3,743 1,214 84 1,650
May  1, 2041 19 122,122 7 311 314 296 596 335 3,361 3,512 934 64 1,335
Nov  1, 2041 14 122,120 5 311 313 300 590 329 3,301 3,418 717 48 1,098
May  1, 2042 10 122,120 3 302 303 294 514 316 3,169 3,260 548 36 905
Nov  1, 2042 7 122,119 2 304 305 298 464 314 3,153 3,224 418 27 765
May  1, 2043 5 122,118 2 297 298 292 418 305 3,056 3,110 317 20 648
Nov  1, 2043 4 4,347,618 1 300 301 297 390 306 3,066 3,108 240 15 567
May  1, 2044 3 0 1 295 296 293 363 300 3,005 3,037 181 10 497
Nov  1, 2044 2 - 0 297 298 296 347 301 3,015 3,040 135 7 449
May  1, 2045 1 - - 292 292 10,193 328 295 2,950 2,970 100 5 405
Nov  1, 2045 1 - - 10,198 296 295 323 298 2,986 3,001 74 3 380
May  1, 2046 1 - - - 291 291 310 293 2,929 2,940 54 2 353
Nov  1, 2046 - - - - 10,050 295 309 297 2,970 2,978 39 1 341
May  1, 2047 - - - - - 291 300 10,048 2,917 2,923 28 1 323
Nov  1, 2047 - - - - 295 295 10,100 - 2,959 2,966 19 0 318
May  1, 2048 - - - - 292 292 - - 100,482 2,928 100,013 - 308
Nov  1, 2048 - - - - 295 295 - - - 101,478 - - 10,205
May  1, 2049 - - - - 291 291 - - - - - - -
Nov  1, 2049 - - - - 295 295 - - - - - - -
May  1, 2050 - - - - 291 291 - - - - - - -
Nov  1, 2050 - - - - 295 295 - - - - - - -
May  1, 2051 - - - - 291 291 - - - - - - -
Sep  1, 2051 - - - - 197 197 - - - - - - -

6,897,815 14,117,996 13,947,737 8,061,248 7,688,754 3,294,112 1,056,220 1,781,261 8,945,535 7,910,761 881,880 2,038,219 2,382,392
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Series Deposits
Total Series

Date 2019DE 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Deposits

Dec 31, 2020 - - - - - - - - - - - 7,366,738 7,366,738
May  1, 2021 - - - - - - - - - - - 1,899,764 2,440,321
Nov  1, 2021 - - - - - - - - - - - 2,337,345 3,006,472
May  1, 2022 - - - - - - - - - - - 1,896,668 3,764,625
Nov  1, 2022 - - - - - - - - - - - 1,530,295 3,053,080
May  1, 2023 - - - - - - - - - - - 1,213,445 5,652,300
Nov  1, 2023 - - - - - - - - - - - 962,987 5,001,855
May  1, 2024 - - - - - - - - - - - 766,182 4,609,226
Nov  1, 2024 - - - - - - - - - - - 611,644 3,683,107
May  1, 2025 - - - - - - - - - - - 490,356 3,414,931
Nov  1, 2025 - - - - - - - - - - - 395,247 9,200,459
May  1, 2026 - - - - - - - - - - - 320,702 2,013,844
Nov  1, 2026 - - - - - - - - - - - 262,336 2,028,490
May  1, 2027 - - - - - - - - - - - 216,653 1,622,031
Nov  1, 2027 - - - - 2,153,329 - - - - - - 180,877 3,465,232
May  1, 2028 - - - 1,955,392 2,165,137 - - - - - - 152,917 5,189,866
Nov  1, 2028 - - - 1,533,705 1,804,810 - - - - - - 131,015 4,808,760
May  1, 2029 - - - 793,875 1,499,712 2,223,542 2,212,773 1,833,240 - - - 114,073 9,671,797
Nov  1, 2029 - - - 626,078 738,454 712,533 1,646,437 1,713,807 - - 3,968,960 100,934 10,325,154
May  1, 2030 560,485 - - 493,455 582,926 563,832 711,313 1,400,282 - - 1,583,448 90,779 21,987,956
Nov  1, 2030 304,445 - 700,963 388,759 459,995 446,594 560,345 610,395 - - 1,118,478 82,867 5,665,464
May  1, 2031 238,582 - 226,974 306,067 362,780 360,358 441,170 480,731 - - 694,313 1,724,743 5,652,393
Nov  1, 2031 186,826 - 179,586 240,856 286,008 280,700 347,217 378,478 - - 547,054 15,612 3,142,907
May  1, 2032 146,162 - 141,498 189,402 225,345 222,920 273,112 297,802 - - 430,793 11,933 2,507,900
Nov  1, 2032 114,236 - 111,452 148,868 177,482 177,431 214,740 234,234 - - 339,114 9,113 2,011,307
May  1, 2033 89,189 - 87,725 116,914 139,693 140,671 168,737 184,121 - - 266,791 6,938 1,615,003
Nov  1, 2033 69,590 - 69,033 91,777 109,912 112,849 132,541 144,677 - - 209,814 5,258 1,307,175
May  1, 2034 54,218 - 54,281 71,979 86,415 90,797 104,035 113,603 2,881,759 - 164,898 3,970 3,941,836
Nov  1, 2034 42,208 - 42,676 56,429 67,920 73,426 81,633 89,173 69,910 - 129,550 3,005 940,088
May  1, 2035 32,792 - 33,523 44,192 53,340 59,695 64,004 69,944 54,866 - 101,707 2,262 770,707
Nov  1, 2035 25,405 - 26,335 34,600 41,881 49,028 50,170 54,846 43,053 - 79,821 1,696 641,654
May  1, 2036 19,464 - 20,679 27,069 32,864 40,811 39,303 42,982 33,767 - 62,607 1,262 541,985
Nov  1, 2036 14,823 - 16,243 21,106 25,785 34,368 30,784 33,677 26,482 - 49,089 931 465,151
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Series Deposits
Total Series

Date 2019DE 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Deposits

May  1, 2037 11,466 - 12,752 16,348 20,219 29,306 24,096 26,369 20,758 - 38,465 682 403,748
Nov  1, 2037 8,941 - 10,022 12,790 15,860 25,348 18,866 20,651 16,279 - 30,137 494 357,414
May  1, 2038 6,959 - 7,873 10,030 12,432 22,239 14,761 16,162 12,759 - 23,596 348 2,069,530
Nov  1, 2038 5,482 - 6,200 7,879 9,756 19,815 11,559 12,657 10,012 - 18,480 214 7,141,224
May  1, 2039 4,321 - 4,881 6,188 7,652 17,910 9,047 9,907 7,854 - 14,463 100 221,192
Nov  1, 2039 3,421 - 3,860 4,874 6,016 16,431 7,094 7,768 6,176 - 11,330 74 203,950
May  1, 2040 2,712 - 3,055 3,842 4,730 15,269 5,563 6,090 4,857 - 8,872 56 190,249
Nov  1, 2040 2,166 - 2,433 3,042 3,732 14,369 4,375 4,787 3,834 - 6,958 42 179,767
May  1, 2041 1,733 - 1,941 2,412 2,948 13,662 3,444 3,765 3,030 - 5,457 31 171,628
Nov  1, 2041 1,406 - 1,568 1,931 2,346 13,120 2,728 2,979 2,413 - 4,296 23 165,371
May  1, 2042 1,143 - 1,269 1,549 1,869 12,691 2,163 2,359 1,924 - 3,383 17 160,147
Nov  1, 2042 948 - 1,046 1,261 1,507 12,366 1,734 1,886 1,552 - 2,682 12 156,395
May  1, 2043 788 - 864 1,029 1,219 12,106 1,393 1,511 1,256 - 2,128 9 153,189
Nov  1, 2043 674 - 733 859 1,004 11,914 1,138 1,229 1,035 - 1,707 7 4,376,510
May  1, 2044 578 5,356,248 624 720 830 11,758 933 1,004 856 - 1,374 5 5,383,211
Nov  1, 2044 511 510 547 619 702 11,643 782 836 724 - 1,122 3 26,187
May  1, 2045 452 452 480 535 597 11,549 658 701 616 - 920 2 34,794
Nov  1, 2045 416 416 437 479 526 11,485 572 605 541 - 774 1 34,107
May  1, 2046 380 381 396 427 462 11,427 498 523 475 - 652 1 23,084
Nov  1, 2046 361 362 373 396 422 11,392 449 468 433 - 567 0 32,504
May  1, 2047 338 339 348 365 383 11,356 404 418 392 - 494 - 31,668
Nov  1, 2047 330 330 337 349 362 11,338 378 389 370 - 446 - 31,583
May  1, 2048 316 317 322 331 339 11,317 351 359 346 - 403 - 218,715
Nov  1, 2048 311 313 316 323 327 11,306 336 343 333 - 376 - 126,558
May  1, 2049 299 301 304 309 312 11,292 319 324 317 - 348 - 14,707
Nov  1, 2049 299 298 302 308 309 11,290 314 318 313 - 336 - 14,679
May  1, 2050 10,099 292 291 10,049 10,247 31,569 302 305 302 - 319 - 64,357
Nov  1, 2050 - 10,247 10,148 - - 373,567 10,251 304 302 - 314 - 405,723
May  1, 2051 - - - - - - - 10,150 10,245 - 302 - 21,278
Sep  1, 2051 - - - - - - - - - 10,773,716 10,202 - 10,784,313

1,965,274 5,370,807 1,784,688 7,229,769 11,120,891 6,368,389 7,202,820 7,817,156 3,220,142 10,773,716 9,937,342 22,912,670 174,707,595
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

MRA Withdrawals Part 1

MRA WITHDRAWALS - DEFICIENCIES REPORT + DEPOSITS TO SERIES (- UNSCHEDULED WITHDRAWAL FROM SERIES SURPLUS ACCOUNT)
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE 2019FG 2019HI 2019JKL

Dec 31, 2020 (449,432) - 409,432 - - - - - - - - - - - - - -
May  1, 2021 - - 1,400,882 - - - - - - - - - - - - - -
Nov  1, 2021 - - 1,319,641 - - - - - - - - - 265,963 - 56,401 - -
May  1, 2022 - - - - - - - - - - - - 62,415 - 90,419 - -
Nov  1, 2022 - - - - - - - - - - - - 34,856 - 84,495 37,274 -
May  1, 2023 - - - - - - - - - - - - 69,626 - 61,895 147,864 -
Nov  1, 2023 - - - - - - - - - - - - 75,123 - - 89,370 -
May  1, 2024 - - - - - - - - - - - - - - - 4,985 -
Nov  1, 2024 - - - - - - - - - - - - - - - - -
May  1, 2025 - - - - - - - - - - - - - - - - -
Nov  1, 2025 - - - - - - - - - - - - - - - - -
May  1, 2026 - - - - - - - - - - - - - - - - -
Nov  1, 2026 - - - - - - - - - - - - - - - - -
May  1, 2027 - - - - - - - - - - - - - - - - -
Nov  1, 2027 - - - - - - - - - - - - - - - - -
May  1, 2028 1,209,127 - - - - - - - - - - - - - - - -
Nov  1, 2028 2,568,185 - - - - - - - - - - - - - - - -
May  1, 2029 2,540,480 - - - - - - - - - - - - - - - -
Nov  1, 2029 2,532,688 - - - - - - - - - - - - - - - -
May  1, 2030 2,496,232 - - - - - - - - - - - - - - - -
Nov  1, 2030 2,472,503 - - - - - - - - - - - - - - - -
May  1, 2031 2,423,923 - - - - - - - - - - - - - - - -
Nov  1, 2031 548,370 - - - - - - - - - - - - - - - -
May  1, 2032 567,901 - - - - - - - - - - - - - - - -
Nov  1, 2032 554,600 - - - - - - - - - - - - - - - -
May  1, 2033 532,090 - - - - - - - - - - - - - - - -
Nov  1, 2033 522,555 - - - - - - - - - - - - - - - -
May  1, 2034 505,101 - - - - - - - - - - - - - - - -
Nov  1, 2034 485,658 - - - - - - - - - - - - - - - -
May  1, 2035 483,611 - - - - - - - - - - - - - - - -



Sep 21, 2021   6:04 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 2021ABC:CHFA-CONS01 )   Page 36

MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE 2019FG 2019HI 2019JKL

Nov  1, 2035 459,189 - - - - - - - - - - - - - - - -
May  1, 2036 447,106 - - - - - - - - - - - - - - - -
Nov  1, 2036 428,820 - - - - - - - - - - - - - - - -
May  1, 2037 421,226 - - - - - - - - - - - - - - - -
Nov  1, 2037 400,766 - - - - - - - - - - - - - - - -
May  1, 2038 - - - - - - - - - - - - - - - - -
Nov  1, 2038 - - - - - - - - - - - - - - - - -
May  1, 2039 - - - - - - - - - - - - - - - - -
Nov  1, 2039 - - - - - - - - - - - - - - - - -
May  1, 2040 - - - - - - - - - - - - - - - - -
Nov  1, 2040 - - - - - - - - - - - - - - - - -
May  1, 2041 - - - - - - - - - - - - - - - - -
Nov  1, 2041 - - - - - - - - - - - - - - - - -
May  1, 2042 - - - - - - - - - - - - - - - - -
Nov  1, 2042 - - - - - - - - - - - - - - - - -
May  1, 2043 - - - - - - - - - - - - - - - - -
Nov  1, 2043 - - - - - - - - - - - - - - - - -
May  1, 2044 - - - - - - - - - - - - - - - - -
Nov  1, 2044 - - - - - - - - - - - - - - - - -
May  1, 2045 - - - - - 10,000 - - - - - - - - - - -
Nov  1, 2045 - - - - - - - - - - - - - - - - -
May  1, 2046 - - - - - - - - - - - - - - - - -
Nov  1, 2046 - - - - - - - - - - - - - - - - -
May  1, 2047 - - - - 10,000 - - - - - - - - - - - -

22,150,700 0 3,129,955 0 10,000 10,000 0 0 0 0 0 0 507,983 0 293,210 279,494 0
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)
Send to

Date 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Series (TAP)

Dec 31, 2020 - - - 10,000 10,000 10,000 10,000 - -
May  1, 2021 - - - - - - - - 1,400,882
Nov  1, 2021 - - - - - 9,977 - - 1,651,983
May  1, 2022 - - - - - - - - 152,834
Nov  1, 2022 - - - - - - - - 156,626
May  1, 2023 - - - - - - 129,832 - 409,218
Nov  1, 2023 - - - - - 18,730 264,163 - 447,386
May  1, 2024 - - - - - 137,824 367,741 - 510,550
Nov  1, 2024 - - - - - 150,512 401,198 - 551,710
May  1, 2025 - - - - - 135,308 228,251 - 363,559
Nov  1, 2025 - - - - - 118,739 152,316 - 271,055
May  1, 2026 - - - - - 85,931 145,508 - 231,439
Nov  1, 2026 - - - - - 59,147 - - 59,147
May  1, 2027 - - - - - 17,392 - - 17,392
Nov  1, 2027 - - - - - - - - -
May  1, 2028 - - - - - - - - 1,209,127
Nov  1, 2028 - - - - - - - - 2,568,185
May  1, 2029 - - - - - - - - 2,540,480
Nov  1, 2029 - - - - - - - - 2,532,688
May  1, 2030 - - - - - - - - 2,496,232
Nov  1, 2030 - - - - - - - - 2,472,503
May  1, 2031 - - - - - - - - 2,423,923
Nov  1, 2031 - - - - - - - - 548,370
May  1, 2032 - - - - - - - - 567,901
Nov  1, 2032 - - - - - - - - 554,600
May  1, 2033 - - - - - - - - 532,090
Nov  1, 2033 - - - - - - - - 522,555
May  1, 2034 - - - - - - - - 505,101
Nov  1, 2034 - - - - - - - - 485,658
May  1, 2035 - - - - - - - - 483,611
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)
Send to

Date 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Series (TAP)

Nov  1, 2035 - - - - - - - - 459,189
May  1, 2036 - - - - - - - - 447,106
Nov  1, 2036 - - - - - - - - 428,820
May  1, 2037 - - - - - - - - 421,226
Nov  1, 2037 - - - - - - - - 400,766
May  1, 2038 - - - - - - - - -
Nov  1, 2038 - - - - - - - - -
May  1, 2039 - - - - - - - - -
Nov  1, 2039 - - - - - - - - -
May  1, 2040 - - - - - - - - -
Nov  1, 2040 - - - - - - - - -
May  1, 2041 - - - - - - - - -
Nov  1, 2041 - - - - - - - - -
May  1, 2042 - - - - - - - - -
Nov  1, 2042 - - - - - - - - -
May  1, 2043 - - - - - - - - -
Nov  1, 2043 - - - - - - - - -
May  1, 2044 - - - - - - - - -
Nov  1, 2044 - - - - - - - - -
May  1, 2045 - - - - - - - - 10,000
Nov  1, 2045 - - - - - - - - -
May  1, 2046 - - - - - - - - -
Nov  1, 2046 - - - - - - - - -
May  1, 2047 - - - - - - - - 10,000

0 0 0 10,000 10,000 743,560 1,699,009 0 28,843,912
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

MRA Withdrawals Part 2

MRA WITHDRAWALS - REDEMPTIONS REPORT + DEPOSITS TO SERIES (- UNSCHEDULED WITHDRAWAL FROM SERIES REDEMPTION ACCOUNT)

Withdrawals (REDEMPTION)

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE 2019FG 2019HI 2019JKL

May  1, 2021 - - - - - - - - 54,084 65,415 - - 84,749 137,480 35,949 41,624 150,459
Nov  1, 2021 - - - - - - - - 43,967 54,785 - - 59,867 107,680 30,610 37,201 130,961
May  1, 2022 - - - - - - - - 45,762 58,979 - - 61,598 112,688 29,644 41,576 141,698
Nov  1, 2022 - - - - - - - - 50,236 67,297 - - 66,609 121,908 22,338 48,928 155,128
May  1, 2023 - - - - - - - - 65,773 92,064 - - 85,587 155,793 8,866 67,673 198,640
Nov  1, 2023 - - - - - - - - 77,779 114,348 - - 98,776 178,851 - 82,970 228,147
May  1, 2024 - - - - - - - - 88,217 136,916 - - 117,264 195,835 - 96,680 248,371
Nov  1, 2024 - - - - - - - - 94,673 155,796 - - 121,782 201,811 - 106,860 251,581
May  1, 2025 - - - - - - - - 102,394 179,264 - - 126,000 208,143 - 121,087 251,880
Nov  1, 2025 - - - - - - - - 143,953 268,625 - - 165,731 276,317 - 184,511 317,575
May  1, 2026 - - - - - - - - 147,836 294,699 - - 153,915 265,643 - 208,745 279,259
Nov  1, 2026 - - - - - - - - 157,110 334,447 - - 140,532 260,683 - 219,010 234,219
May  1, 2027 - - - - - - - - 175,640 399,636 - - 124,087 266,158 - 224,795 176,240
Nov  1, 2027 - - - - - - - - 224,236 543,974 - - 108,675 304,470 - 249,084 100,292
May  1, 2028 - - - - - - - - 307,825 796,234 - - 67,046 367,041 - 274,546 -
Nov  1, 2028 - - - - - - - - 428,567 1,181,296 - - - 432,777 - 261,855 -
May  1, 2029 - - - - - - - - 821,048 2,432,654 - - - 644,643 - 204,718 -
Nov  1, 2029 - - - - - - - - 880,000 2,950,000 - - - 300,000 - - -
May  1, 2030 - - - - - - - - - - - - - - - 490,000 -

0 0 0 0 0 0 0 0 3,909,100 10,126,430 0 0 1,582,217 4,537,920 127,408 2,961,867 2,864,453



Sep 21, 2021   6:04 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 2021ABC:CHFA-CONS01 )   Page 40

MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

MRA Withdrawals Part 2

Withdrawals (REDEMPTION)
Send to

Date 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Series (RED)

May  1, 2021 151,857 139,340 163,169 159,539 - - - - 1,183,665
Nov  1, 2021 133,188 126,144 155,913 153,770 38,619 83,188 - - 1,155,893
May  1, 2022 144,925 142,207 182,299 181,349 45,220 100,439 204,055 - 1,492,441
Nov  1, 2022 157,316 161,533 214,577 215,513 53,247 121,446 258,172 - 1,714,250
May  1, 2023 197,482 208,086 286,308 291,465 70,785 166,233 371,569 - 2,266,325
Nov  1, 2023 221,105 236,833 331,566 338,739 80,544 194,109 458,512 - 2,642,278
May  1, 2024 233,812 257,085 362,444 370,046 85,133 207,095 512,378 - 2,911,279
Nov  1, 2024 230,681 280,636 371,972 379,062 83,505 205,287 521,188 - 3,004,834
May  1, 2025 226,237 283,036 379,318 398,431 80,585 201,253 528,026 - 3,085,655
Nov  1, 2025 269,524 364,827 497,691 523,165 97,800 250,044 685,699 - 4,045,463
May  1, 2026 218,350 334,941 487,761 493,353 82,671 219,809 640,703 - 3,827,684
Nov  1, 2026 157,262 306,006 459,770 467,831 67,072 190,722 678,780 - 3,673,444
May  1, 2027 76,131 276,948 437,202 447,393 49,955 162,652 663,995 - 3,480,830
Nov  1, 2027 - 264,652 448,472 460,447 29,339 138,314 719,411 - 3,591,366
May  1, 2028 - 214,841 428,704 464,429 - 88,579 758,061 - 3,767,306
Nov  1, 2028 - 47,993 280,379 341,843 - 31,995 656,743 - 3,663,450
May  1, 2029 - - - - - - 200,362 - 4,303,424
Nov  1, 2029 - - - - - - - - 4,130,000
May  1, 2030 - - - - - - - - 490,000

2,417,871 3,645,108 5,487,545 5,686,376 864,476 2,361,164 7,857,653 0 54,429,586
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LOAN PARTICIPATION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Participation
Part Gross Less Loan Loan Loan

Date Originations Principal Interest Prepay Receipts Servicing Revenue Balance Valuation

Dec 31, 2020 - - - - - - - 1,077,889,367 1,077,889,367
May  1, 2021 121,043,423 8,434,545 15,889,797 94,015,263 118,339,605 1,747,411 116,592,193 1,096,482,982 1,096,482,982
Nov  1, 2021 221,188,618 13,238,780 23,795,219 149,127,932 186,161,932 2,740,630 183,421,301 1,155,304,887 1,155,304,887
May  1, 2022 122,500,000 13,688,098 23,155,919 159,379,414 196,223,431 2,839,568 193,383,864 1,104,737,375 1,104,737,375
Nov  1, 2022 - 12,202,209 19,795,696 162,223,673 194,221,578 2,471,599 191,749,979 930,311,493 930,311,493
May  1, 2023 - 10,443,842 16,308,781 156,058,056 182,810,679 2,057,425 180,753,254 763,809,595 763,809,595
Nov  1, 2023 - 8,737,750 13,170,040 141,467,622 163,375,412 1,672,739 161,702,673 613,604,222 613,604,222
May  1, 2024 - 7,190,192 10,475,580 120,280,899 137,946,671 1,334,745 136,611,926 486,133,131 486,133,131
Nov  1, 2024 - 5,866,868 8,274,647 96,501,897 110,643,411 1,055,683 109,587,729 383,764,367 383,764,367
May  1, 2025 - 4,780,433 6,528,014 76,162,373 87,470,820 833,791 86,637,029 302,821,560 302,821,560
Nov  1, 2025 - 3,895,946 5,147,542 60,083,055 69,126,543 658,269 68,468,274 238,842,560 238,842,560
May  1, 2026 - 3,174,791 4,056,904 47,376,349 54,608,043 519,473 54,088,570 188,291,421 188,291,421
Nov  1, 2026 - 2,587,736 3,195,595 37,338,637 43,121,968 409,758 42,712,211 148,365,047 148,365,047
May  1, 2027 - 2,109,198 2,515,696 29,412,474 34,037,368 323,061 33,714,307 116,843,375 116,843,375
Nov  1, 2027 - 1,718,930 1,979,244 23,156,335 26,854,508 254,583 26,599,925 91,968,111 91,968,111
May  1, 2028 - 1,400,621 1,556,197 18,220,606 21,177,423 200,515 20,976,909 72,346,884 72,346,884
Nov  1, 2028 - 1,139,879 1,222,770 14,328,522 16,691,172 157,845 16,533,327 56,878,482 56,878,482
May  1, 2029 - 925,886 960,175 11,261,276 13,147,337 124,187 13,023,150 44,691,320 44,691,320
Nov  1, 2029 - 752,718 753,485 8,845,257 10,351,461 97,650 10,253,811 35,093,344 35,093,344
May  1, 2030 - 611,806 590,875 6,943,070 8,145,752 76,738 8,069,014 27,538,468 27,538,468
Nov  1, 2030 - 497,285 463,021 5,446,243 6,406,549 60,264 6,346,285 21,594,939 21,594,939
May  1, 2031 - 404,505 362,550 4,269,012 5,036,068 47,297 4,988,771 16,921,422 16,921,422
Nov  1, 2031 - 328,800 283,641 3,343,652 3,956,092 37,092 3,919,000 13,248,971 13,248,971
May  1, 2032 - 267,227 221,714 2,616,773 3,105,714 29,067 3,076,647 10,364,971 10,364,971
Nov  1, 2032 - 216,710 173,150 2,046,194 2,436,055 22,761 2,413,294 8,102,067 8,102,067
May  1, 2033 - 174,810 135,114 1,598,793 1,908,717 17,808 1,890,909 6,328,464 6,328,464
Nov  1, 2033 - 140,460 105,354 1,248,302 1,494,117 13,923 1,480,194 4,939,701 4,939,701
May  1, 2034 - 112,772 82,097 973,985 1,168,854 10,876 1,157,978 3,852,944 3,852,944
Nov  1, 2034 - 90,570 63,928 759,378 913,877 8,489 905,388 3,002,996 3,002,996
May  1, 2035 - 72,641 49,745 591,609 713,996 6,620 707,376 2,338,745 2,338,745
Nov  1, 2035 - 58,204 38,680 460,544 557,429 5,157 552,272 1,819,997 1,819,997
May  1, 2036 - 46,831 30,054 358,206 435,090 4,012 431,078 1,414,960 1,414,960
Nov  1, 2036 - 37,659 23,329 278,332 339,319 3,119 336,200 1,098,970 1,098,970
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LOAN PARTICIPATION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Participation
Part Gross Less Loan Loan Loan

Date Originations Principal Interest Prepay Receipts Servicing Revenue Balance Valuation

May  1, 2037 - 30,299 18,092 216,045 264,436 2,424 262,012 852,625 852,625
Nov  1, 2037 - 24,320 14,017 167,515 205,852 1,882 203,970 660,790 660,790
May  1, 2038 - 19,525 10,849 129,741 160,116 1,459 158,657 511,524 511,524
Nov  1, 2038 - 15,702 8,389 100,362 124,453 1,127 123,326 395,460 395,460
May  1, 2039 - 12,702 6,479 77,523 96,703 870 95,833 305,235 305,235
Nov  1, 2039 - 10,337 4,994 59,770 75,101 671 74,431 235,128 235,128
May  1, 2040 - 8,419 3,841 45,986 58,245 516 57,729 180,724 180,724
Nov  1, 2040 - 6,857 2,947 35,298 45,102 396 44,706 138,569 138,569
May  1, 2041 - 5,584 2,256 27,024 34,864 303 34,560 105,961 105,961
Nov  1, 2041 - 4,546 1,722 20,631 26,898 232 26,667 80,784 80,784
May  1, 2042 - 3,703 1,309 15,699 20,711 176 20,535 61,382 61,382
Nov  1, 2042 - 3,018 990 11,904 15,912 134 15,778 46,461 46,461
May  1, 2043 - 2,459 747 8,988 12,194 101 12,092 35,014 35,014
Nov  1, 2043 - 2,003 560 6,755 9,318 76 9,242 26,256 26,256
May  1, 2044 - 1,628 418 5,050 7,096 57 7,039 19,578 19,578
Nov  1, 2044 - 1,324 310 3,752 5,386 42 5,343 14,502 14,502
May  1, 2045 - 1,077 228 2,767 4,072 31 4,041 10,658 10,658
Nov  1, 2045 - 876 166 2,023 3,065 23 3,042 7,760 7,760
May  1, 2046 - 713 120 1,463 2,296 16 2,280 5,584 5,584
Nov  1, 2046 - 579 85 1,044 1,708 11 1,697 3,961 3,961
May  1, 2047 - 471 59 733 1,263 8 1,255 2,757 2,757
Nov  1, 2047 - 376 41 503 920 5 915 1,878 1,878
May  1, 2048 - 298 27 337 662 3 659 1,243 1,243
Nov  1, 2048 - 230 17 218 465 2 463 795 795
May  1, 2049 - 175 10 135 320 1 318 485 485
Nov  1, 2049 - 131 6 78 215 1 215 276 276
May  1, 2050 - 89 3 41 134 0 133 145 145
Nov  1, 2050 - 60 1 19 80 0 80 67 67
May  1, 2051 - 33 0 6 39 - 39 28 28
Aug 30, 2051 - 10 0 1 11 - 11 17 17

464,732,041 105,506,244 161,483,236 1,437,115,146 1,704,104,627 19,852,725 1,684,251,902
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Participation
Loans Partial Gross Svc Exp. Part Part Part Part Gross

Date Originated First Pmt Principal Interest Prepayments Receipts Reduction Principal Interest Prepay Receipts

Dec 31, 2020 - - - - - - - - - - -
May  1, 2021 121,043,423 281,362 10,778,650 20,917,553 121,286,216 152,982,420 2,411,213 8,434,545 15,889,797 94,015,263 118,339,605
Nov  1, 2021 221,188,618 309,704 16,680,729 30,466,606 196,511,869 243,659,205 3,627,855 13,238,780 23,795,219 149,127,932 186,161,932
May  1, 2022 122,500,000 179,271 17,035,120 29,101,302 211,262,080 257,398,501 3,647,396 13,688,098 23,155,919 159,379,414 196,223,431
Nov  1, 2022 - - 15,142,540 24,777,413 213,798,442 253,718,395 3,154,954 12,202,209 19,795,696 162,223,673 194,221,578
May  1, 2023 - - 12,918,746 20,355,651 203,461,525 236,735,921 2,614,983 10,443,842 16,308,781 156,058,056 182,810,679
Nov  1, 2023 - - 10,774,925 16,410,240 181,713,346 208,898,511 2,120,171 8,737,750 13,170,040 141,467,622 163,375,412
May  1, 2024 - - 8,852,521 13,053,656 152,542,477 174,448,653 1,691,110 7,190,192 10,475,580 120,280,899 137,946,671
Nov  1, 2024 - - 7,221,797 10,316,233 122,020,584 139,558,614 1,337,923 5,866,868 8,274,647 96,501,897 110,643,411
May  1, 2025 - - 5,884,820 8,142,632 96,337,285 110,364,737 1,056,989 4,780,433 6,528,014 76,162,373 87,470,820
Nov  1, 2025 - - 4,796,134 6,424,015 76,027,331 87,247,480 834,711 3,895,946 5,147,542 60,083,055 69,126,543
May  1, 2026 - - 3,908,550 5,065,658 59,972,290 68,946,498 658,900 3,174,791 4,056,904 47,376,349 54,608,043
Nov  1, 2026 - - 3,185,847 3,992,459 47,285,394 54,463,700 519,891 2,587,736 3,195,595 37,338,637 43,121,968
May  1, 2027 - - 2,596,746 3,144,911 37,263,915 43,005,572 410,019 2,109,198 2,515,696 29,412,474 34,037,368
Nov  1, 2027 - - 2,116,360 2,475,861 29,351,109 33,943,330 323,212 1,718,930 1,979,244 23,156,335 26,854,508
May  1, 2028 - - 1,724,598 1,947,976 23,106,012 26,778,586 254,653 1,400,621 1,556,197 18,220,606 21,177,423
Nov  1, 2028 - - 1,403,982 1,531,693 18,179,448 21,115,124 200,532 1,139,879 1,222,770 14,328,522 16,691,172
May  1, 2029 - - 1,141,184 1,203,640 14,295,225 16,640,049 157,827 925,886 960,175 11,261,276 13,147,337
Nov  1, 2029 - - 928,234 945,259 11,234,271 13,107,763 124,148 752,718 753,485 8,845,257 10,351,461
May  1, 2030 - - 754,893 741,846 8,823,184 10,319,922 97,597 611,806 590,875 6,943,070 8,145,752
Nov  1, 2030 - - 613,937 581,799 6,924,982 8,120,718 76,676 497,285 463,021 5,446,243 6,406,549
May  1, 2031 - - 499,607 455,942 5,431,335 6,386,884 60,201 404,505 362,550 4,269,012 5,036,068
Nov  1, 2031 - - 406,335 357,023 4,256,659 5,020,016 47,231 328,800 283,641 3,343,652 3,956,092
May  1, 2032 - - 330,440 279,333 3,333,441 3,943,214 37,028 267,227 221,714 2,616,773 3,105,714
Nov  1, 2032 - - 268,249 218,358 2,608,328 3,094,935 29,007 216,710 173,150 2,046,194 2,436,055
May  1, 2033 - - 216,831 170,555 2,039,368 2,426,754 22,705 174,810 135,114 1,598,793 1,908,717
Nov  1, 2033 - - 174,722 133,116 1,593,317 1,901,154 17,759 140,460 105,354 1,248,302 1,494,117
May  1, 2034 - - 140,708 103,824 1,243,925 1,488,456 13,878 112,772 82,097 973,985 1,168,854
Nov  1, 2034 - - 113,348 80,915 970,380 1,164,644 10,836 90,570 63,928 759,378 913,877
May  1, 2035 - - 91,214 63,013 756,374 910,601 8,454 72,641 49,745 591,609 713,996
Nov  1, 2035 - - 73,349 49,032 589,066 711,446 6,588 58,204 38,680 460,544 557,429
May  1, 2036 - - 59,180 38,120 458,339 555,639 5,127 46,831 30,054 358,206 435,090
Nov  1, 2036 - - 47,728 29,607 356,251 433,585 3,988 37,659 23,329 278,332 339,319
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Participation
Loans Partial Gross Svc Exp. Part Part Part Part Gross

Date Originated First Pmt Principal Interest Prepayments Receipts Reduction Principal Interest Prepay Receipts

May  1, 2037 - - 38,510 22,971 276,596 338,077 3,099 30,299 18,092 216,045 264,436
Nov  1, 2037 - - 31,016 17,804 214,501 263,320 2,406 24,320 14,017 167,515 205,852
May  1, 2038 - - 24,986 13,783 166,143 204,912 1,865 19,525 10,849 129,741 160,116
Nov  1, 2038 - - 20,155 10,658 128,516 159,329 1,441 15,702 8,389 100,362 124,453
May  1, 2039 - - 16,334 8,230 99,256 123,820 1,113 12,702 6,479 77,523 96,703
Nov  1, 2039 - - 13,299 6,344 76,514 96,156 857 10,337 4,994 59,770 75,101
May  1, 2040 - - 10,834 4,878 58,856 74,568 660 8,419 3,841 45,986 58,245
Nov  1, 2040 - - 8,827 3,742 45,166 57,735 506 6,857 2,947 35,298 45,102
May  1, 2041 - - 7,190 2,864 34,569 44,623 388 5,584 2,256 27,024 34,864
Nov  1, 2041 - - 5,856 2,185 26,382 34,423 296 4,546 1,722 20,631 26,898
May  1, 2042 - - 4,772 1,660 20,068 26,500 225 3,703 1,309 15,699 20,711
Nov  1, 2042 - - 3,889 1,256 15,210 20,355 171 3,018 990 11,904 15,912
May  1, 2043 - - 3,169 947 11,479 15,595 129 2,459 747 8,988 12,194
Nov  1, 2043 - - 2,583 710 8,622 11,914 97 2,003 560 6,755 9,318
May  1, 2044 - - 2,101 529 6,440 9,070 73 1,628 418 5,050 7,096
Nov  1, 2044 - - 1,710 392 4,780 6,882 54 1,324 310 3,752 5,386
May  1, 2045 - - 1,392 288 3,521 5,201 39 1,077 228 2,767 4,072
Nov  1, 2045 - - 1,132 210 2,571 3,913 29 876 166 2,023 3,065
May  1, 2046 - - 922 151 1,856 2,929 20 713 120 1,463 2,296
Nov  1, 2046 - - 750 107 1,321 2,178 14 579 85 1,044 1,708
May  1, 2047 - - 610 74 924 1,609 10 471 59 733 1,263
Nov  1, 2047 - - 489 50 632 1,172 7 376 41 503 920
May  1, 2048 - - 387 33 420 840 4 298 27 337 662
Nov  1, 2048 - - 299 21 269 588 3 230 17 218 465
May  1, 2049 - - 226 12 164 402 2 175 10 135 320
Nov  1, 2049 - - 166 7 93 267 1 131 6 78 215
May  1, 2050 - - 111 3 48 162 0 89 3 41 134
Nov  1, 2050 - - 72 1 21 94 0 60 1 19 80
May  1, 2051 - - 36 1 7 43 - 33 0 6 39
Aug 30, 2051 - - 10 0 1 11 - 10 0 1 11

464,732,041 770,337 131,083,853 203,675,152 1,856,238,711 2,190,997,715 25,597,069 105,506,244 161,483,236 1,437,115,146 1,704,104,627



Sep 21, 2021   6:04 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 2021ABC:CHFA-CONS01 )   Page 45

LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Participatio
Less Part Loan Loan Loan

Date Servicing Revenue Balance Valuation

Dec 31, 2020 - - 1,447,657,792 1,447,657,792
May  1, 2021 1,747,411 116,592,193 1,466,837,461 1,466,837,461
Nov  1, 2021 2,740,630 183,421,301 1,492,565,117 1,492,565,117
May  1, 2022 2,839,568 193,383,864 1,413,767,918 1,413,767,918
Nov  1, 2022 2,471,599 191,749,979 1,184,826,937 1,184,826,937
May  1, 2023 2,057,425 180,753,254 968,446,666 968,446,666
Nov  1, 2023 1,672,739 161,702,673 775,958,395 775,958,395
May  1, 2024 1,334,745 136,611,926 614,563,398 614,563,398
Nov  1, 2024 1,055,683 109,587,729 485,321,017 485,321,017
May  1, 2025 833,791 86,637,029 383,098,911 383,098,911
Nov  1, 2025 658,269 68,468,274 302,275,447 302,275,447
May  1, 2026 519,473 54,088,570 238,394,607 238,394,607
Nov  1, 2026 409,758 42,712,211 187,923,366 187,923,366
May  1, 2027 323,061 33,714,307 148,062,705 148,062,705
Nov  1, 2027 254,583 26,599,925 116,595,236 116,595,236
May  1, 2028 200,515 20,976,909 91,764,626 91,764,626
Nov  1, 2028 157,845 16,533,327 72,181,196 72,181,196
May  1, 2029 124,187 13,023,150 56,744,787 56,744,787
Nov  1, 2029 97,650 10,253,811 44,582,282 44,582,282
May  1, 2030 76,738 8,069,014 35,004,206 35,004,206
Nov  1, 2030 60,264 6,346,285 27,465,287 27,465,287
May  1, 2031 47,297 4,988,771 21,534,345 21,534,345
Nov  1, 2031 37,092 3,919,000 16,871,351 16,871,351
May  1, 2032 29,067 3,076,647 13,207,470 13,207,470
Nov  1, 2032 22,761 2,413,294 10,330,893 10,330,893
May  1, 2033 17,808 1,890,909 8,074,694 8,074,694
Nov  1, 2033 13,923 1,480,194 6,306,656 6,306,656
May  1, 2034 10,876 1,157,978 4,922,023 4,922,023
Nov  1, 2034 8,489 905,388 3,838,294 3,838,294
May  1, 2035 6,620 707,376 2,990,706 2,990,706
Nov  1, 2035 5,157 552,272 2,328,291 2,328,291
May  1, 2036 4,012 431,078 1,810,772 1,810,772
Nov  1, 2036 3,119 336,200 1,406,794 1,406,794
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Participatio
Less Part Loan Loan Loan

Date Servicing Revenue Balance Valuation

May  1, 2037 2,424 262,012 1,091,688 1,091,688
Nov  1, 2037 1,882 203,970 846,171 846,171
May  1, 2038 1,459 158,657 655,043 655,043
Nov  1, 2038 1,127 123,326 506,372 506,372
May  1, 2039 870 95,833 390,782 390,782
Nov  1, 2039 671 74,431 300,970 300,970
May  1, 2040 516 57,729 231,280 231,280
Nov  1, 2040 396 44,706 177,287 177,287
May  1, 2041 303 34,560 135,528 135,528
Nov  1, 2041 232 26,667 103,290 103,290
May  1, 2042 176 20,535 78,450 78,450
Nov  1, 2042 134 15,778 59,351 59,351
May  1, 2043 101 12,092 44,703 44,703
Nov  1, 2043 76 9,242 33,499 33,499
May  1, 2044 57 7,039 24,958 24,958
Nov  1, 2044 42 5,343 18,468 18,468
May  1, 2045 31 4,041 13,555 13,555
Nov  1, 2045 23 3,042 9,852 9,852
May  1, 2046 16 2,280 7,074 7,074
Nov  1, 2046 11 1,697 5,003 5,003
May  1, 2047 8 1,255 3,469 3,469
Nov  1, 2047 5 915 2,348 2,348
May  1, 2048 3 659 1,541 1,541
Nov  1, 2048 2 463 973 973
May  1, 2049 1 318 583 583
Nov  1, 2049 1 215 324 324
May  1, 2050 0 133 165 165
Nov  1, 2050 0 80 72 72
May  1, 2051 - 39 30 30
Aug 30, 2051 - 11 19 19

19,852,725 1,684,251,902
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Loan Statistics

2001AA 2002A 2002B 2014A 2015A 2015B 2017A

Par Amount 11,258,413 4,126,685 5,303,478 17,155,112 24,698,423 7,017,254 26,917,053

Weighted Avg. Coupon 5.700% 5.546% 5.618% 4.998% 5.130% 4.974% 4.527%

Weighted Avg. Life 2.000 1.960 1.981 1.996 2.014 1.963 2.170

Weighted Avg. Rate 5.729% 5.447% 5.609% 5.206% 5.223% 5.143% 4.534%

WAL from Forecast Date 2.003 1.963 1.984 2.000 2.017 1.967 2.173

Weighted Avg. Maturity 13.745 12.537 13.271 13.449 14.328 12.658 26.500
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Loan Statistics

2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE

Par Amount 10,007,423 57,378,119 64,663,803 70,355,736 22,865,868 62,686,180 230,026,791

Weighted Avg. Coupon 4.405% 4.879% 4.810% 5.151% 6.081% 5.124% 4.627%

Weighted Avg. Life 2.084 2.149 2.172 2.190 1.993 2.204 2.357

Weighted Avg. Rate 4.868% 4.822% 4.927% 5.159% 5.964% 5.131% 4.679%

WAL from Forecast Date 2.088 2.152 2.176 2.193 1.996 2.207 2.360

Weighted Avg. Maturity 18.116 23.925 24.843 27.501 13.683 27.810 26.270



Sep 21, 2021   6:04 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 2021ABC:CHFA-CONS01 )   Page 49

LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Loan Statistics

2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC

Par Amount 157,542,961 133,665,775 118,758,892 141,590,865 132,399,700 145,152,768 151,201,112

Weighted Avg. Coupon 4.016% 4.033% 4.280% 4.201% 3.736% 3.001% 3.106%

Weighted Avg. Life 2.720 2.628 2.516 2.704 2.818 3.078 3.104

Weighted Avg. Rate 3.866% 3.951% 4.230% 4.195% 3.579% 2.976% 3.041%

WAL from Forecast Date 2.723 2.631 2.519 2.707 2.821 3.081 3.104

Weighted Avg. Maturity 29.058 28.980 27.767 29.186 28.092 29.736 29.717
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Loan Statistics

2021DEF 2021GHIJ 2021KLM EXCESS Total

Par Amount 96,602,428 134,349,366 149,500,000 12,098,378 1987322583

Weighted Avg. Coupon 3.000% 3.010% 2.980% 3.256% 3.965%

Weighted Avg. Life 3.184 3.155 3.141 2.059 2.686

Weighted Avg. Rate 2.970% 2.981% 2.952% 3.672% 3.815%

WAL from Forecast Date 3.184 3.155 3.141 2.062 2.689

Weighted Avg. Maturity 29.842 29.808 29.782 17.217 27.807
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ACQUISITION FUND REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Loan Originations Acquisition Revenues Acquisition Fund Valuation
Loans Less: Withdrawal Security Other Acquisition Acq. Fund  Acq. Fund  

Date Originated Discount Requirement Purchase Withdrawals Interest Revenues  Balance  Value 

Dec 31, 2020 - - - 8,022,646 - - - 8,022,646 8,022,646
Jan  1, 2021 - - - - - - - 8,022,646 8,022,646
Feb  1, 2021 33,290,768 - 33,290,768 121,000,000 10,754 375 11,129 95,721,124 95,721,124
Mar  1, 2021 45,500,000 - 45,500,000 - - - - 50,221,124 50,221,124
Apr  1, 2021 42,252,655 - 42,252,655 - - - - 7,968,469 7,968,469
May  1, 2021 - - - - 7 9,853 9,860 7,968,462 7,968,462
Jun  1, 2021 84,329,982 - 84,329,982 84,329,982 - - - 7,968,462 7,968,462
Jul  1, 2021 7,968,462 - 7,968,462 - - - - - -

Aug  1, 2021 - - - - - - - - -
Sep  1, 2021 128,890,174 - 128,890,174 128,890,174 - - - - -
Oct  1, 2021 - - - - - 885 885 - -
Nov  1, 2021 - - - - - - - - -
Dec  1, 2021 102,500,000 - 102,500,000 122,500,000 - - - 20,000,000 20,000,000
Jan  1, 2022 20,000,000 - 20,000,000 - - - - - -
Feb  1, 2022 - - - - - - - - -
Mar  1, 2022 - - - - - - - - -
Apr  1, 2022 - - - - - - - - -
May  1, 2022 - - - - - 1,422 1,422 - -

464,732,041 0 464,732,041 464,742,802 10,761 12,535 23,296
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SHORT TERM BALANCE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Revenue Balance
Loan Float Cash Revenue Less: Coverage Net Redemption Accrued Short-Term

Date Balance +  Balance =  Balance Requirement Difference Balance Interest Valuation

Dec 31, 2020 - 83,764,557 83,764,557 61,473,312 22,291,246 - - 83,764,557
May  1, 2021 - 15,966,963 15,966,963 3,287,118 12,679,845 85,750,731 - 101,717,694
Nov  1, 2021 - 14,197,149 14,197,149 3,334,611 10,862,538 59,548,747 - 73,745,896
May  1, 2022 - 13,641,091 13,641,091 3,413,576 10,227,515 62,660,664 - 76,301,755
Nov  1, 2022 - 13,277,703 13,277,703 3,322,255 9,955,448 62,894,307 - 76,172,010
May  1, 2023 - 13,284,659 13,284,659 3,327,325 9,957,333 57,921,708 - 71,206,366
Nov  1, 2023 - 13,773,610 13,773,610 3,292,727 10,480,883 51,661,882 - 65,435,492
May  1, 2024 - 14,196,168 14,196,168 3,291,472 10,904,696 47,378,708 - 61,574,876
Nov  1, 2024 - 14,721,361 14,721,361 3,271,056 11,450,305 44,244,516 - 58,965,877
May  1, 2025 - 15,404,157 15,404,157 3,266,598 12,137,559 40,473,732 - 55,877,889
Nov  1, 2025 - 16,042,736 16,042,736 3,387,267 12,655,469 37,125,087 - 53,167,823
May  1, 2026 - 16,532,545 16,532,545 3,249,651 13,282,895 34,167,549 - 50,700,094
Nov  1, 2026 - 17,064,344 17,064,344 3,361,984 13,702,360 33,114,798 - 50,179,142
May  1, 2027 - 17,646,222 17,646,222 3,337,617 14,308,605 28,696,785 - 46,343,007
Nov  1, 2027 - 18,200,279 18,200,279 3,238,749 14,961,530 24,173,615 - 42,373,894
May  1, 2028 - 19,004,938 19,004,938 3,232,922 15,772,016 20,590,617 - 39,595,555
Nov  1, 2028 - 20,134,770 20,134,770 3,235,593 16,899,177 19,577,519 - 39,712,289
May  1, 2029 - 22,338,938 22,338,938 3,228,969 19,109,970 15,098,900 - 37,437,838
Nov  1, 2029 - 24,219,509 24,219,509 3,232,978 20,986,531 13,165,580 - 37,385,090
May  1, 2030 - 11,021,686 11,021,686 3,228,553 7,793,134 1,019,677 - 12,041,364
Nov  1, 2030 - 11,843,335 11,843,335 3,222,498 8,620,837 109,232 - 11,952,567
May  1, 2031 - 12,661,245 12,661,245 3,220,648 9,440,596 5,970 - 12,667,215
Nov  1, 2031 - 13,325,297 13,325,297 3,221,597 10,103,700 5,614 - 13,330,911
May  1, 2032 - 13,942,953 13,942,953 3,220,519 10,722,434 7,311 - 13,950,264
Nov  1, 2032 - 14,509,609 14,509,609 3,221,432 11,288,178 4,838 - 14,514,447
May  1, 2033 - 15,019,363 15,019,363 3,220,439 11,798,924 6,177 - 15,025,540
Nov  1, 2033 - 15,503,740 15,503,740 3,221,269 12,282,471 8,692 - 15,512,432
May  1, 2034 - 13,066,136 13,066,136 3,220,392 9,845,744 9,247 - 13,075,383
Nov  1, 2034 - 13,380,013 13,380,013 3,221,103 10,158,910 9,318 - 13,389,332
May  1, 2035 - 13,595,360 13,595,360 3,220,375 10,374,985 4,533 - 13,599,893
Nov  1, 2035 - 13,798,836 13,798,836 3,220,903 10,577,933 4,534 - 13,803,370
May  1, 2036 - 13,987,924 13,987,924 3,220,364 10,767,560 4,533 - 13,992,457
Nov  1, 2036 - 14,178,768 14,178,768 3,220,695 10,958,073 4,534 - 14,183,302
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SHORT TERM BALANCE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Revenue Balance
Loan Float Cash Revenue Less: Coverage Net Redemption Accrued Short-Term

Date Balance +  Balance =  Balance Requirement Difference Balance Interest Valuation

May  1, 2037 - 14,363,193 14,363,193 3,220,358 11,142,835 4,533 - 14,367,726
Nov  1, 2037 - 14,550,816 14,550,816 3,220,477 11,330,340 4,533 - 14,555,349
May  1, 2038 - 12,583,397 12,583,397 470,354 12,113,043 4,533 - 12,587,930
Nov  1, 2038 - 12,169,458 12,169,458 470,247 11,699,211 4,533 - 12,173,991
May  1, 2039 - 12,352,597 12,352,597 470,352 11,882,246 4,533 - 12,357,131
Nov  1, 2039 - 12,547,840 12,547,840 470,207 12,077,633 4,533 - 12,552,372
May  1, 2040 - 12,740,172 12,740,172 470,350 12,269,821 4,533 - 12,744,705
Nov  1, 2040 - 12,938,315 12,938,315 470,164 12,468,151 4,532 - 12,942,847
May  1, 2041 - 13,137,950 13,137,950 470,349 12,667,600 4,533 - 13,142,482
Nov  1, 2041 - 13,352,062 13,352,062 470,120 12,881,942 4,532 - 13,356,595
May  1, 2042 - 13,558,365 13,558,365 470,349 13,088,016 4,533 - 13,562,897
Nov  1, 2042 - 13,779,558 13,779,558 470,073 13,309,486 4,533 - 13,784,091
May  1, 2043 - 13,996,944 13,996,944 470,348 13,526,596 4,533 - 14,001,477
Nov  1, 2043 - 14,224,415 14,224,415 470,024 13,754,392 4,533 - 14,228,949
May  1, 2044 - 9,114,316 9,114,316 470,348 8,643,967 1 - 9,114,316
Nov  1, 2044 - 9,347,156 9,347,156 470,000 8,877,156 0 - 9,347,156
May  1, 2045 - 9,583,492 9,573,492 460,348 9,113,144 0 - 9,583,492
Nov  1, 2045 - 9,820,714 9,810,713 450,000 9,360,713 0 - 9,820,714
May  1, 2046 - 10,071,313 10,061,313 450,348 9,610,965 1 - 10,071,314
Nov  1, 2046 - 10,323,123 10,313,122 440,000 9,873,122 0 - 10,323,123
May  1, 2047 - 10,588,513 10,568,513 430,348 10,138,165 1 - 10,588,513
Nov  1, 2047 - 10,855,815 10,835,815 420,000 10,415,815 1 - 10,855,816
May  1, 2048 - 10,938,180 10,918,179 220,348 10,697,831 0 - 10,938,180
Nov  1, 2048 - 11,121,087 11,101,084 110,000 10,991,084 1 - 11,121,088
May  1, 2049 - 11,418,391 11,398,388 110,348 11,288,040 0 - 11,418,391
Nov  1, 2049 - 11,729,558 11,709,554 110,000 11,599,554 1 - 11,729,558
May  1, 2050 - 12,014,947 11,994,942 80,348 11,914,594 1 - 12,014,948
Nov  1, 2050 - 12,304,585 12,284,578 40,000 12,244,578 1 - 12,304,586
May  1, 2051 - 12,618,678 12,598,669 20,000 12,578,669 - - 12,618,678
Sep  1, 2051 - 20,009 - - - - - 20,009

0
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RESERVE FUND REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Reserve Revenues Reserve Valuation
Scheduled Arb. Rule Fund Withdrawal Reserve Net Repl Accrued Reserve Reserve Reserve Reserve

Date Principal Reduction Transfers Pre (-Dis) Interest Revenues (-Taps) Interest Balance Value Requirement Surplus

Dec 31, 2020 - - - - - - - - 31,249,020 31,249,020 15,487,650 15,761,370
May  1, 2021 1,566,038 - - - 360,703 1,926,741 - - 29,682,982 29,682,982 14,204,950 15,478,032
Nov  1, 2021 1,295,047 - - - 500,177 1,795,224 - - 28,387,935 28,387,935 12,104,275 16,283,660
May  1, 2022 1,326,773 - - - 528,061 1,854,834 - - 27,061,162 27,061,162 10,406,725 16,654,437
Nov  1, 2022 2,685,625 - - - 536,374 3,221,999 - - 24,375,537 24,375,537 8,827,350 15,548,187
May  1, 2023 1,085,875 - - - 522,065 1,607,940 - - 23,289,662 23,289,662 7,674,475 15,615,187
Nov  1, 2023 788,925 - - - 530,993 1,319,918 - - 22,500,737 22,500,737 6,817,300 15,683,437
May  1, 2024 559,450 - - - 558,401 1,117,851 - - 21,941,287 21,941,287 6,188,350 15,752,937
Nov  1, 2024 444,200 - - - 571,540 1,015,740 - - 21,497,087 21,497,087 5,673,150 15,823,937
May  1, 2025 332,250 - - - 600,186 932,436 - - 21,164,837 21,164,837 5,268,400 15,896,437
Nov  1, 2025 6,780,346 - - - 616,894 7,397,240 - - 14,384,491 14,384,491 4,911,925 9,472,566
May  1, 2026 244,625 - - - 443,694 688,319 - - 14,139,866 14,139,866 4,592,050 9,547,816
Nov  1, 2026 239,125 - - - 462,906 702,031 - - 13,900,741 13,900,741 4,276,175 9,624,566
May  1, 2027 207,925 - - - 453,261 661,186 - - 13,692,816 13,692,816 3,974,000 9,718,816
Nov  1, 2027 179,475 - - - 450,364 629,839 - - 13,513,341 13,513,341 3,698,025 9,815,316
May  1, 2028 142,000 - - - 442,969 584,969 - - 13,371,341 13,371,341 3,457,525 9,913,816
Nov  1, 2028 81,800 - - - 441,007 522,807 - - 13,289,541 13,289,541 3,275,475 10,014,066
May  1, 2029 86,700 - - - 435,854 522,554 - - 13,202,841 13,202,841 3,086,525 10,116,316
Nov  1, 2029 125,025 - - - 436,468 561,493 - - 13,077,815 13,077,815 2,856,750 10,221,065
May  1, 2030 96,750 - - - 429,273 526,023 - - 12,981,065 12,981,065 2,653,250 10,327,815
Nov  1, 2030 - - - - 428,822 428,822 - - 12,981,065 12,981,065 2,544,250 10,436,815
May  1, 2031 1,700,000 - - - 372,501 2,072,501 - - 11,281,065 11,281,065 733,250 10,547,815
Nov  1, 2031 - - - - 360,407 360,407 - - 11,281,065 11,281,065 713,250 10,567,815
May  1, 2032 - - - - 350,180 350,180 - - 11,281,065 11,281,065 693,000 10,588,065
Nov  1, 2032 - - - - 347,915 347,915 - - 11,281,065 11,281,065 672,000 10,609,065
May  1, 2033 - - - - 337,076 337,076 - - 11,281,065 11,281,065 651,000 10,630,065
Nov  1, 2033 - - - - 335,813 335,813 - - 11,281,065 11,281,065 629,000 10,652,065
May  1, 2034 - - - - 324,798 324,798 - - 11,281,065 11,281,065 606,750 10,674,315
Nov  1, 2034 - - - - 323,321 323,321 - - 11,281,065 11,281,065 584,000 10,697,065
May  1, 2035 - - - - 312,646 312,646 - - 11,281,065 11,281,065 560,250 10,720,815
Nov  1, 2035 - - - - 311,219 311,219 - - 11,281,065 11,281,065 536,250 10,744,815
May  1, 2036 - - - - 309,477 309,477 - - 11,281,065 11,281,065 511,750 10,769,315
Nov  1, 2036 - - - - 311,219 311,219 - - 11,281,065 11,281,065 486,750 10,794,315
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RESERVE FUND REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Reserve Revenues Reserve Valuation
Scheduled Arb. Rule Fund Withdrawal Reserve Net Repl Accrued Reserve Reserve Reserve Reserve

Date Principal Reduction Transfers Pre (-Dis) Interest Revenues (-Taps) Interest Balance Value Requirement Surplus

May  1, 2037 - - - - 308,606 308,606 - - 11,281,065 11,281,065 461,000 10,820,065
Nov  1, 2037 - - - - 311,219 311,219 - - 11,281,065 11,281,065 434,750 10,846,315
May  1, 2038 - - - - 308,606 308,606 - - 11,281,065 11,281,065 407,500 10,873,565
Nov  1, 2038 6,675,565 - - - 311,219 6,986,784 - - 4,605,500 4,605,500 380,000 4,225,500
May  1, 2039 - - - - 133,099 133,099 - - 4,605,500 4,605,500 380,000 4,225,500
Nov  1, 2039 - - - - 133,099 133,099 - - 4,605,500 4,605,500 380,000 4,225,500
May  1, 2040 - - - - 133,099 133,099 - - 4,605,500 4,605,500 380,000 4,225,500
Nov  1, 2040 - - - - 133,099 133,099 - - 4,605,500 4,605,500 380,000 4,225,500
May  1, 2041 - - - - 133,099 133,099 - - 4,605,500 4,605,500 380,000 4,225,500
Nov  1, 2041 - - - - 133,099 133,099 - - 4,605,500 4,605,500 380,000 4,225,500
May  1, 2042 - - - - 133,099 133,099 - - 4,605,500 4,605,500 380,000 4,225,500
Nov  1, 2042 - - - - 133,099 133,099 - - 4,605,500 4,605,500 380,000 4,225,500
May  1, 2043 - - - - 133,099 133,099 - - 4,605,500 4,605,500 380,000 4,225,500
Nov  1, 2043 4,225,500 - - - 133,099 4,358,599 - - 380,000 380,000 380,000 0
May  1, 2044 - - - - 10,982 10,982 - - 380,000 380,000 380,000 0
Nov  1, 2044 - - - - 10,982 10,982 - - 380,000 380,000 380,000 0
May  1, 2045 - - - - 10,982 10,982 - - 380,000 380,000 380,000 0
Nov  1, 2045 - - - - 10,982 10,982 - - 380,000 380,000 380,000 -
May  1, 2046 - - - - 10,982 10,982 - - 380,000 380,000 380,000 -
Nov  1, 2046 - - - - 10,982 10,982 - - 380,000 380,000 380,000 -
May  1, 2047 - - - - 10,982 10,982 - - 380,000 380,000 380,000 -
Nov  1, 2047 - - - - 10,982 10,982 - - 380,000 380,000 380,000 -
May  1, 2048 - - - - 10,982 10,982 - - 380,000 380,000 380,000 -
Nov  1, 2048 - - - - 10,982 10,982 - - 380,000 380,000 380,000 -
May  1, 2049 0 - - - 10,982 10,982 - - 380,000 380,000 380,000 -
Nov  1, 2049 - - - - 10,982 10,982 - - 380,000 380,000 380,000 -
May  1, 2050 20,000 - - - 11,271 31,271 - - 360,000 360,000 360,000 -
Jul  1, 2050 360,000 - - - 3,468 363,468 - - - - - -

31,249,020 0 0 0 16,463,744 47,712,764 0
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Bond Debt Service Bond Valuation
Maturing Interest Total Redeemed Total Bond Unpaid Accreted

Date Principal Paid Debt Serv Principal Bond Payment Balance Interest Bond-Value

Dec 31, 2020 - - - - - 1,166,385,699 - 1,166,385,699
May  1, 2021 18,730,000 13,103,812 31,833,812 62,797,931 94,631,744 1,209,857,768 - 1,209,857,768
Nov  1, 2021 19,060,000 13,717,923 32,777,923 173,569,206 206,347,129 1,232,228,562 - 1,232,228,562
May  1, 2022 14,240,000 15,832,356 30,072,356 156,995,955 187,068,311 1,185,992,607 - 1,185,992,607
Nov  1, 2022 11,180,000 15,305,486 26,485,486 165,508,573 191,994,059 1,009,304,034 - 1,009,304,034
May  1, 2023 10,015,000 15,675,459 25,690,459 160,069,929 185,760,388 839,219,105 - 839,219,105
Nov  1, 2023 7,605,000 14,558,262 22,163,262 147,478,733 169,641,995 684,135,372 - 684,135,372
May  1, 2024 5,595,000 14,713,509 20,308,509 125,476,720 145,785,229 553,063,652 - 553,063,652
Nov  1, 2024 4,460,000 13,441,391 17,901,391 101,673,223 119,574,614 446,930,429 - 446,930,429
May  1, 2025 3,775,000 12,937,951 16,712,951 82,368,564 99,081,515 360,786,865 - 360,786,865
Nov  1, 2025 3,210,000 11,288,760 14,498,760 67,690,077 82,188,837 289,886,788 - 289,886,788
May  1, 2026 2,780,000 10,834,828 13,614,828 55,155,734 68,770,562 231,951,054 - 231,951,054
Nov  1, 2026 2,250,000 9,110,173 11,360,173 44,006,623 55,366,796 185,694,431 - 185,694,431
May  1, 2027 2,330,000 7,450,207 9,780,207 39,012,198 48,792,405 144,352,233 - 144,352,233
Nov  1, 2027 2,165,000 5,907,520 8,072,520 31,461,481 39,534,001 110,725,752 - 110,725,752
May  1, 2028 2,060,000 4,495,920 6,555,920 25,030,080 31,586,000 83,635,672 - 83,635,672
Nov  1, 2028 2,050,000 3,418,127 5,468,127 19,552,788 25,020,915 62,032,884 - 62,032,884
May  1, 2029 2,070,000 2,516,031 4,586,031 14,111,688 18,697,719 45,851,196 - 45,851,196
Nov  1, 2029 2,220,000 1,859,269 4,079,269 7,294,656 11,373,925 36,336,540 - 36,336,540
May  1, 2030 2,180,000 1,533,712 3,713,712 14,139,161 17,852,873 20,017,379 - 20,017,379
Nov  1, 2030 2,185,000 808,939 2,993,939 1,411,303 4,405,242 16,421,076 - 16,421,076
May  1, 2031 2,220,000 658,052 2,878,052 690,085 3,568,137 13,510,991 - 13,510,991
Nov  1, 2031 400,000 548,092 948,092 541,786 1,489,878 12,569,205 - 12,569,205
May  1, 2032 405,000 503,955 908,955 424,513 1,333,468 11,739,692 - 11,739,692
Nov  1, 2032 420,000 469,454 889,454 337,800 1,227,254 10,981,892 - 10,981,892
May  1, 2033 420,000 430,020 850,020 262,334 1,112,354 10,299,558 - 10,299,558
Nov  1, 2033 440,000 399,095 839,095 204,691 1,043,786 9,654,867 - 9,654,867
May  1, 2034 445,000 363,404 808,404 147,155 955,559 9,062,712 - 9,062,712
Nov  1, 2034 455,000 334,929 789,929 84,591 874,520 8,523,121 - 8,523,121
May  1, 2035 570,000 302,555 872,555 50,645 923,200 7,902,476 - 7,902,476
Nov  1, 2035 575,000 272,133 847,133 39,679 886,812 7,287,797 - 7,287,797
May  1, 2036 590,000 246,328 836,328 31,065 867,393 6,666,732 - 6,666,732
Nov  1, 2036 600,000 219,958 819,958 24,298 844,256 6,042,434 - 6,042,434
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Bond Debt Service Bond Valuation
Maturing Interest Total Redeemed Total Bond Unpaid Accreted

Date Principal Paid Debt Serv Principal Bond Payment Balance Interest Bond-Value

May  1, 2037 615,000 193,210 808,210 18,990 827,200 5,408,444 - 5,408,444
Nov  1, 2037 630,000 165,845 795,845 14,826 810,671 4,763,618 - 4,763,618
May  1, 2038 655,000 137,869 792,869 11,563 804,432 4,097,055 - 4,097,055
Nov  1, 2038 660,000 108,825 768,825 9,009 777,834 3,428,046 - 3,428,046
May  1, 2039 115,000 79,583 194,583 7,010 201,593 3,306,036 - 3,306,036
Nov  1, 2039 115,000 74,768 189,768 5,449 195,217 3,185,587 - 3,185,587
May  1, 2040 120,000 69,969 189,969 4,228 194,197 3,061,359 - 3,061,359
Nov  1, 2040 125,000 64,976 189,976 3,278 193,254 2,933,081 - 2,933,081
May  1, 2041 125,000 59,788 184,788 2,255 187,043 2,805,826 - 2,805,826
Nov  1, 2041 125,000 54,610 179,610 1,683 181,293 2,679,143 - 2,679,143
May  1, 2042 135,000 49,438 184,438 1,300 185,738 2,542,843 - 2,542,843
Nov  1, 2042 135,000 43,857 178,857 1,003 179,860 2,406,840 - 2,406,840
May  1, 2043 140,000 38,278 178,278 772 179,050 2,266,068 - 2,266,068
Nov  1, 2043 140,000 32,496 172,496 593 173,089 2,125,475 - 2,125,475
May  1, 2044 135,000 26,715 161,715 455 162,170 1,990,020 - 1,990,020
Nov  1, 2044 - 21,142 21,142 348 21,490 1,989,672 - 1,989,672
May  1, 2045 - 21,139 21,139 265 21,404 1,989,407 - 1,989,407
Nov  1, 2045 - 21,137 21,137 201 21,338 1,989,206 - 1,989,206
May  1, 2046 - 21,135 21,135 152 21,287 1,989,054 - 1,989,054
Nov  1, 2046 - 21,133 21,133 115 21,248 1,988,939 - 1,988,939
May  1, 2047 - 21,132 21,132 86 21,218 1,988,853 - 1,988,853
Nov  1, 2047 - 21,131 21,131 64 21,195 1,988,789 - 1,988,789
May  1, 2048 - 21,131 21,131 48 21,179 1,988,741 - 1,988,741
Nov  1, 2048 - 21,130 21,130 35 21,165 1,988,706 - 1,988,706
May  1, 2049 - 21,130 21,130 26 21,156 1,988,680 - 1,988,680
Nov  1, 2049 - 21,130 21,130 18 21,148 1,988,662 - 1,988,662
May  1, 2050 - 21,129 21,129 13 21,142 1,988,649 - 1,988,649
Nov  1, 2050 - 21,129 21,129 9 21,138 1,988,640 - 1,988,640
May  1, 2051 - 21,129 21,129 7 21,136 1,988,633 - 1,988,633
Aug  1, 2051 1,988,632 10,565 1,999,197 1 1,999,198 - - -

133,658,632 194,764,259 328,422,891 1,497,727,067 1,826,149,958
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Bond Statistics - Consolidated

2001AA 2002A 2002B 2014A 2015A 2015B 2017A

Par Amount 42,100,000.01 1,300,000.01 5,075,000.02 12,120,000.00 23,665,000.00 6,155,000.00 26,915,699.00

Accrued Int. - - - - - - -

Issue Discount - - - - (346,364.00) - -

Proceeds 42,100,000.01 1,300,000.01 5,075,000.02 12,120,000.00 24,011,364.00 6,155,000.00 26,915,699.00

Bond Year 317,997,500 935,000 3,820,000 13,153,750 31,007,500 7,972,500 58,548,390

Avg. Price 100.000 100.000 100.000 100.000 101.464 100.000 100.000

Avg. Coupon - - - 3.175% 3.063% 2.852% 3.000%

Avg. Rate 5.912% 0.090% 0.090% 3.225% 3.143% 2.923% 3.000%

Avg. Life(Dated) 7.553 0.719 0.753 1.085 1.310 1.295 2.175

Avg. Life(Delivery) 7.553 0.719 0.753 1.085 1.310 1.295 2.175

Avg. Mat. Date May 20, 2028 Jul 19, 2021 Aug  1, 2021 Dec  1, 2021 Feb 22, 2022 Feb 17, 2022 Mar  4, 2023

Weighted Avg Maturity 7.553 0.719 0.753 1.085 1.313 1.295 2.175

Gross Bond NIC 5.912294% 0.090000% 0.090000% 3.224871% 2.025930% 2.923381% 3.000000%

Net   Bond NIC 5.912294% 0.090000% 0.090000% 3.224871% 2.025930% 2.923381% 3.373964%

Gross Bond TIC 5.319759% 0.090000% 0.090000% 3.225126% 2.000898% 2.923135% 2.999995%
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Bond Statistics - Consolidated

Net Bond TIC 5.319759% 0.090000% 0.090000% 3.225126% 2.000898% 2.923135% 3.401345%

Duration 6.630 0.719 0.753 1.071 1.292 1.275 2.048
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Bond Statistics - Consolidated

2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE

Par Amount 11,755,000.00 47,015,000.00 57,835,000.00 63,990,000.00 25,705,000.00 72,480,000.00 116,320,000.00

Accrued Int. - - - - - - -

Issue Discount - (1,678,910.30) (1,366,429.70) (1,878,328.05) - (2,169,014.45) (2,900,172.75)

Proceeds 11,755,000.00 48,693,910.30 59,201,429.70 65,868,328.05 25,705,000.00 74,649,014.45 119,220,172.75

Bond Year 20,535,000 136,022,500 196,952,500 151,200,000 53,720,000 179,352,500 312,627,500

Avg. Price 100.000 103.571 102.363 102.935 100.000 102.993 102.493

Avg. Coupon 2.300% 1.751% 1.825% 3.606% 3.423% 3.982% 2.987%

Avg. Rate 1.635% 3.247% 3.821% 3.672% 3.480% 4.291% 3.158%

Avg. Life(Dated) 1.747 2.893 3.405 2.363 2.090 2.475 2.688

Avg. Life(Delivery) 1.747 2.893 3.405 2.363 2.090 2.475 2.688

Avg. Mat. Date Jul 29, 2022 Sep 22, 2023 Mar 26, 2024 Mar 11, 2023 Dec  3, 2022 Apr 21, 2023 Jul  8, 2023

Weighted Avg Maturity 1.747 2.896 3.399 2.366 2.090 2.444 2.696

Gross Bond NIC 1.635066% 2.012258% 3.127077% 2.429318% 3.480345% 3.081897% 2.230242%

Net   Bond NIC 1.635066% 2.012258% 3.127077% 2.429318% 3.480345% 3.081897% 2.230242%

Gross Bond TIC 1.615160% 1.893827% 2.925834% 2.363381% 3.478105% 2.908848% 2.132817%
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Bond Statistics - Consolidated

Net Bond TIC 1.615160% 1.893827% 2.925834% 2.363381% 3.478105% 2.908848% 2.132817%

Duration 1.743 2.852 3.298 2.272 2.005 2.424 2.638
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Bond Statistics - Consolidated

2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC

Par Amount 73,910,000.00 95,440,000.00 121,100,000.00 123,270,000.00 111,235,000.00 129,000,000.00 125,000,000.00

Accrued Int. - - - - - - -

Issue Discount (2,400,785.40) (3,339,378.60) (3,729,605.50) (4,166,478.00) (3,732,933.20) (3,170,639.60) (4,331,496.45)

Proceeds 76,310,785.40 98,779,378.60 124,829,605.50 127,436,478.00 114,967,933.20 132,170,639.60 129,331,496.45

Bond Year 235,852,500 336,490,000 357,945,000 352,030,000 361,382,500 466,041,667 437,814,722

Avg. Price 103.248 103.499 103.080 103.380 103.356 102.458 103.465

Avg. Coupon 3.518% 3.272% 3.002% 2.826% 2.069% 1.961% 2.025%

Avg. Rate 4.805% 4.506% 3.346% 3.655% 3.795% 3.679% 3.932%

Avg. Life(Dated) 3.191 3.526 2.956 2.856 3.249 3.613 3.503

Avg. Life(Delivery) 3.191 3.526 2.956 2.856 3.249 3.613 3.503

Avg. Mat. Date Jan  9, 2024 May 10, 2024 Oct 15, 2023 Sep  9, 2023 Jan 30, 2024 Jun  9, 2024 Jul 21, 2024

Weighted Avg Maturity 3.147 3.530 2.976 2.838 3.220 3.604 3.476

Gross Bond NIC 3.786818% 3.513976% 2.304540% 2.471187% 2.762152% 2.998805% 2.942533%

Net   Bond NIC 3.786818% 3.513976% 2.304540% 2.471187% 2.762152% 2.998805% 2.942533%

Gross Bond TIC 3.369766% 3.248460% 2.220328% 2.344193% 2.588646% 2.827368% 2.749014%
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Bond Statistics - Consolidated

Net Bond TIC 3.369766% 3.248460% 2.220328% 2.344193% 2.588646% 2.827368% 2.749014%

Duration 3.120 3.397 2.865 2.803 3.193 3.531 3.431
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Bond Statistics - Consolidated

2021DEF 2021GHIJ 2021KLM EXCESS Total

Par Amount 85,000,000.00 130,000,000.00 125,000,000.00 0.01 1,631,385,699

Accrued Int. - - - - -

Issue Discount (2,273,517.40) (2,901,801.25) (4,271,700.00) - (44,657,555)

Proceeds 87,273,517.40 132,901,801.25 129,271,700.00 0.01 1676043254

Bond Year 264,196,038 454,909,034 418,027,222 0 5,168,533,323

Avg. Price 102.675 102.232 103.417 100.000 102.737

Avg. Coupon 2.203% 1.686% 1.910% - 2.479%

Avg. Rate 2.251% 2.488% 4.455% - 3.768%

Avg. Life(Dated) 3.108 3.499 3.344 20.500 3.168

Avg. Life(Delivery) 3.108 3.499 3.344 20.500 3.168

Avg. Mat. Date Jun 28, 2024 Feb 18, 2025 Mar 21, 2025 May  1, 2041 Dec 29, 2023

Weighted Avg Maturity 3.113 3.502 3.340 20.500 3.161

Gross Bond NIC 1.390829% 1.850100% 3.432845% - 2.904%

Net   Bond NIC 1.390829% 1.850100% 3.432845% - 2.908%

Gross Bond TIC 1.366017% 1.808025% 3.222889% - 2.734%
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Bond Statistics - Consolidated

Net Bond TIC 1.366017% 1.808025% 3.222889% - 1.855%

Duration 3.005 3.299 3.243 20.500 3.257
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Class I

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2020 - - - - - 1,031,465,000 1,031,465,000
May  1, 2021 17,890,000 11,882,321 29,772,321 58,677,931 88,450,252 1,106,812,768 1,106,812,768
Nov  1, 2021 18,225,000 12,562,178 30,787,178 148,559,206 179,346,384 1,129,028,562 1,129,028,562
May  1, 2022 13,705,000 14,577,831 28,282,831 133,860,955 162,143,786 1,106,462,607 1,106,462,607
Nov  1, 2022 10,980,000 14,205,108 25,185,108 148,998,573 174,183,681 946,484,034 946,484,034
May  1, 2023 10,015,000 14,552,535 24,567,535 150,354,929 174,922,464 786,114,105 786,114,105
Nov  1, 2023 7,520,000 13,501,930 21,021,930 138,398,733 159,420,663 640,195,372 640,195,372
May  1, 2024 5,535,000 13,668,370 19,203,370 117,656,720 136,860,090 517,003,652 517,003,652
Nov  1, 2024 4,430,000 12,522,654 16,952,654 95,603,223 112,555,877 416,970,429 416,970,429
May  1, 2025 3,770,000 12,074,909 15,844,909 78,293,564 94,138,473 334,906,865 334,906,865
Nov  1, 2025 3,210,000 10,508,684 13,718,684 64,960,077 78,678,761 266,736,788 266,736,788
May  1, 2026 2,780,000 10,070,208 12,850,208 53,080,734 65,930,942 210,876,054 210,876,054
Nov  1, 2026 2,250,000 8,393,519 10,643,519 41,526,623 52,170,142 167,099,431 167,099,431
May  1, 2027 2,330,000 6,820,472 9,150,472 36,572,198 45,722,670 128,197,233 128,197,233
Nov  1, 2027 2,165,000 5,356,666 7,521,666 29,121,481 36,643,147 96,910,752 96,910,752
May  1, 2028 2,060,000 4,019,646 6,079,646 22,180,080 28,259,726 72,670,672 72,670,672
Nov  1, 2028 2,050,000 3,036,689 5,086,689 17,157,788 22,244,477 53,462,884 53,462,884
May  1, 2029 2,070,000 2,206,597 4,276,597 11,596,688 15,873,285 39,796,196 39,796,196
Nov  1, 2029 2,220,000 1,629,232 3,849,232 4,189,656 8,038,888 33,386,540 33,386,540
May  1, 2030 2,180,000 1,417,482 3,597,482 11,189,161 14,786,643 20,017,379 20,017,379
Nov  1, 2030 2,185,000 808,939 2,993,939 1,411,303 4,405,242 16,421,076 16,421,076
May  1, 2031 2,220,000 658,052 2,878,052 690,085 3,568,137 13,510,991 13,510,991
Nov  1, 2031 400,000 548,092 948,092 541,786 1,489,878 12,569,205 12,569,205
May  1, 2032 405,000 503,955 908,955 424,513 1,333,468 11,739,692 11,739,692
Nov  1, 2032 420,000 469,454 889,454 337,800 1,227,254 10,981,892 10,981,892
May  1, 2033 420,000 430,020 850,020 262,334 1,112,354 10,299,558 10,299,558
Nov  1, 2033 440,000 399,095 839,095 204,691 1,043,786 9,654,867 9,654,867
May  1, 2034 445,000 363,404 808,404 147,155 955,559 9,062,712 9,062,712
Nov  1, 2034 455,000 334,929 789,929 84,591 874,520 8,523,121 8,523,121
May  1, 2035 570,000 302,555 872,555 50,645 923,200 7,902,476 7,902,476
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Class I

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2035 575,000 272,133 847,133 39,679 886,812 7,287,797 7,287,797
May  1, 2036 590,000 246,328 836,328 31,065 867,393 6,666,732 6,666,732
Nov  1, 2036 600,000 219,958 819,958 24,298 844,256 6,042,434 6,042,434
May  1, 2037 615,000 193,210 808,210 18,990 827,200 5,408,444 5,408,444
Nov  1, 2037 630,000 165,845 795,845 14,826 810,671 4,763,618 4,763,618
May  1, 2038 655,000 137,869 792,869 11,563 804,432 4,097,055 4,097,055
Nov  1, 2038 660,000 108,825 768,825 9,009 777,834 3,428,046 3,428,046
May  1, 2039 115,000 79,583 194,583 7,010 201,593 3,306,036 3,306,036
Nov  1, 2039 115,000 74,768 189,768 5,449 195,217 3,185,587 3,185,587
May  1, 2040 120,000 69,969 189,969 4,228 194,197 3,061,359 3,061,359
Nov  1, 2040 125,000 64,976 189,976 3,278 193,254 2,933,081 2,933,081
May  1, 2041 125,000 59,788 184,788 2,255 187,043 2,805,826 2,805,826
Nov  1, 2041 125,000 54,610 179,610 1,683 181,293 2,679,143 2,679,143
May  1, 2042 135,000 49,438 184,438 1,300 185,738 2,542,843 2,542,843
Nov  1, 2042 135,000 43,857 178,857 1,003 179,860 2,406,840 2,406,840
May  1, 2043 140,000 38,278 178,278 772 179,050 2,266,068 2,266,068
Nov  1, 2043 140,000 32,496 172,496 593 173,089 2,125,475 2,125,475
May  1, 2044 135,000 26,715 161,715 455 162,170 1,990,020 1,990,020
Nov  1, 2044 - 21,142 21,142 348 21,490 1,989,672 1,989,672
May  1, 2045 - 21,139 21,139 265 21,404 1,989,407 1,989,407
Nov  1, 2045 - 21,137 21,137 201 21,338 1,989,206 1,989,206
May  1, 2046 - 21,135 21,135 152 21,287 1,989,054 1,989,054
Nov  1, 2046 - 21,133 21,133 115 21,248 1,988,939 1,988,939
May  1, 2047 - 21,132 21,132 86 21,218 1,988,853 1,988,853
Nov  1, 2047 - 21,131 21,131 64 21,195 1,988,789 1,988,789
May  1, 2048 - 21,131 21,131 48 21,179 1,988,741 1,988,741
Nov  1, 2048 - 21,130 21,130 35 21,165 1,988,706 1,988,706
May  1, 2049 - 21,130 21,130 26 21,156 1,988,680 1,988,680
Nov  1, 2049 - 21,130 21,130 18 21,148 1,988,662 1,988,662
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Class I

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

May  1, 2050 - 21,129 21,129 13 21,142 1,988,649 1,988,649
Nov  1, 2050 - 21,129 21,129 9 21,138 1,988,640 1,988,640
May  1, 2051 - 21,129 21,129 7 21,136 1,988,633 1,988,633
Nov  1, 2051 1,988,632 10,565 1,999,197 1 1,999,198 - -

131,068,632 180,070,596 311,139,228 1,366,312,067 1,677,451,295



Sep 21, 2021   6:04 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 2021ABC:CHFA-CONS01 )   Page 69

AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Class II

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2020 - - - - - 73,550,000 73,550,000
May  1, 2021 840,000 489,323 1,329,323 2,120,000 3,449,323 70,590,000 70,590,000
Nov  1, 2021 835,000 466,076 1,301,076 21,285,000 22,586,076 74,470,000 74,470,000
May  1, 2022 535,000 644,013 1,179,013 19,335,000 20,514,013 54,600,000 54,600,000
Nov  1, 2022 200,000 570,615 770,615 13,275,000 14,045,615 41,125,000 41,125,000
May  1, 2023 - 661,905 661,905 6,720,000 7,381,905 34,405,000 34,405,000
Nov  1, 2023 85,000 658,957 743,957 6,285,000 7,028,957 28,035,000 28,035,000
May  1, 2024 60,000 707,157 767,157 5,395,000 6,162,157 22,580,000 22,580,000
Nov  1, 2024 30,000 632,287 662,287 4,120,000 4,782,287 18,430,000 18,430,000
May  1, 2025 5,000 618,029 623,029 2,650,000 3,273,029 15,775,000 15,775,000
Nov  1, 2025 - 565,345 565,345 1,860,000 2,425,345 13,915,000 13,915,000
May  1, 2026 - 568,376 568,376 1,425,000 1,993,376 12,490,000 12,490,000
Nov  1, 2026 - 534,223 534,223 1,095,000 1,629,223 11,395,000 11,395,000
May  1, 2027 - 476,735 476,735 865,000 1,341,735 10,530,000 10,530,000
Nov  1, 2027 - 431,323 431,323 875,000 1,306,323 9,655,000 9,655,000
May  1, 2028 - 387,874 387,874 1,495,000 1,882,874 8,160,000 8,160,000
Nov  1, 2028 - 321,832 321,832 1,145,000 1,466,832 7,015,000 7,015,000
May  1, 2029 - 276,391 276,391 1,430,000 1,706,391 5,585,000 5,585,000
Nov  1, 2029 - 220,049 220,049 2,635,000 2,855,049 2,950,000 2,950,000
May  1, 2030 - 116,230 116,230 2,950,000 3,066,230 - -

2,590,000 9,346,738 11,936,738 96,960,000 108,896,738
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Class III

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2020 - - - - - 34,455,000 34,455,000
May  1, 2021 - 732,169 732,169 2,000,000 2,732,169 32,455,000 32,455,000
Nov  1, 2021 - 689,669 689,669 3,725,000 4,414,669 28,730,000 28,730,000
May  1, 2022 - 610,513 610,513 3,800,000 4,410,513 24,930,000 24,930,000
Nov  1, 2022 - 529,763 529,763 3,235,000 3,764,763 21,695,000 21,695,000
May  1, 2023 - 461,019 461,019 2,995,000 3,456,019 18,700,000 18,700,000
Nov  1, 2023 - 397,375 397,375 2,795,000 3,192,375 15,905,000 15,905,000
May  1, 2024 - 337,981 337,981 2,425,000 2,762,981 13,480,000 13,480,000
Nov  1, 2024 - 286,450 286,450 1,950,000 2,236,450 11,530,000 11,530,000
May  1, 2025 - 245,013 245,013 1,425,000 1,670,013 10,105,000 10,105,000
Nov  1, 2025 - 214,731 214,731 870,000 1,084,731 9,235,000 9,235,000
May  1, 2026 - 196,244 196,244 650,000 846,244 8,585,000 8,585,000
Nov  1, 2026 - 182,431 182,431 1,385,000 1,567,431 7,200,000 7,200,000
May  1, 2027 - 153,000 153,000 1,575,000 1,728,000 5,625,000 5,625,000
Nov  1, 2027 - 119,531 119,531 1,465,000 1,584,531 4,160,000 4,160,000
May  1, 2028 - 88,400 88,400 1,355,000 1,443,400 2,805,000 2,805,000
Nov  1, 2028 - 59,606 59,606 1,250,000 1,309,606 1,555,000 1,555,000
May  1, 2029 - 33,044 33,044 1,085,000 1,118,044 470,000 470,000
Nov  1, 2029 - 9,988 9,988 470,000 479,988 - -

0 5,346,925 5,346,925 34,455,000 39,801,925
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REDEMPTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Surplus Redemptions Mandatory Redemptions Total Redemption
Amount Amount Amount

Date Deposit Withdrawal Redeemed Balance Deposit Withdrawal Redeemed Balance Deposit Withdrawal Redeemed

Jan 30, 2021 - - - - 22,554,457 - - 22,554,457 22,554,457 - -
May  1, 2021 66,155,038 - - 66,155,038 69,531,360 9,692,193 62,797,931 19,595,693 135,686,398 9,692,193 62,797,931
Nov  1, 2021 15,090,929 1,254,947 41,140,000 38,851,020 146,352,140 12,820,899 132,429,206 20,697,727 161,443,069 14,075,846 173,569,206
May  1, 2022 16,449,281 1,042,756 13,755,000 40,502,544 156,016,360 11,315,013 143,240,955 22,158,119 172,465,640 12,357,769 156,995,955
Nov  1, 2022 17,814,499 1,500,098 15,760,000 41,056,945 158,046,119 8,618,303 149,748,573 21,837,362 175,860,617 10,118,401 165,508,573
May  1, 2023 15,840,978 2,349,242 16,780,000 37,768,681 150,754,654 9,149,061 143,289,929 20,153,026 166,595,631 11,498,302 160,069,929
Nov  1, 2023 14,126,764 2,424,753 15,405,000 34,065,692 135,964,324 6,447,427 132,073,733 17,596,190 150,091,088 8,872,181 147,478,733
May  1, 2024 13,639,201 2,017,477 13,655,000 32,032,416 114,907,655 5,335,833 111,821,720 15,346,292 128,546,856 7,353,310 125,476,720
Nov  1, 2024 14,508,335 2,189,956 13,055,000 31,295,795 92,470,626 6,249,974 88,618,223 12,948,721 106,978,961 8,439,930 101,673,223
May  1, 2025 14,357,768 2,339,448 13,850,000 29,464,115 73,150,139 6,570,679 68,518,564 11,009,618 87,507,907 8,910,127 82,368,564
Nov  1, 2025 14,145,119 2,404,323 13,580,000 27,624,911 57,609,324 5,008,689 54,110,077 9,500,176 71,754,443 7,413,011 67,690,077
May  1, 2026 14,016,735 2,531,446 13,255,000 25,855,200 45,543,444 4,830,537 41,900,734 8,312,349 59,560,179 7,361,983 55,155,734
Nov  1, 2026 15,543,503 2,594,609 13,030,000 25,774,094 35,991,825 5,986,847 30,976,623 7,340,705 51,535,328 8,581,456 44,006,623
May  1, 2027 13,910,363 2,946,579 14,635,000 22,102,878 28,221,487 4,591,087 24,377,198 6,593,907 42,131,850 7,537,665 39,012,198
Nov  1, 2027 12,567,402 1,484,571 12,455,000 20,730,709 22,293,453 6,437,973 19,006,481 3,442,906 34,860,855 7,922,544 31,461,481
May  1, 2028 10,832,890 1,123,362 11,435,000 19,005,237 16,234,192 4,496,638 13,595,080 1,585,380 27,067,082 5,620,000 25,030,080
Nov  1, 2028 10,283,896 675,812 10,225,000 18,388,322 11,881,577 2,949,971 9,327,788 1,189,198 22,165,474 3,625,784 19,552,788
May  1, 2029 6,554,140 2,831,191 7,545,000 14,566,270 8,693,249 2,783,129 6,566,688 532,630 15,247,389 5,614,321 14,111,688
Nov  1, 2029 4,607,141 2,232,185 3,985,000 12,956,226 4,411,652 1,425,271 3,309,656 209,355 9,018,793 3,657,456 7,294,656
May  1, 2030 920,007 893,169 12,055,000 928,063 2,412,590 446,170 2,084,161 91,614 3,332,597 1,339,339 14,139,161
Nov  1, 2030 100,618 623,063 305,000 100,618 1,383,140 359,837 1,106,303 8,614 1,483,758 982,900 1,411,303
May  1, 2031 - 100,618 - - 767,245 79,804 690,085 5,970 767,245 180,422 690,085
Nov  1, 2031 - - - - 600,926 59,497 541,786 5,614 600,926 59,497 541,786
May  1, 2032 - - - - 472,711 46,501 424,513 7,311 472,711 46,501 424,513
Nov  1, 2032 - - - - 371,668 36,340 337,800 4,838 371,668 36,340 337,800
May  1, 2033 - - - - 291,507 27,833 262,334 6,177 291,507 27,833 262,334
Nov  1, 2033 - - - - 229,096 21,890 204,691 8,692 229,096 21,890 204,691
May  1, 2034 - - - - 171,686 23,977 147,155 9,247 171,686 23,977 147,155
Nov  1, 2034 - - - - 98,174 13,511 84,591 9,318 98,174 13,511 84,591
May  1, 2035 - - - - 77,000 31,140 50,645 4,533 77,000 31,140 50,645
Nov  1, 2035 - - - - 60,345 20,665 39,679 4,534 60,345 20,665 39,679
May  1, 2036 - - - - 47,253 16,189 31,065 4,533 47,253 16,189 31,065
Nov  1, 2036 - - - - 36,969 12,671 24,298 4,534 36,969 12,671 24,298
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REDEMPTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Surplus Redemptions Mandatory Redemptions Total Redemption
Amount Amount Amount

Date Deposit Withdrawal Redeemed Balance Deposit Withdrawal Redeemed Balance Deposit Withdrawal Redeemed

May  1, 2037 - - - - 28,896 9,907 18,990 4,533 28,896 9,907 18,990
Nov  1, 2037 - - - - 22,564 7,738 14,826 4,533 22,564 7,738 14,826
May  1, 2038 - - - - 17,600 6,037 11,563 4,533 17,600 6,037 11,563
Nov  1, 2038 - - - - 13,712 4,703 9,009 4,533 13,712 4,703 9,009
May  1, 2039 - - - - 10,670 3,660 7,010 4,533 10,670 3,660 7,010
Nov  1, 2039 - - - - 8,292 2,843 5,449 4,533 8,292 2,843 5,449
May  1, 2040 - - - - 6,434 2,206 4,228 4,533 6,434 2,206 4,228
Nov  1, 2040 - - - - 4,985 1,708 3,278 4,532 4,985 1,708 3,278
May  1, 2041 - - - - 3,626 1,370 2,255 4,533 3,626 1,370 2,255
Nov  1, 2041 - - - - 2,701 1,018 1,683 4,532 2,701 1,018 1,683
May  1, 2042 - - - - 2,084 784 1,300 4,533 2,084 784 1,300
Nov  1, 2042 - - - - 1,605 602 1,003 4,533 1,605 602 1,003
May  1, 2043 - - - - 1,233 461 772 4,533 1,233 461 772
Nov  1, 2043 - - - - 945 351 593 4,533 945 351 593
May  1, 2044 - - - - 722 4,799 455 1 722 4,799 455
Nov  1, 2044 - - - - 348 - 348 0 348 - 348
May  1, 2045 - - - - 265 - 265 0 265 - 265
Nov  1, 2045 - - - - 201 - 201 0 201 - 201
May  1, 2046 - - - - 152 - 152 1 152 - 152
Nov  1, 2046 - - - - 115 - 115 0 115 - 115
May  1, 2047 - - - - 86 - 86 1 86 - 86
Nov  1, 2047 - - - - 64 - 64 1 64 - 64
May  1, 2048 - - - - 48 - 48 0 48 - 48
Nov  1, 2048 - - - - 35 - 35 1 35 - 35
May  1, 2049 - - - - 26 - 26 0 26 - 26
Nov  1, 2049 - - - - 18 - 18 1 18 - 18
May  1, 2050 - - - - 13 - 13 1 13 - 13
Nov  1, 2050 - - - - 9 - 9 1 9 - 9
May  1, 2051 - - - - 6 - 7 - 6 - 7
Aug  1, 2051 - - - - 2 1 1 - 2 1 1

291,464,606 35,559,606 255,905,000 1,357,775,802 115,953,735 1,241,822,067 1,649,240,408 151,513,341 1,497,727,067
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REDEMPTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Total Rede

Date Balance

Jan 30, 2021 22,554,457
May  1, 2021 85,750,731
Nov  1, 2021 59,548,747
May  1, 2022 62,660,664
Nov  1, 2022 62,894,307
May  1, 2023 57,921,708
Nov  1, 2023 51,661,882
May  1, 2024 47,378,708
Nov  1, 2024 44,244,516
May  1, 2025 40,473,732
Nov  1, 2025 37,125,087
May  1, 2026 34,167,549
Nov  1, 2026 33,114,798
May  1, 2027 28,696,785
Nov  1, 2027 24,173,615
May  1, 2028 20,590,617
Nov  1, 2028 19,577,519
May  1, 2029 15,098,900
Nov  1, 2029 13,165,580
May  1, 2030 1,019,677
Nov  1, 2030 109,232
May  1, 2031 5,970
Nov  1, 2031 5,614
May  1, 2032 7,311
Nov  1, 2032 4,838
May  1, 2033 6,177
Nov  1, 2033 8,692
May  1, 2034 9,247
Nov  1, 2034 9,318
May  1, 2035 4,533
Nov  1, 2035 4,534
May  1, 2036 4,533
Nov  1, 2036 4,534
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REDEMPTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Total Rede

Date Balance

May  1, 2037 4,533
Nov  1, 2037 4,533
May  1, 2038 4,533
Nov  1, 2038 4,533
May  1, 2039 4,533
Nov  1, 2039 4,533
May  1, 2040 4,533
Nov  1, 2040 4,532
May  1, 2041 4,533
Nov  1, 2041 4,532
May  1, 2042 4,533
Nov  1, 2042 4,533
May  1, 2043 4,533
Nov  1, 2043 4,533
May  1, 2044 1
Nov  1, 2044 0
May  1, 2045 0
Nov  1, 2045 0
May  1, 2046 1
Nov  1, 2046 0
May  1, 2047 1
Nov  1, 2047 1
May  1, 2048 0
Nov  1, 2048 1
May  1, 2049 0
Nov  1, 2049 1
May  1, 2050 1
Nov  1, 2050 1
May  1, 2051 -
Aug  1, 2051 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2001AA (2001 Series AA)

01AA-1 Tx VRDO NQ 01AA-2 NAMT VR (I) xxx Sub Bond 01AA-1 Tx UH VRDO N
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - - 1,235,000 - - 0.01 - -
Nov  1, 2021 - - 1,260,000 - - - - -
May  1, 2022 - - 1,285,000 - - - - -
Nov  1, 2022 - - 1,310,000 - - - - -
May  1, 2023 - - 1,340,000 - - - - -
Nov  1, 2023 - - 1,365,000 - - - - -
May  1, 2024 - - 1,390,000 - - - - -
Nov  1, 2024 - - 1,420,000 - - - - -
May  1, 2025 - - 1,450,000 - - - - -
Nov  1, 2025 - - 1,475,000 - - - - -
May  1, 2026 - - 1,505,000 - - - - -
Nov  1, 2026 - - 1,535,000 - - - - -
May  1, 2027 - - 1,565,000 - - - 320,000 -
Nov  1, 2027 - - 1,600,000 - - - 330,000 -
May  1, 2028 - - 1,630,000 - - - 340,000 -
Nov  1, 2028 - - 1,660,000 - - - 345,000 -
May  1, 2029 - - 1,695,000 - - - 350,000 -
Nov  1, 2029 - - 1,730,000 - - - 365,000 -
May  1, 2030 - - 1,765,000 - - - 370,000 -
Nov  1, 2030 - - 1,800,000 - - - 380,000 -
May  1, 2031 - - 1,835,000 - - - 385,000 -
Nov  1, 2031 - - - - - - 400,000 -
May  1, 2032 - - - - - - 405,000 -
Nov  1, 2032 - - - - - - 420,000 -
May  1, 2033 - - - - - - 420,000 -
Nov  1, 2033 - - - - - - 440,000 -
May  1, 2034 - - - - - - 445,000 -
Nov  1, 2034 - - - - - - 455,000 -
May  1, 2035 - - - - - - 475,000 -
Nov  1, 2035 - - - - - - 480,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2001AA (2001 Series AA)

01AA-1 Tx VRDO NQ 01AA-2 NAMT VR (I) xxx Sub Bond 01AA-1 Tx UH VRDO N
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - 490,000 -
Nov  1, 2036 - - - - - - 500,000 -
May  1, 2037 - - - - - - 515,000 -
Nov  1, 2037 - - - - - - 525,000 -
May  1, 2038 - - - - - - 545,000 -
Nov  1, 2038 - - - - - - 550,000 -

0 0 31,850,000 0 0 0.01 10,250,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2002A (2002 Series A)

02A-3 NAMT VR (I) xxx Sub Bond
Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal

May  1, 2021 730,000 - - -
Nov  1, 2021 570,000 - - 0.01

1,300,000 0 0 0.01
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2002B (2002 Series B)

02B-3 NAMT VR (I) xxx Sub Bond xx Mez Bond
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2021 2,510,000 - - - - -
Nov  1, 2021 2,565,000 - - - - -
May  1, 2022 - - - - - -
Nov  1, 2022 - - - - - -
May  1, 2023 - - - - - -
Nov  1, 2023 - - - - - -
May  1, 2024 - - - - - -
Nov  1, 2024 - - - - - -
May  1, 2025 - - - - - -
Nov  1, 2025 - - - - - -
May  1, 2026 - - - - - -
Nov  1, 2026 - - - - - -
May  1, 2027 - - - - - -
Nov  1, 2027 - - - - - -
May  1, 2028 - - - - - -
Nov  1, 2028 - - - - - -
May  1, 2029 - - - - - -
Nov  1, 2029 - - - - - -
May  1, 2030 - - - - - -
Nov  1, 2030 - - - - - -
May  1, 2031 - - - - - -
Nov  1, 2031 - - - - - -
May  1, 2032 - - - - - -
Nov  1, 2032 - - 0.01 - 0.01 -

5,075,000 0 0.01 0 0.01 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2014A (2014 Series A)

Taxable Serials 2027 Taxable Term
Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal

May  1, 2021 1,370,000 935,000 - 840,000
Nov  1, 2021 890,000 1,520,000 - 1,520,000
May  1, 2022 465,000 1,000,000 - 1,355,000
Nov  1, 2022 155,000 660,000 - 1,300,000
Feb  1, 2023 - 35,000 - 75,000

2,880,000 4,150,000 0 5,090,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2015A (2015 Series A)

Serials Term Bond 2027 PAC Bond
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2021 1,375,000 1,150,000 - 455,000 - 970,000
Nov  1, 2021 825,000 4,560,000 - 1,835,000 - 980,000
May  1, 2022 535,000 1,840,000 - 845,000 - 960,000
Nov  1, 2022 320,000 1,270,000 - 665,000 - 965,000
May  1, 2023 165,000 1,015,000 - 615,000 - 755,000
Nov  1, 2023 20,000 550,000 - 385,000 - 610,000

3,240,000 10,385,000 0 4,800,000 0 5,240,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2015B (2015 Series B)

2015B Serials
Maturing Redeemed

Date Principal Principal

May  1, 2021 830,000 600,000
Nov  1, 2021 625,000 870,000
May  1, 2022 390,000 775,000
Nov  1, 2022 270,000 730,000
Feb  1, 2023 - 1,065,000

2,115,000 4,040,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2017A (2017 Series A)

2017A Pass-Thru
Maturing Redeemed

Date Principal Principal

Feb  1, 2021 - 1,025,001
May  1, 2021 - 2,847,930
Nov  1, 2021 - 4,795,049
May  1, 2022 - 3,802,199
Nov  1, 2022 - 3,014,067
May  1, 2023 - 2,388,595
Nov  1, 2023 - 1,892,334
May  1, 2024 - 1,498,696
Nov  1, 2024 - 1,186,541
May  1, 2025 - 939,074
Nov  1, 2025 - 742,946
May  1, 2026 - 587,555
Nov  1, 2026 - 464,477
May  1, 2027 - 367,027
Nov  1, 2027 - 289,895
May  1, 2028 - 228,866
Nov  1, 2028 - 180,598
May  1, 2029 - 142,436
Nov  1, 2029 - 112,277
May  1, 2030 - 88,455
Nov  1, 2030 - 69,645
May  1, 2031 - 54,801
Nov  1, 2031 - 43,091
May  1, 2032 - 33,860
Nov  1, 2032 - 26,586
May  1, 2033 - 20,859
Nov  1, 2033 - 16,351
May  1, 2034 - 12,806
Nov  1, 2034 - 10,020
May  1, 2035 - 7,832
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2017A (2017 Series A)

2017A Pass-Thru
Maturing Redeemed

Date Principal Principal

Nov  1, 2035 - 6,114
May  1, 2036 - 4,769
Nov  1, 2036 - 3,714
May  1, 2037 - 2,889
Nov  1, 2037 - 2,244
May  1, 2038 - 1,739
Nov  1, 2038 - 1,347
May  1, 2039 - 1,040
Nov  1, 2039 - 802
May  1, 2040 - 616
Nov  1, 2040 - 474
Jan  1, 2041 - 82

0 26,915,699
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2017B (2017 Series B)

17B-1 VRDO 17B-2 Serials 17B-2 PAC
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2021 - 670,000 - - - 380,000
Nov  1, 2021 - 3,765,000 - - - 345,000
May  1, 2022 - 1,600,000 - - - 315,000
Nov  1, 2022 - 1,125,000 - - - 285,000
May  1, 2023 - 835,000 - - - 260,000
Nov  1, 2023 85,000 580,000 - - - 280,000
May  1, 2024 60,000 500,000 - - - 90,000
Nov  1, 2024 30,000 470,000 - - - -
May  1, 2025 5,000 75,000 - - - -

180,000 9,620,000 0 0 0 1,955,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2017CDE (2017 Series CDE)

17C Serials (NAMT) 17C PAC (NAMT) 17D Serials (AMT) 17E VRDO (AMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 155,000 225,000 - 1,960,000 - - - 2,505,000
Nov  1, 2021 550,000 280,000 - 3,240,000 - - - 4,145,000
May  1, 2022 470,000 135,000 - 2,595,000 - - - 3,315,000
Nov  1, 2022 390,000 40,000 - 2,080,000 - - - 2,655,000
May  1, 2023 200,000 - - 1,710,000 - - - 2,190,000
Nov  1, 2023 - - - 1,435,000 - - - 1,830,000
May  1, 2024 - - - 1,150,000 - - - 1,460,000
Nov  1, 2024 - - - 910,000 - - - 1,175,000
May  1, 2025 - - - 740,000 - - - 930,000
Nov  1, 2025 - - - 590,000 - - - 750,000
May  1, 2026 - - - 495,000 - - - 630,000
Nov  1, 2026 - - - 400,000 - - - 515,000
May  1, 2027 - - - 340,000 - - - 430,000
Nov  1, 2027 - - - 280,000 - - - 370,000
May  1, 2028 - - - 265,000 - - - 335,000
Nov  1, 2028 - - - 265,000 - - - 335,000
May  1, 2029 - - - 290,000 - - - 370,000
Nov  1, 2029 - - - 430,000 - - 50,000 525,000
May  1, 2030 - - - 395,000 - - 25,000 460,000

1,765,000 680,000 0 19,570,000 0 0 75,000 24,925,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2018AB (2018 Series AB)

18A Serials (AMT) 18B-1 Serials (NAMT) 18B-1 PAC (NAMT) 18B-2 VRDB (NAMT) (C 18B-2 VRDB (NAMT) (
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 640,000 3,785,000 - - - 2,405,000 - - - -
Nov  1, 2021 50,000 255,000 - - - 2,315,000 - 6,075,000 - -
May  1, 2022 - - - - - 2,445,000 - 4,500,000 - -
Nov  1, 2022 - - - - - 2,285,000 - 3,240,000 - -
May  1, 2023 - - - - - 1,960,000 - 2,440,000 - -
Nov  1, 2023 - - - - - 1,710,000 - 1,810,000 - -
May  1, 2024 - - - - - 1,525,000 - 1,305,000 - -
Nov  1, 2024 - - - - - 1,430,000 - 850,000 - -
May  1, 2025 - - - - - 1,490,000 - 360,000 - -
Nov  1, 2025 - - - - - 1,410,000 - 105,000 - -
May  1, 2026 - - - - - 1,285,000 - 40,000 - -
Nov  1, 2026 - - - - - 1,125,000 - - - -
May  1, 2027 - - - - - 995,000 - - - -
Nov  1, 2027 - - - - - 725,000 - 190,000 - -
May  1, 2028 - - - - - - - 950,000 - -
Nov  1, 2028 - - - - - - - 1,120,000 - -
May  1, 2029 - - - - - - - 1,430,000 - -
Nov  1, 2029 - - - - - - - 2,635,000 - -
May  1, 2030 - - - - - - - 2,950,000 - -

690,000 4,040,000 0 0 0 23,105,000 0 30,000,000 0 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2018C_1 (2018 Series C)

Serials Term 2033 Term 2038 Term 2042 Prem PAC
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 820,000 1,820,000 - 335,000 - 645,000 - 645,000 - 2,640,000
Nov  1, 2021 755,000 4,560,000 - 880,000 - 1,695,000 - 1,685,000 - 7,290,000
May  1, 2022 555,000 2,240,000 - 460,000 - 870,000 - 870,000 - 3,480,000
Nov  1, 2022 450,000 1,715,000 - 365,000 - 705,000 - 700,000 - 2,800,000
May  1, 2023 365,000 1,300,000 - 295,000 - 565,000 - 570,000 - 2,245,000
Nov  1, 2023 300,000 985,000 - 235,000 - 455,000 - 450,000 - 1,815,000
May  1, 2024 245,000 745,000 - 190,000 - 365,000 - 360,000 - 1,455,000
Nov  1, 2024 195,000 560,000 - 155,000 - 295,000 - 290,000 - 1,165,000
May  1, 2025 160,000 410,000 - 125,000 - 235,000 - 235,000 - 935,000
Nov  1, 2025 130,000 300,000 - 100,000 - 190,000 - 195,000 - 750,000
May  1, 2026 105,000 220,000 - 80,000 - 150,000 - 150,000 - 615,000
Nov  1, 2026 85,000 165,000 - 60,000 - 125,000 - 120,000 - 490,000
May  1, 2027 65,000 115,000 - 55,000 - 100,000 - 100,000 - 395,000
Nov  1, 2027 50,000 80,000 - 40,000 - 85,000 - 80,000 - 320,000
May  1, 2028 40,000 55,000 - 35,000 - 65,000 - 70,000 - 260,000
Nov  1, 2028 30,000 30,000 - 30,000 - 55,000 - 50,000 - 220,000
May  1, 2029 20,000 25,000 - 20,000 - 45,000 - 45,000 - 175,000
Nov  1, 2029 15,000 10,000 - 25,000 - 35,000 - 35,000 - 145,000
May  1, 2030 5,000 - - 15,000 - 40,000 - 30,000 - 115,000
Nov  1, 2030 5,000 - - 5,000 - - - 10,000 - 35,000

4,395,000 15,335,000 0 3,505,000 0 6,720,000 0 6,690,000 0 27,345,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2018D (2018 Series D)

08D Serials (Tax)
Maturing Redeemed

Date Principal Principal

May  1, 2021 1,330,000 2,370,000
Nov  1, 2021 1,215,000 3,950,000
May  1, 2022 995,000 3,080,000
Nov  1, 2022 810,000 2,400,000
May  1, 2023 655,000 1,865,000
Nov  1, 2023 525,000 1,445,000
May  1, 2024 415,000 1,115,000
Nov  1, 2024 315,000 860,000
May  1, 2025 235,000 660,000
Nov  1, 2025 165,000 505,000
May  1, 2026 95,000 385,000
Nov  1, 2026 45,000 270,000

6,800,000 18,905,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2019ABC (2019 Series ABC)

19A Serials (AMT) 19B-1 Serials (TAX) 19B-1 Term 2038 (TAX) 19B-2 VRDO (TAX) 19C PAC 4.25% (NAMT) 19C PAC 4.75% (NAMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 765,000 795,000 - 830,000 - - - - - 2,380,000 - 1,630,000
Nov  1, 2021 720,000 2,900,000 - 3,340,000 - - - - - 7,655,000 - 5,230,000
May  1, 2022 455,000 1,150,000 - 1,480,000 - - - - - 3,690,000 - 2,525,000
Nov  1, 2022 345,000 945,000 - 1,375,000 - - - - - 2,805,000 - 1,930,000
May  1, 2023 230,000 825,000 - 1,365,000 - - - - - 2,060,000 - 1,405,000
Nov  1, 2023 115,000 640,000 - 1,225,000 - - - 1,065,000 - 995,000 - 675,000
May  1, 2024 - - - - - - - 2,585,000 - - - -
Nov  1, 2024 - - - - - - - 3,210,000 - - - -
May  1, 2025 - - - - - - - 2,625,000 - - - -
Nov  1, 2025 - - - - - - - 2,220,000 - - - -
May  1, 2026 - - - - - - - 1,965,000 - - - -
Nov  1, 2026 - - - - - - - 1,710,000 - - - -
May  1, 2027 - - - - - - - 1,515,000 - - - -
Nov  1, 2027 - - - - - - - 1,290,000 - - - -
May  1, 2028 - - - - - - - 1,130,000 - - - -
Nov  1, 2028 - - - - - - - 685,000 - - - -

2,630,000 7,255,000 0 9,615,000 0 0 0 20,000,000 0 19,585,000 0 13,395,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2019DE (2019 Series DE)

19D VRDB (AMT) 19E Serials (NAMT) 19E Term 2039 (NAMT 19E PAC (NAMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - - 1,430,000 4,395,000 - 205,000 - 3,095,000
Nov  1, 2021 - 920,000 1,200,000 17,085,000 - 840,000 - 3,990,000
May  1, 2022 - 7,735,000 180,000 2,755,000 - 145,000 - 4,775,000
Nov  1, 2022 - 9,030,000 - - - - - 4,485,000
May  1, 2023 - 6,815,000 - - - - - 4,190,000
Nov  1, 2023 - 5,190,000 - - - - - 3,575,000
May  1, 2024 - 4,135,000 - - - - - 2,845,000
Nov  1, 2024 - 3,275,000 - - - - - 2,255,000
May  1, 2025 - 2,610,000 - - - - - 1,795,000
Nov  1, 2025 - 2,095,000 - - - - - 1,445,000
May  1, 2026 - 1,720,000 - - - - - 1,185,000
Nov  1, 2026 - 1,395,000 - - - - - 960,000
May  1, 2027 - 1,135,000 - - - - - 775,000
Nov  1, 2027 - 935,000 - - - - - 640,000
May  1, 2028 - 790,000 - - - - - 545,000
Nov  1, 2028 - 700,000 - - - - - 480,000
May  1, 2029 - 645,000 - - - - - 445,000
Nov  1, 2029 60,000 645,000 - - - - - 475,000
May  1, 2030 15,000 155,000 - - - - - 130,000

75,000 49,925,000 2,810,000 24,235,000 0 1,190,000 0 38,085,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2019FG (2019 Series FG)

19F Serials (NAMT) 19F PAC (NAMT) 19G-1 Serials (TAX) 19G-1 2044 Term (TAX 19G-1 PAC (TAX) 19G-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 320,000 1,230,000 - 2,875,000 265,000 1,680,000 - - - 545,000 - -
Nov  1, 2021 265,000 2,725,000 - 3,690,000 225,000 3,695,000 - - - 700,000 - -
May  1, 2022 125,000 1,810,000 - 4,925,000 105,000 2,440,000 - - - 940,000 - -
Nov  1, 2022 20,000 230,000 - 6,640,000 20,000 500,000 - - - 1,230,000 - 165,000
May  1, 2023 - - - 6,265,000 - - - - - 1,190,000 - -
Nov  1, 2023 - - - 2,025,000 - - - - - 425,000 - 3,595,000
May  1, 2024 - - - - - - - - - - - 4,475,000
Nov  1, 2024 - - - - - - - - - - - 3,550,000
May  1, 2025 - - - - - - - - - - - 2,815,000
Nov  1, 2025 - - - - - - - - - - - 2,230,000
May  1, 2026 - - - - - - - - - - - 1,760,000
Nov  1, 2026 - - - - - - - - - - - 1,395,000
May  1, 2027 - - - - - - - - - - - 1,100,000
Nov  1, 2027 - - - - - - - - - - - 870,000
May  1, 2028 - - - - - - - - - - - 695,000
Nov  1, 2028 - - - - - - - - - - - 545,000
May  1, 2029 - - - - - - - - - - - 430,000
Nov  1, 2029 - - - - - - - - - - - 220,000
May  1, 2030 - - - - - - - - - - - 170,000
Nov  1, 2030 - - - - - - - - - - - 135,000
May  1, 2031 - - - - - - - - - - - 110,000
Nov  1, 2031 - - - - - - - - - - - 85,000
May  1, 2032 - - - - - - - - - - - 65,000
Nov  1, 2032 - - - - - - - - - - - 55,000
May  1, 2033 - - - - - - - - - - - 40,000
Nov  1, 2033 - - - - - - - - - - - 30,000
May  1, 2034 - - - - - - - - - - - 25,000
Nov  1, 2034 - - - - - - - - - - - 20,000
May  1, 2035 - - - - - - - - - - 95,000 -
Nov  1, 2035 - - - - - - - - - - 95,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2019FG (2019 Series FG)

19F Serials (NAMT) 19F PAC (NAMT) 19G-1 Serials (TAX) 19G-1 2044 Term (TAX 19G-1 PAC (TAX) 19G-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - - - - - 100,000 -
Nov  1, 2036 - - - - - - - - - - 100,000 -
May  1, 2037 - - - - - - - - - - 100,000 -
Nov  1, 2037 - - - - - - - - - - 105,000 -
May  1, 2038 - - - - - - - - - - 110,000 -
Nov  1, 2038 - - - - - - - - - - 110,000 -
May  1, 2039 - - - - - - - - - - 115,000 -
Nov  1, 2039 - - - - - - - - - - 115,000 -
May  1, 2040 - - - - - - - - - - 120,000 -
Nov  1, 2040 - - - - - - - - - - 125,000 -
May  1, 2041 - - - - - - - - - - 125,000 -
Nov  1, 2041 - - - - - - - - - - 125,000 -
May  1, 2042 - - - - - - - - - - 135,000 -
Nov  1, 2042 - - - - - - - - - - 135,000 -
May  1, 2043 - - - - - - - - - - 140,000 -
Nov  1, 2043 - - - - - - - - - - 140,000 -
May  1, 2044 - - - - - - - - - - 135,000 -

730,000 5,995,000 0 26,420,000 615,000 8,315,000 0 0 0 5,030,000 2,225,000 24,580,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2019HI (2019 Series HI)

19H PAC (NAMT) (Class 19I-1 Serials (TAX) 19I-1 2034 Term (TAX) 19I-1 2037 Term (TAX) 19I-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - 2,000,000 860,000 1,560,000 - 530,000 - 315,000 - -
Nov  1, 2021 - 3,725,000 810,000 4,785,000 - 1,705,000 - 995,000 - -
May  1, 2022 - 3,800,000 590,000 5,335,000 - 2,015,000 - 1,170,000 - -
Nov  1, 2022 - 3,235,000 330,000 4,775,000 - 1,885,000 - 1,110,000 - -
May  1, 2023 - 2,995,000 75,000 1,285,000 - 540,000 - 315,000 - 3,935,000
Nov  1, 2023 - 2,795,000 - - - - - - - 4,520,000
May  1, 2024 - 2,425,000 - - - - - - - 3,375,000
Nov  1, 2024 - 1,950,000 - - - - - - - 2,645,000
May  1, 2025 - 1,425,000 - - - - - - - 2,215,000
Nov  1, 2025 - 870,000 - - - - - - - 2,020,000
May  1, 2026 - 650,000 - - - - - - - 1,630,000
Nov  1, 2026 - 1,385,000 - - - - - - - 425,000
May  1, 2027 - 1,575,000 - - - - - - - -
Nov  1, 2027 - 1,465,000 - - - - - - - -
May  1, 2028 - 1,355,000 - - - - - - - -
Nov  1, 2028 - 1,250,000 - - - - - - - -
May  1, 2029 - 1,085,000 - - - - - - - -
Nov  1, 2029 - 470,000 - - - - - - - -
May  1, 2030 - - - - - - - - - 8,745,000
Nov  1, 2030 - - - - - - - - - 490,000

0 34,455,000 2,665,000 17,740,000 0 6,675,000 0 3,905,000 0 30,000,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2019JKL (2019 Series JKL)

19J Serials (AMT) 19K Serials (NAMT) 19K PAC (NAMT) 19L-1 Serials (Cl II) (TA 19L-2 VRDB (TAX) 19L-3 PAC (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 295,000 135,000 - 60,000 - 900,000 840,000 1,070,000 - - - 485,000
Nov  1, 2021 285,000 1,285,000 - 610,000 - 1,435,000 835,000 10,805,000 - - - 920,000
May  1, 2022 125,000 730,000 - 405,000 - 1,800,000 535,000 11,360,000 - - - 1,220,000
Nov  1, 2022 15,000 65,000 - 50,000 - 4,100,000 200,000 6,150,000 - 2,835,000 - 2,765,000
May  1, 2023 - - - - - 3,775,000 - - 1,860,000 6,665,000 - 1,595,000
Nov  1, 2023 - - - - - 2,880,000 - - 1,530,000 5,430,000 - 1,315,000
May  1, 2024 - - - - - 2,210,000 - - 1,245,000 4,560,000 - 1,090,000
Nov  1, 2024 - - - - - 1,710,000 - - 975,000 3,885,000 - 915,000
May  1, 2025 - - - - - 1,330,000 - - 720,000 3,280,000 - 795,000
Nov  1, 2025 - - - - - 1,060,000 - - 485,000 2,485,000 - 1,095,000
May  1, 2026 - - - - - 840,000 - - 345,000 2,055,000 - 1,170,000
Nov  1, 2026 - - - - - 1,155,000 - - 65,000 745,000 - 1,820,000
May  1, 2027 - - - - 45,000 1,290,000 - - - - - 1,955,000
Nov  1, 2027 - - - - 25,000 980,000 - - - - - 1,730,000
May  1, 2028 - - - - 10,000 500,000 - - - - - 1,165,000

720,000 2,215,000 0 1,125,000 80,000 25,965,000 2,410,000 29,385,000 7,225,000 31,940,000 0 20,035,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2020ABC (2020 Series ABC)

20A Serials (AMT) 20B Serials (NAMT) 20B PAC (NAMT) 20C-1 Serials (TAX) 20C-1 Tm2033(TAX) 20C-1 Tm2036(TAX) 20C-2 VRD
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 730,000 205,000 - 295,000 - 1,935,000 - 1,215,000 - 255,000 - 230,000 -
Nov  1, 2021 1,200,000 765,000 - 1,585,000 - 2,595,000 - 6,675,000 - 1,440,000 - 1,285,000 -
May  1, 2022 845,000 240,000 - 985,000 - 7,040,000 - 4,145,000 - 900,000 - 800,000 1,005,000
Nov  1, 2022 665,000 - - 1,720,000 - 7,735,000 - 4,255,000 - 920,000 - 830,000 1,020,000
May  1, 2023 - - - 905,000 - 8,965,000 365,000 2,735,000 - 615,000 - 555,000 1,045,000
Nov  1, 2023 - - - - - 7,820,000 230,000 2,105,000 - 510,000 - 455,000 1,065,000
May  1, 2024 - - - - - 6,260,000 95,000 1,300,000 - 350,000 - 310,000 1,090,000
Nov  1, 2024 - - - - - 515,000 - - - - - - 1,100,000
May  1, 2025 - - - - - - - - - - - - 905,000
Nov  1, 2025 - - - - - - - - - - - - 725,000
May  1, 2026 - - - - - - - - - - - - 550,000
Nov  1, 2026 - - - - - - - - - - - - 385,000
May  1, 2027 - - - - - - - - - - - - 240,000
Nov  1, 2027 - - - - - - - - - - - - 95,000

3,440,000 1,210,000 0 5,490,000 0 42,865,000 690,000 22,430,000 0 4,990,000 0 4,465,000 9,225,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2020ABC (2020 Series ABC)

20C-2 VRD
Redeemed

Date Principal

May  1, 2021 -
Nov  1, 2021 -
May  1, 2022 -
Nov  1, 2022 -
May  1, 2023 -
Nov  1, 2023 -
May  1, 2024 380,000
Nov  1, 2024 6,095,000
May  1, 2025 5,105,000
Nov  1, 2025 4,665,000
May  1, 2026 3,960,000
Nov  1, 2026 3,425,000
May  1, 2027 3,025,000
Nov  1, 2027 1,810,000

28,465,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2020DEF (2020 Series DEF)

20D Serials (AMT) 20E Serials (NAMT) 20E PAC (NAMT) 20F-1 Serials (TAX) 20F-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 465,000 105,000 - 15,000 - 700,000 805,000 500,000 - -
Nov  1, 2021 500,000 1,950,000 - 315,000 - 1,605,000 850,000 6,005,000 - -
May  1, 2022 335,000 1,980,000 - 355,000 - 4,730,000 695,000 4,055,000 - -
Nov  1, 2022 120,000 830,000 - 180,000 - 7,775,000 585,000 4,155,000 - -
May  1, 2023 - - - - - 9,260,000 435,000 4,430,000 - -
Nov  1, 2023 - - - - - 7,715,000 250,000 4,135,000 - -
May  1, 2024 - - - - - 3,220,000 60,000 1,195,000 - 5,080,000
Nov  1, 2024 - - - - - - - - - 5,565,000
May  1, 2025 - - - - - - - - - 6,660,000
Nov  1, 2025 - - - - - - - - - 5,360,000
May  1, 2026 - - - - - - - - - 4,485,000
Nov  1, 2026 - - - - - - - - - 3,715,000
May  1, 2027 - - - - - - - - - 3,130,000
Nov  1, 2027 - - - - - - - - - 2,510,000
May  1, 2028 - - - - - - - - - 2,225,000
Nov  1, 2028 - - - - - - - - - 1,910,000
May  1, 2029 - - - - - - - - - 285,000

1,420,000 4,865,000 0 865,000 0 35,005,000 3,680,000 24,475,000 0 40,925,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2020GHI (2020 Series GHI)

20G Serials (AMT) 20H Serials (NAMT) 20H Tm 2035 (NAMT) 20H Tm 2038 (NAMT) 20H PAC (NAMT) 20I-1 Serials (TAX) 20I-1 PAC 
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 305,000 65,000 - 190,000 - 85,000 - 100,000 - 135,000 655,000 170,000 -
Nov  1, 2021 500,000 405,000 - 1,190,000 - 565,000 - 635,000 - 720,000 835,000 1,595,000 -
May  1, 2022 435,000 565,000 - 1,975,000 - 945,000 - 1,060,000 - 1,605,000 765,000 3,000,000 -
Nov  1, 2022 335,000 565,000 - 2,405,000 - 1,180,000 - 1,310,000 - 2,665,000 625,000 3,810,000 -
May  1, 2023 215,000 485,000 - 2,590,000 - 1,275,000 - 1,420,000 - 3,525,000 440,000 4,330,000 -
Nov  1, 2023 85,000 225,000 - 1,615,000 - 795,000 - 880,000 - 4,150,000 220,000 3,945,000 -
May  1, 2024 - - - - - - - - - 5,890,000 - - -
Nov  1, 2024 - - - - - - - - - 4,340,000 - - -
May  1, 2025 - - - - - - - - - 2,985,000 - - -
Nov  1, 2025 - - - - - - - - - 1,185,000 - - -
May  1, 2026 - - - - - - - - - - - - -
Nov  1, 2026 - - - - - - - - - - - - -
May  1, 2027 - - - - - - - - - - - - -
Nov  1, 2027 - - - - - - - - - - - - -
May  1, 2028 - - - - - - - - - - - - -
Nov  1, 2028 - - - - - - - - - - - - -
May  1, 2029 - - - - - - - - - - - - -

1,875,000 2,310,000 0 9,965,000 0 4,845,000 0 5,405,000 0 27,200,000 3,540,000 16,850,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2020GHI (2020 Series GHI)

20I-1 PAC ( 20I-2 VRDB (TAX)
Redeemed Maturing Redeemed

Date Principal Principal Principal

May  1, 2021 70,000 - -
Nov  1, 2021 370,000 - -
May  1, 2022 750,000 - -
Nov  1, 2022 1,270,000 - -
May  1, 2023 1,750,000 - -
Nov  1, 2023 2,235,000 - 1,405,000
May  1, 2024 2,385,000 - 4,750,000
Nov  1, 2024 2,205,000 - 3,855,000
May  1, 2025 2,195,000 - 3,300,000
Nov  1, 2025 2,090,000 - 3,470,000
May  1, 2026 - - 4,850,000
Nov  1, 2026 - - 4,945,000
May  1, 2027 - - 4,175,000
Nov  1, 2027 - - 3,450,000
May  1, 2028 - - 3,110,000
Nov  1, 2028 - - 2,715,000
May  1, 2029 - - 1,665,000

15,320,000 0 41,690,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2021ABC (2021 Series ABC - Closing)

21A Serials (AMT) 21B Serials (NAMT) 21B PAC (NAMT) 21C-1 Serials (TAX) 21C-1 Tm 2022 (TAX) 21C-1 Tm 2023 (TAX) 21C-1 Tm 
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - 35,000 - 325,000 - 105,000 - - - - - - -
Nov  1, 2021 490,000 60,000 - 695,000 - 1,535,000 690,000 55,000 - 85,000 - 85,000 -
May  1, 2022 600,000 50,000 - 1,655,000 - 2,785,000 - 140,000 670,000 85,000 - 185,000 -
Nov  1, 2022 240,000 - 255,000 2,595,000 - 4,445,000 - 195,000 580,000 - - 240,000 -
May  1, 2023 - - 305,000 2,365,000 - 6,950,000 - 210,000 - - 455,000 145,000 -
Nov  1, 2023 - - 130,000 1,555,000 - 9,060,000 - 210,000 - - 315,000 - -
May  1, 2024 - - - - - 9,295,000 - 195,000 - - - - 175,000
Nov  1, 2024 - - - - - 7,470,000 - 75,000 - - - - 45,000
May  1, 2025 - - - - - - - - - - - - -
Nov  1, 2025 - - - - - - - - - - - - -
May  1, 2026 - - - - - - - - - - - - -
Nov  1, 2026 - - - - - - - - - - - - -
May  1, 2027 - - - - - - - - - - - - -
Nov  1, 2027 - - - - - - - - - - - - -
May  1, 2028 - - - - - - - - - - - - -
Nov  1, 2028 - - - - - - - - - - - - -
May  1, 2029 - - - - - - - - - - - - -

1,330,000 145,000 690,000 9,190,000 0 41,645,000 690,000 1,080,000 1,250,000 170,000 770,000 655,000 220,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2021ABC (2021 Series ABC - Closing)

21C-1 Tm 21C-1 Tm 2025 (TAX) 21C-1 Tm 2026 (TAX) 21C-1 Tm 2027 (TAX) 21C-1 Tm 2028 (TAX) 21C-1 Tm 2029 (TAX) 21C-1 Tm 2030 (TAX)
Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - - - - - - - - 5,000 - 10,000 - 10,000
Nov  1, 2021 85,000 - 90,000 - 100,000 - 105,000 - 105,000 - 110,000 - 120,000
May  1, 2022 185,000 - 190,000 - 205,000 - 220,000 - 230,000 - 235,000 - 265,000
Nov  1, 2022 240,000 - 260,000 - 275,000 - 295,000 - 305,000 - 320,000 - 360,000
May  1, 2023 275,000 - 290,000 - 315,000 - 330,000 - 340,000 - 350,000 - 395,000
Nov  1, 2023 300,000 - 300,000 - 320,000 - 340,000 - 350,000 - 360,000 - 400,000
May  1, 2024 130,000 - 285,000 - 295,000 - 310,000 - 325,000 - 335,000 - 370,000
Nov  1, 2024 - - 95,000 - 110,000 - 120,000 - 125,000 - 130,000 - 140,000
May  1, 2025 - - - - - - - - - - - - -
Nov  1, 2025 - - - - - - - - - - - - -
May  1, 2026 - - - - - - - - - - - - -
Nov  1, 2026 - - - - - - - - - - - - -
May  1, 2027 - - - - - - - - - - - - -
Nov  1, 2027 - - - - - - - - - - - - -
May  1, 2028 - - - - - - - - - - - - -
Nov  1, 2028 - - - - - - - - - - - - -
May  1, 2029 - - - - - - - - - - - - -

1,215,000 0 1,510,000 0 1,620,000 0 1,720,000 0 1,785,000 0 1,850,000 0 2,060,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2021ABC (2021 Series ABC - Closing)

21C-1 Tm 2031 (TAX) 21C-1 Tm 2036 (TAX) 21C-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2021 - 10,000 - 105,000 - -
Nov  1, 2021 - 125,000 - 1,105,000 - -
May  1, 2022 - 270,000 - 2,045,000 - -
Nov  1, 2022 - 370,000 - 2,205,000 - -
May  1, 2023 - 405,000 - 1,890,000 - -
Nov  1, 2023 - 415,000 - 1,550,000 - -
May  1, 2024 - 380,000 - 1,245,000 - -
Nov  1, 2024 - 140,000 - 60,000 - 2,185,000
May  1, 2025 - - - - - 7,650,000
Nov  1, 2025 - - - - - 7,065,000
May  1, 2026 - - - - - 5,895,000
Nov  1, 2026 - - - - - 4,910,000
May  1, 2027 - - - - - 4,185,000
Nov  1, 2027 - - - - - 3,505,000
May  1, 2028 - - - - - 2,945,000
Nov  1, 2028 - - - - - 2,715,000
May  1, 2029 - - - - - 2,030,000

0 2,115,000 0 10,205,000 0 43,085,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2021DEF (Closing Cash Flows)

21D Serials (AMT) 21E Serials (NAMT) 21E 2036 Term 21E 2042 Term 21E PAC (NAMT) 21F Prem Pass Thru (TA
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Jul  1, 2021 - - - - - - - - - - - 203,466
Nov  1, 2021 350,000 125,000 - 225,000 - 95,000 - 230,000 - 150,000 - 1,362,686
May  1, 2022 355,000 315,000 - 605,000 - 265,000 - 610,000 - 560,000 - 3,628,067
Nov  1, 2022 320,000 355,000 - 815,000 - 345,000 - 790,000 - 880,000 - 5,285,094
May  1, 2023 270,000 335,000 - 895,000 - 400,000 - 875,000 - 1,275,000 - 6,492,814
Nov  1, 2023 220,000 260,000 - 825,000 - 370,000 - 840,000 - 1,605,000 - 7,117,044
May  1, 2024 170,000 150,000 - 605,000 - 270,000 - 610,000 - 1,765,000 - 6,310,529
Nov  1, 2024 140,000 100,000 - 485,000 - 215,000 - 480,000 - 1,440,000 - 4,994,650
May  1, 2025 110,000 50,000 - 410,000 - 175,000 - 390,000 - 1,150,000 - 3,952,061
Nov  1, 2025 80,000 15,000 - 335,000 - 150,000 - 320,000 - 930,000 - 3,126,201
May  1, 2026 50,000 - 15,000 265,000 - 120,000 - 280,000 - 765,000 - 2,472,180
Nov  1, 2026 20,000 - 30,000 200,000 - 95,000 - 215,000 - 635,000 - 1,954,375
May  1, 2027 - - 30,000 160,000 - 75,000 - 175,000 - 515,000 - 1,544,528
Nov  1, 2027 - - 20,000 110,000 - 75,000 - 140,000 - 415,000 - 1,220,217
May  1, 2028 - - 10,000 65,000 - 45,000 - 100,000 - 270,000 - 963,666
Nov  1, 2028 - - - - - - - - - - - 760,779
May  1, 2029 - - - - - - - - - - - 600,377
Nov  1, 2029 - - - - - - - - - - - 473,607
May  1, 2030 - - - - - - - - - - - 373,451
Nov  1, 2030 - - - - - - - - - - - 294,347
May  1, 2031 - - - - - - - - - - - 231,895
Nov  1, 2031 - - - - - - - - - - - 182,606
May  1, 2032 - - - - - - - - - - - 143,724
Nov  1, 2032 - - - - - - - - - - - 113,060
May  1, 2033 - - - - - - - - - - - 88,892
Nov  1, 2033 - - - - - - - - - - - 69,849
Apr  1, 2034 - - - - - - - - - - - 39,835

2,085,000 1,705,000 105,000 6,000,000 0 2,695,000 0 6,055,000 0 12,355,000 0 54,000,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2021GHIJ (Closing Cash Flows)

21G Serials (AMT) 21H Serials (NAMT) 21H 2036 Term 21H 2042 Term 21H PAC (NAMT) 21I UH VRDO (TAX) (Cl 21J Prem P
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Oct  1, 2021 - - - - - - - - - - - - -
Nov  1, 2021 - 40,000 - 155,000 - 55,000 - 110,000 - 100,000 - 295,000 -
May  1, 2022 515,000 165,000 - 730,000 - 250,000 - 485,000 - 315,000 - 1,560,000 -
Nov  1, 2022 480,000 160,000 - 1,035,000 - 345,000 - 665,000 - 1,215,000 - 2,475,000 -
May  1, 2023 430,000 150,000 - 1,310,000 - 475,000 - 860,000 - 1,505,000 - 3,185,000 -
Nov  1, 2023 365,000 75,000 - 1,260,000 - 450,000 - 840,000 - 2,120,000 - 3,615,000 -
May  1, 2024 305,000 15,000 - 1,200,000 - 430,000 - 805,000 - 2,080,000 - 3,500,000 -
Nov  1, 2024 70,000 - 170,000 955,000 - 345,000 - 655,000 - 1,730,000 - 2,800,000 -
May  1, 2025 - - 190,000 745,000 - 280,000 - 535,000 - 1,390,000 - 2,215,000 -
Nov  1, 2025 - - 150,000 565,000 - 240,000 - 435,000 - 1,135,000 - 1,755,000 -
May  1, 2026 - - 115,000 440,000 - 195,000 - 385,000 - 955,000 - 1,385,000 -
Nov  1, 2026 - - 85,000 340,000 - 155,000 - 295,000 - 800,000 - 1,095,000 -
May  1, 2027 - - 65,000 265,000 - 130,000 - 240,000 - 635,000 - 865,000 -
Nov  1, 2027 - - 45,000 195,000 - 120,000 - 200,000 - 515,000 - 685,000 -
May  1, 2028 - - 30,000 145,000 - 90,000 - 175,000 - 420,000 - 545,000 -
Nov  1, 2028 - - 15,000 110,000 - 70,000 - 135,000 - 360,000 - 25,000 -
May  1, 2029 - - 5,000 30,000 - 25,000 - 40,000 - 90,000 - - -
Nov  1, 2029 - - - - - - - - - - - - -
May  1, 2030 - - - - - - - - - - - - -
Nov  1, 2030 - - - - - - - - - - - - -
May  1, 2031 - - - - - - - - - - - - -
Nov  1, 2031 - - - - - - - - - - - - -
May  1, 2032 - - - - - - - - - - - - -
Nov  1, 2032 - - - - - - - - - - - - -
May  1, 2033 - - - - - - - - - - - - -
Nov  1, 2033 - - - - - - - - - - - - -
May  1, 2034 - - - - - - - - - - - - -
Nov  1, 2034 - - - - - - - - - - - - -
May  1, 2035 - - - - - - - - - - - - -
Nov  1, 2035 - - - - - - - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2021GHIJ (Closing Cash Flows)

21G Serials (AMT) 21H Serials (NAMT) 21H 2036 Term 21H 2042 Term 21H PAC (NAMT) 21I UH VRDO (TAX) (Cl 21J Prem P
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - - - - - - - -
Nov  1, 2036 - - - - - - - - - - - - -
May  1, 2037 - - - - - - - - - - - - -
Nov  1, 2037 - - - - - - - - - - - - -
May  1, 2038 - - - - - - - - - - - - -
Nov  1, 2038 - - - - - - - - - - - - -
May  1, 2039 - - - - - - - - - - - - -
Nov  1, 2039 - - - - - - - - - - - - -
May  1, 2040 - - - - - - - - - - - - -
Nov  1, 2040 - - - - - - - - - - - - -
May  1, 2041 - - - - - - - - - - - - -
Nov  1, 2041 - - - - - - - - - - - - -
May  1, 2042 - - - - - - - - - - - - -
Nov  1, 2042 - - - - - - - - - - - - -
May  1, 2043 - - - - - - - - - - - - -
Nov  1, 2043 - - - - - - - - - - - - -
May  1, 2044 - - - - - - - - - - - - -
Nov  1, 2044 - - - - - - - - - - - - -
May  1, 2045 - - - - - - - - - - - - -
Nov  1, 2045 - - - - - - - - - - - - -
May  1, 2046 - - - - - - - - - - - - -
Nov  1, 2046 - - - - - - - - - - - - -
May  1, 2047 - - - - - - - - - - - - -
Nov  1, 2047 - - - - - - - - - - - - -
May  1, 2048 - - - - - - - - - - - - -
Nov  1, 2048 - - - - - - - - - - - - -
May  1, 2049 - - - - - - - - - - - - -
Nov  1, 2049 - - - - - - - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2021GHIJ (Closing Cash Flows)

21G Serials (AMT) 21H Serials (NAMT) 21H 2036 Term 21H 2042 Term 21H PAC (NAMT) 21I UH VRDO (TAX) (Cl 21J Prem P
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2050 - - - - - - - - - - - - -
Nov  1, 2050 - - - - - - - - - - - - -
May  1, 2051 - - - - - - - - - - - - -
Aug  1, 2051 - - - - - - - - - - - - 1,988,632

2,165,000 605,000 870,000 9,480,000 0 3,655,000 0 6,860,000 0 15,365,000 0 26,000,000 1,988,632
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2021GHIJ (Closing Cash Flows)

21J Prem Pa
Redeemed

Date Principal

Oct  1, 2021 301,954
Nov  1, 2021 366,051
May  1, 2022 3,510,689
Nov  1, 2022 5,569,412
May  1, 2023 7,173,520
Nov  1, 2023 8,139,355
May  1, 2024 7,882,495
Nov  1, 2024 6,302,032
May  1, 2025 4,987,429
Nov  1, 2025 3,945,930
May  1, 2026 3,120,999
Nov  1, 2026 2,467,771
May  1, 2027 1,950,643
Nov  1, 2027 1,541,369
May  1, 2028 1,217,548
Nov  1, 2028 961,411
May  1, 2029 758,875
Nov  1, 2029 598,772
May  1, 2030 472,255
Nov  1, 2030 372,311
May  1, 2031 293,389
Nov  1, 2031 231,089
May  1, 2032 181,929
Nov  1, 2032 143,154
May  1, 2033 112,583
Nov  1, 2033 88,491
May  1, 2034 69,514
Nov  1, 2034 54,571
May  1, 2035 42,813
Nov  1, 2035 33,565
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2021GHIJ (Closing Cash Flows)

21J Prem Pa
Redeemed

Date Principal

May  1, 2036 26,296
Nov  1, 2036 20,584
May  1, 2037 16,101
Nov  1, 2037 12,582
May  1, 2038 9,824
Nov  1, 2038 7,662
May  1, 2039 5,970
Nov  1, 2039 4,647
May  1, 2040 3,612
Nov  1, 2040 2,804
May  1, 2041 2,173
Nov  1, 2041 1,683
May  1, 2042 1,300
Nov  1, 2042 1,003
May  1, 2043 772
Nov  1, 2043 593
May  1, 2044 455
Nov  1, 2044 348
May  1, 2045 265
Nov  1, 2045 201
May  1, 2046 152
Nov  1, 2046 115
May  1, 2047 86
Nov  1, 2047 64
May  1, 2048 48
Nov  1, 2048 35
May  1, 2049 26
Nov  1, 2049 18
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2021GHIJ (Closing Cash Flows)

21J Prem Pa
Redeemed

Date Principal

May  1, 2050 13
Nov  1, 2050 9
May  1, 2051 7
Aug  1, 2051 1

63,011,368
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

2021KLM (Preliminary Cash Flows)

21K Serials (AMT) 21L Serials (NAMT) 21L PAC (NAMT) 21M-1 Serials (TAX) 21M-1 Tm 2036 (TAX) 21M-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2022 500,000 90,000 - 670,000 - - 710,000 335,000 - 340,000 - -
Nov  1, 2022 620,000 140,000 - 1,915,000 - 1,220,000 700,000 1,640,000 - 1,645,000 - -
May  1, 2023 530,000 - - 3,075,000 - 2,025,000 635,000 2,885,000 - 2,650,000 - -
Nov  1, 2023 - - 270,000 3,205,000 - 2,725,000 515,000 4,750,000 - 3,315,000 - -
May  1, 2024 - - 40,000 445,000 - 6,055,000 305,000 6,495,000 - 1,080,000 - 2,035,000
Nov  1, 2024 - - - - - 7,175,000 - - - - - 8,030,000
May  1, 2025 - - - - - 9,570,000 - - - - - 2,600,000
Nov  1, 2025 - - - - - 9,220,000 - - - - - 525,000
May  1, 2026 - - - - - 5,510,000 - - - - - 2,460,000
Nov  1, 2026 - - - - - - - - - - - 4,035,000
May  1, 2027 - - - - - - - - - - - 5,700,000
Nov  1, 2027 - - - - - - - - - - - 4,600,000
May  1, 2028 - - - - - - - - - - - 4,270,000
Nov  1, 2028 - - - - - - - - - - - 3,845,000
May  1, 2029 - - - - - - - - - - - 3,440,000
Nov  1, 2029 - - - - - - - - - - - 460,000

1,650,000 230,000 310,000 9,310,000 0 43,500,000 2,865,000 16,105,000 0 9,030,000 0 42,000,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

EXCESS (SF Surplus Acct)

xxx Sub Bond
Maturing Redeemed

Date Principal Principal

May  1, 2041 0.01 -

0.01 0
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AGGREGATE EXPENSE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Swap Fixed Basis
Date Payment Swap Receipt Liquidity Remarketing Risk Trustee Rebate

May  1, 2021 5,166,082 (176,321) 691,921 163,950 580,218 288,408 -
Nov  1, 2021 5,109,741 (186,408) 1,017,716 173,102 614,179 198,065 -
May  1, 2022 4,995,327 (2,842,973) 1,050,107 178,625 676,299 194,170 -
Nov  1, 2022 4,878,379 (4,259,869) 1,084,637 177,610 669,289 196,700 -
May  1, 2023 4,746,513 (6,726,817) 1,220,473 167,535 649,428 127,268 -
Nov  1, 2023 4,395,925 (7,758,276) 1,433,175 155,416 613,049 136,087 -
May  1, 2024 4,144,210 (9,714,281) 1,565,294 142,054 575,630 85,526 -
Nov  1, 2024 3,838,653 (10,351,034) 1,435,971 126,160 519,440 85,932 -
May  1, 2025 3,546,810 (11,421,900) 1,273,755 106,118 439,445 58,626 -
Nov  1, 2025 2,944,740 (10,708,059) 1,096,370 88,746 366,058 52,782 -
May  1, 2026 2,641,670 (10,981,093) 905,834 74,054 305,489 40,309 -
Nov  1, 2026 2,369,743 (10,742,275) 738,704 60,688 246,950 31,686 -
May  1, 2027 2,133,815 (9,540,369) 681,778 49,067 196,414 27,238 -
Nov  1, 2027 1,932,408 (8,827,392) 544,411 38,956 150,269 16,458 -
May  1, 2028 1,755,296 (8,001,601) 430,197 30,631 113,663 18,670 -
Nov  1, 2028 1,430,117 (6,878,670) 334,981 23,936 84,134 5,800 -
May  1, 2029 1,150,027 (5,600,602) 249,273 17,923 58,233 13,410 -
Nov  1, 2029 760,121 (3,702,056) 187,821 13,583 41,150 2,081 -
May  1, 2030 512,653 (2,219,006) 151,397 11,068 37,449 5,236 -
Nov  1, 2030 166,200 (569,256) 99,424 4,661 17,549 1,524 -
May  1, 2031 85,050 (193,994) 63,281 3,504 15,359 3,398 -
Nov  1, 2031 41,070 (125,638) 50,530 2,672 14,130 1,178 -
May  1, 2032 39,698 (116,348) 47,496 2,518 13,330 3,050 -
Nov  1, 2032 38,649 (112,725) 45,381 2,412 12,520 964 -
May  1, 2033 37,762 (104,754) 42,427 2,267 11,680 2,715 -
Nov  1, 2033 37,116 (102,963) 40,503 2,171 10,840 832 -
May  1, 2034 36,632 (96,484) 37,564 2,029 9,960 2,381 -
Nov  1, 2034 36,229 (95,338) 35,492 1,929 9,070 770 -
May  1, 2035 35,906 (89,538) 32,601 1,790 8,160 2,012 -
Nov  1, 2035 34,373 (85,555) 29,940 1,654 7,210 741 -
May  1, 2036 32,840 (80,806) 26,677 1,489 6,250 1,602 -
Nov  1, 2036 31,226 (77,723) 23,736 1,340 5,270 723 -
May  1, 2037 29,612 (72,444) 20,408 1,172 4,270 1,176 -
Nov  1, 2037 27,999 (69,689) 17,344 1,016 3,240 712 -
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AGGREGATE EXPENSE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Swap Fixed Basis
Date Payment Swap Receipt Liquidity Remarketing Risk Trustee Rebate

May  1, 2038 26,304 (64,351) 13,914 842 2,190 725 -
Nov  1, 2038 24,529 (61,053) 10,543 671 1,100 706 -
May  1, 2039 22,754 (55,666) 7,050 494 - 454 -
Nov  1, 2039 20,898 (52,016) 6,475 453 - 702 -
May  1, 2040 19,042 (46,856) 5,900 413 - 371 -
Nov  1, 2040 17,106 (42,577) 5,300 371 - 699 -
May  1, 2041 15,089 (36,913) 4,675 327 - 284 -
Nov  1, 2041 13,071 (32,535) 4,050 284 - 698 -
May  1, 2042 11,054 (27,043) 3,425 240 - 193 -
Nov  1, 2042 8,876 (22,092) 2,750 193 - 697 -
May  1, 2043 5,567 (13,480) 2,075 145 - 96 -
Nov  1, 2043 - 550 1,375 96 - 697 -
May  1, 2044 - 270 675 47 - - -
Nov  1, 2044 - - - - - 696 -
May  1, 2045 - - - - - - -
Nov  1, 2045 - - - - - 696 -
May  1, 2046 - - - - - - -
Nov  1, 2046 - - - - - 696 -
May  1, 2047 - - - - - - -
Nov  1, 2047 - - - - - 696 -
May  1, 2048 - - - - - - -
Nov  1, 2048 - - - - - 696 -
May  1, 2049 - - - - - - -
Nov  1, 2049 - - - - - 696 -
May  1, 2050 - - - - - - -
Nov  1, 2050 - - - - - 696 -

59,346,882 (133,086,017) 16,774,826 1,836,422 7,088,910 1,619,423 0
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE 2019FG

Jan 21, 2021 - - - - - - - - - - - - - - -
May  1, 2021 821,106 33,069 122,707 72,132 6,900 1,654 2,542 43,423 361,654 469,110 19,980 7,702 429,163 775,746 547,062
Nov  1, 2021 878,081 14,424 61,617 1,571 - - 3,143 41,306 420,454 554,596 - - 405,838 737,878 523,345
May  1, 2022 786,599 - - 883 2,567 723 2,489 24,136 266,299 387,949 11,111 4,468 282,458 516,883 353,995
Nov  1, 2022 679,328 - - 389 - - 1,970 17,088 168,527 272,327 - - 196,532 340,220 238,926
May  1, 2023 539,409 - - 19 548 - 1,559 11,877 66,977 122,543 6,885 2,462 118,981 94,637 68,163
Nov  1, 2023 441,653 - - - - - 1,233 8,173 26,397 18,986 - - 57,650 (2,483) 44,031
May  1, 2024 323,598 - - - - - 975 5,104 (13,483) (123,020) 4,225 1,237 (76,147) (88,248) (110,742)
Nov  1, 2024 241,777 - - - - - 770 2,594 (33,375) (217,359) - - (177,668) (65,609) (166,510)
May  1, 2025 147,193 - - - - - 608 1,964 (50,313) (351,355) 2,559 513 (326,219) (103,956) (269,055)
Nov  1, 2025 79,429 - - - - - 480 215 (58,808) (101,890) - - (433,101) (118,167) (325,646)
May  1, 2026 9,750 - - - - - 379 - (65,088) (136,501) 1,514 110 (519,598) (125,954) (391,696)
Nov  1, 2026 (40,459) - - - - - 299 - (67,248) (168,268) - - (548,928) (122,449) (425,998)
May  1, 2027 (14,766) - - - - - 236 - (53,792) (159,164) 858 - (489,844) (90,626) (384,605)
Nov  1, 2027 (21,066) - - - - - 186 - (48,639) (168,268) - - (463,342) (74,604) (370,028)
May  1, 2028 (1,097) - - - - - 146 - (39,395) (157,405) 445 - (420,380) (54,381) (332,172)
Nov  1, 2028 (2,692) - - - - - 115 - (34,756) (146,762) - - (18,080) (41,983) (281,703)
May  1, 2029 14,642 - - - - - 90 - (26,624) (121,074) 184 - - (27,296) (222,701)
Nov  1, 2029 14,920 - - - - - 71 - (20,873) (101,323) - - - (16,547) (95,970)
May  1, 2030 30,256 - - - - - 56 - (9,254) (51,737) 19 - - (3,111) (85,764)
Nov  1, 2030 33,939 - - - - - 44 - - - - - - - (84,200)
May  1, 2031 48,268 - - - - - 34 - - - - - - - (72,929)
Nov  1, 2031 53,716 - - - - - 27 - - - - - - - (70,952)
May  1, 2032 52,375 - - - - - 21 - - - - - - - (62,650)
Nov  1, 2032 47,499 - - - - - 16 - - - - - - - (61,262)
May  1, 2033 45,752 - - - - - 13 - - - - - - - (53,668)
Nov  1, 2033 41,209 - - - - - 10 - - - - - - - (53,542)
May  1, 2034 38,996 - - - - - 8 - - - - - - - (46,922)
Nov  1, 2034 34,480 - - - - - 6 - - - - - - - (47,098)
May  1, 2035 31,910 - - - - - 5 - - - - - - - (40,983)
Nov  1, 2035 27,409 - - - - - 3 - - - - - - - (39,787)
May  1, 2036 24,452 - - - - - 3 - - - - - - - (36,402)
Nov  1, 2036 19,994 - - - - - 2 - - - - - - - (36,144)
May  1, 2037 16,599 - - - - - 1 - - - - - - - (32,407)
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE 2019FG

Nov  1, 2037 12,317 - - - - - 1 - - - - - - - (32,408)
May  1, 2038 8,418 - - - - - 1 - - - - - - - (28,794)
Nov  1, 2038 4,182 - - - - - 1 - - - - - - - (28,392)
May  1, 2039 - - - - - - 0 - - - - - - - (24,915)
Nov  1, 2039 - - - - - - 0 - - - - - - - (24,190)
May  1, 2040 - - - - - - 0 - - - - - - - (21,130)
Nov  1, 2040 - - - - - - 0 - - - - - - - (19,800)
May  1, 2041 - - - - - - - - - - - - - - (16,539)
Nov  1, 2041 - - - - - - - - - - - - - - (15,130)
May  1, 2042 - - - - - - - - - - - - - - (12,132)
Nov  1, 2042 - - - - - - - - - - - - - - (10,274)
May  1, 2043 - - - - - - - - - - - - - - (5,596)
Nov  1, 2043 - - - - - - - - - - - - - - 2,021
May  1, 2044 - - - - - - - - - - - - - - 992
Nov  1, 2044 - - - - - - - - - - - - - - -
May  1, 2045 - - - - - - - - - - - - - - -
Nov  1, 2045 - - - - - - - - - - - - - - -
May  1, 2046 - - - - - - - - - - - - - - -
Nov  1, 2046 - - - - - - - - - - - - - - -
May  1, 2047 - - - - - - - - - - - - - - -
Nov  1, 2047 - - - - - - - - - - - - - - -
May  1, 2048 - - - - - - - - - - - - - - -
Nov  1, 2048 - - - - - - - - - - - - - - -
May  1, 2049 - - - - - - - - - - - - - - -
Nov  1, 2049 - - - - - - - - - - - - - - -
May  1, 2050 - - - - - - - - - - - - - - -
Nov  1, 2050 - - - - - - - - - - - - - - -
May  1, 2051 - - - - - - - - - - - - - - -
Sep  1, 2051 - - - - - - - - - - - - - - -

5,469,171 47,493 184,324 74,994 10,015 2,377 17,542 155,881 788,659 (178,615) 47,777 16,492 (1,982,685) 1,529,951 (2,662,301)
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Non-Cashflow
Total Bond Loan

Date 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Expenses Related Related

Jan 21, 2021 - - - - 12,045 95,710 - - - - 107,755 - -
May  1, 2021 525,209 599,031 596,867 480,952 427,392 376,110 - - - 168,358 6,887,867 - 8,380
Nov  1, 2021 493,352 557,579 555,048 473,872 469,119 551,628 159,491 231,348 - 102,410 7,236,100 1,264,648 53,170
May  1, 2022 311,728 316,687 325,025 155,334 138,897 377,784 - 45,501 262,541 33,276 4,607,332 - 104,546
Nov  1, 2022 254,893 142,012 151,012 3,290 17,917 403,577 23,496 80,925 82,612 - 3,075,042 - 108,637
May  1, 2023 96,219 19,484 (87,988) (272,126) (296,249) 38,638 - 38,359 (98,931) - 471,466 - 96,424
Nov  1, 2023 (47,352) (214,098) (257,371) (267,175) (367,750) (153,430) 15,873 59,723 (149,515) - (785,456) - 94,985
May  1, 2024 (220,301) (449,161) (504,371) (533,536) (613,581) (374,827) - 83,417 (321,825) - (3,010,688) - 83,185
Nov  1, 2024 (302,103) (533,001) (610,638) (669,483) (795,800) (567,277) 9,665 80,549 (390,542) - (4,194,010) - 69,122
May  1, 2025 (392,846) (637,526) (757,777) (768,017) (1,011,747) (837,515) - 48,075 (572,541) - (5,877,956) - 62,203
Nov  1, 2025 (429,342) (671,186) (768,338) (749,434) (1,020,553) (862,316) 5,748 45,917 (658,242) - (6,065,232) - 45,598
May  1, 2026 (471,682) (716,948) (846,152) (805,197) (1,093,544) (1,001,951) - 25,805 (802,669) - (6,939,423) - 41,823
Nov  1, 2026 (486,518) (721,294) (865,825) (787,637) (1,090,897) (1,042,337) 3,257 24,161 (895,715) - (7,235,856) - 30,197
May  1, 2027 (415,255) (627,870) (772,478) (678,599) (972,378) (946,040) - 11,893 (813,360) - (6,405,792) - 28,239
Nov  1, 2027 (381,492) (590,769) (729,452) (603,152) (903,991) (896,613) 1,689 10,558 (869,425) - (6,108,408) - 20,107
May  1, 2028 (327,910) (544,714) (665,100) (526,582) (828,893) (834,959) - 3,198 (895,190) - (5,624,388) - 19,182
Nov  1, 2028 (304,278) (525,293) (618,793) (470,619) (794,746) (803,062) 914 2,153 (937,459) - (4,977,045) - 13,638
May  1, 2029 (289,062) - (562,402) (407,427) (747,828) (755,687) - - (948,710) - (4,093,895) - 13,321
Nov  1, 2029 (300,428) - - - (742,143) (715,103) 538 1,471 (707,869) - (2,683,257) - 9,317
May  1, 2030 (292,287) - - - - (612,917) - - (465,417) - (1,490,155) - 9,314
Nov  1, 2030 5,922 - - - - 8,687 304 1,176 (237,083) - (271,211) - 6,334
May  1, 2031 1,225 - - - - 6,827 - - - - (16,576) - 6,461
Nov  1, 2031 - - - - - 5,362 159 992 - - (10,697) - 4,251
May  1, 2032 - - - - - 4,208 - - - - (6,046) - 4,406
Nov  1, 2032 - - - - - 3,301 70 878 - - (9,497) - 2,822
May  1, 2033 - - - - - 2,588 - - - - (5,316) - 2,963
Nov  1, 2033 - - - - - 2,027 14 808 - - (9,475) - 1,855
May  1, 2034 - - - - - 1,586 - - - - (6,333) - 1,969
Nov  1, 2034 - - - - - 1,241 - 765 - - (10,607) - 1,220
May  1, 2035 - - - - - 969 - - - - (8,099) - 1,308
Nov  1, 2035 - - - - - 757 - 738 - - (10,880) - 1,007
May  1, 2036 - - - - - 590 - - - - (11,358) - 1,121
Nov  1, 2036 - - - - - 460 - 721 - - (14,967) - 859
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Non-Cashflow
Total Bond Loan

Date 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Expenses Related Related

May  1, 2037 - - - - - 358 - - - - (15,449) - 984
Nov  1, 2037 - - - - - 278 - 711 - - (19,101) - 750
May  1, 2038 - - - - - 216 - - - - (20,160) - 879
Nov  1, 2038 - - - - - 167 - 705 - - (23,338) - 666
May  1, 2039 - - - - - 129 - - - - (24,785) - 793
Nov  1, 2039 - - - - - 100 - 702 - - (23,388) - 607
May  1, 2040 - - - - - 77 - - - - (21,052) - 731
Nov  1, 2040 - - - - - 59 - 699 - - (19,041) - 556
May  1, 2041 - - - - - 46 - - - - (16,493) - 675
Nov  1, 2041 - - - - - 35 - 698 - - (14,397) - 520
May  1, 2042 - - - - - 27 - - - - (12,105) - 635
Nov  1, 2042 - - - - - 20 - 697 - - (9,556) - 479
May  1, 2043 - - - - - 15 - - - - (5,581) - 586
Nov  1, 2043 - - - - - 12 - 697 - - 2,730 - 449
May  1, 2044 - - - - - 9 - - - - 1,001 - 550
Nov  1, 2044 - - - - - 7 - 696 - - 703 - 420
May  1, 2045 - - - - - 5 - - - - 5 - 515
Nov  1, 2045 - - - - - 4 - 696 - - 700 - 391
May  1, 2046 - - - - - 3 - - - - 3 - 481
Nov  1, 2046 - - - - - 2 - 696 - - 698 - 364
May  1, 2047 - - - - - 1 - - - - 1 - 447
Nov  1, 2047 - - - - - 1 - 696 - - 697 - 336
May  1, 2048 - - - - - 1 - - - - 1 - 413
Nov  1, 2048 - - - - - 0 - 696 - - 697 - 309
May  1, 2049 - - - - - 0 - - - - 0 - 380
Nov  1, 2049 - - - - - 0 - 696 - - 696 - 281
May  1, 2050 - - - - - 0 - - - - 0 - 346
Nov  1, 2050 - - - - - 0 - 696 - - 696 - 254
May  1, 2051 - - - - - 0 - - - - 0 - 313
Sep  1, 2051 - - - - - - - - - - - - -

(2,972,311) (4,597,069) (6,418,732) (6,425,537) (10,214,731) (8,520,412) 221,218 808,913 (9,419,338) 304,043 (43,712,881) 1,264,648 963,076
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INDENTURE LEVEL EXPENSE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Addl
Basis

2021ABC Risk:30 2021DEF 2021KLM Total
Date Contribution bps Contribution Contribution Expenses

Jan 21, 2021 271,004 - - - 271,004
May  1, 2021 - 146,235 - - 146,235
Nov  1, 2021 - 142,215 216,833 - 359,048
Nov 18, 2021 - - - 254,700 254,700

271,004 288,450 216,833 254,700 1,030,987



Sep 21, 2021   6:04 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 119

SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Selected Series

Series Series
Key Description Consolidate

2001AA 2001 Series AA Yes
2002A 2002 Series A Yes
2002B 2002 Series B Yes
2014A 2014 Series A Yes
2015A 2015 Series A Yes
2015B 2015 Series B Yes
2017A 2017 Series A Yes
2017B 2017 Series B Yes
2017CDE 2017 Series CDE Yes
2018AB 2018 Series AB Yes
2018C_1 2018 Series C Yes
2018D 2018 Series D Yes
2019ABC 2019 Series ABC Yes
2019DE 2019 Series DE Yes
2019FG 2019 Series FG Yes
2019HI 2019 Series HI Yes
2019JKL 2019 Series JKL Yes
2020ABC 2020 Series ABC Yes
2020DEF 2020 Series DEF Yes
2020GHI 2020 Series GHI Yes
2021ABC 2021 Series ABC - Closing Yes
2021DE Preliminary Cashflows No
2021DEF Closing Cash Flows Yes
2021F Preliminary Cashflows No
2021GHIJ Closing Cash Flows Yes
2021KLM Preliminary Cash Flows Yes
2NDS 2nds Portfolios No
EXCESS SF Surplus Acct Yes
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Cashflow

Bond Information
First Bond Year Ending Date May  1, 2021
Master Revenue Account (MRA) Information
Beginning Balance -
Interest Begin Date Dec 31, 2020
First Interest Payment Date May  1, 2021
Interest Frequency Semiannual
Day Basis ACT/ACT
Interest Rate -
Minimum Balance 100,000.00
Percent to Apply to Parity 100.000%
Consolidate Senior/Mezz/Sub Structure No
Loan Yield Parameters
Use Loan Payment Accum Freq From 1st Series in Yield Calc
   Loan Present Value Option Value Amounts at Par Before PV Date

Surplus Processing

Surplus Processing Information
 Surpluses are Available from All Funds on Deposit in MRA
 First Surplus Calculation Date May  1, 2021
 Surplus Calculation Frequency Semiannual
*% to Redemption Account(s) 15.000%
 % to Retain in Revenue Account 85.000%
 % to Distribute to Issuer -
Surplus Distribution Changes
Surplus Distribution Changes on Target Date
   Target Date Nov  1, 2043
Post Target Criteria
  *% to Redemption Account(s) -
   % to Retain in Revenue Account -
   % to Distribute to Issuer 100.000%

Indenture Redemption Info

*Redemption Option Based Upon Allocation
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Cashflow

Series Redemption Allocation

Series Prio Grp 
Key Grp Pct 

2001AA - 100%
2002A - 100%
2002B - 100%
2014A - 100%
2015A - 100%
2015B - 100%
2017A - 100%
2017B - 100%
2017CDE 1 100%
2018AB 1 100%
2018C_1 - 100%
2018D - 100%
2019ABC 1 100%
2019DE 1 100%
2019FG 1 100%
2019HI 1 100%
2019JKL 1 100%
2020ABC 1 100%
2020DEF 1 100%
2020GHI 1 100%
2021ABC 1 100%
2021DEF 1 100%
2021GHIJ 1 100%
2021KLM 1 100%
EXCESS - 100%

Deficiency Processing

Series Deficiency Information
*Allow All Series to Tap MRA Yes
Tap Res Funds Within Series No
Tap LOCs Within Series No
MRA Deficiency Information
Series Tap Order Tap Similar Priorities in Order
Tap Series LOCs N/A
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Cashflow

Series Tap
Key Description Order

2001AA 2001 Series AA 1
2002A 2002 Series A 1
2002B 2002 Series B 1
2014A 2014 Series A 1
2015A 2015 Series A 1
2015B 2015 Series B 1
2017A 2017 Series A 1
2017B 2017 Series B 1
2017CDE 2017 Series CDE 1
2018AB 2018 Series AB 1
2018C_1 2018 Series C 1
2018D 2018 Series D 1
2019ABC 2019 Series ABC 1
2019DE 2019 Series DE 1
2019FG 2019 Series FG 1
2019HI 2019 Series HI 1
2019JKL 2019 Series JKL 1
2020ABC 2020 Series ABC 1
2020DEF 2020 Series DEF 1
2020GHI 2020 Series GHI 1
2021ABC 2021 Series ABC - Closing 1
2021DEF Closing Cash Flows 1
2021GHIJ Closing Cash Flows 1
2021KLM Preliminary Cash Flows 1
EXCESS SF Surplus Acct 1

MRA Tap Series Replenishment
Name Description Order Tap Order Option

2001AA RES01 Debt Service Reserve 1 1 N/A
2002A RES01 Debt Service Reserve 1 1 N/A
2002B RES01 Debt Service Reserve 1 1 N/A
2014A RES01 DSRF 1 1 N/A
2015A RES01 Debt Service Reserve 1 1 N/A
2015B RES01 Debt Service Reserve 1 1 N/A
2017B RES01 DSRF 1 1 N/A
2017CDE RES01 DSRF 1 1 N/A
2018AB RES02 DSRF 1 1 N/A
2018D RES01 Debt Service Reserve 1 1 N/A
2019DE RES02 DSRF 1 1 N/A
2019JKL RES01 DSRF 1 1 N/A
2020DEF RES01 DSRF 1 1 N/A
EXCESS RES01 Debt Service Reserve 1 1 N/A
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Indenture Level Expenses
2021ABC Contribution (EXP04)

 Type of Expense Administrative
 Expense Calculation Method Non-calculated
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date Jan 21, 2021
 Expense Payment Frequency Annual
 Expense Calculation Frequency Annual
 Additional Expense Amount 271,003.55
 Expense Minimum -
 Expense Maximum -
 Terminate Expense After First Expense Date
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Indenture Level Expenses
Addl Basis Risk:30 bps (EXP05)

 Type of Expense Administrative
 Expense Calculation Method % of Bond Balance
 Expense Percent 0.300000%
    *Bond Component Some
     Balance Rounding Option N/A
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date May  1, 2021
 Expense Payment Frequency Semiannual
 Expense Calculation Frequency Semiannual
 Additional Expense Amount -
 Expense Minimum -
 Expense Maximum -
 Terminate Expense On Specified Date
    Specified Date Nov  2, 2021

Series Bond Selected

2001AA BON01 01AA-1 Tx VRDO NQ No
BON02 01AA-2 NAMT VR (I) No
BON10 xxx Sub Bond No
BON33 01AA-1 Tx UH VRDO NQ No

2002A BON03 02A-3 NAMT VR (I) No
BON07 xxx Sub Bond No

2002B BON03 02B-3 NAMT VR (I) No
BON04 xxx Sub Bond No
BON05 xx Mez Bond No

2014A BON01 Taxable Serials No
BON02 2027 Taxable Term No

2015A BON02 Serials No
BON05 PAC Bond No
BON06 Term Bond 2027 No

2015B BON02 2015B Serials No
2017A BON06 2017A Pass-Thru No
2017B BON01 17B-2 Serials No

BON02 17B-1 VRDO Yes
BON03 17B-2 PAC No

2017CDE BON01 17D Serials (AMT) No
BON04 17C Serials (NAMT) No
BON09 17C PAC (NAMT) No
BON11 17E VRDO (AMT) No

2018AB BON01 18A Serials (AMT) No
BON04 18B-1 Serials (NAMT) No
BON09 18B-2 VRDB (NAMT) (Cl II) No
BON12 18B-1 PAC (NAMT) No
BON13 18B-2 VRDB (NAMT) (Cl II) UH No

2018C_1 BON13 Serials No
BON14 Term 2033 No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Indenture Level Expenses
Addl Basis Risk:30 bps (EXP05)

Series Bond Selected

2018C_1 BON15 Term 2038 No
BON16 Term 2042 No
BON17 Prem PAC No

2018D BON32 08D Serials (Tax) No
2019ABC BON01 19A Serials (AMT) No

BON03 19B-1 Serials (TAX) No
BON07 19B-1 Term 2038 (TAX) No
BON12 19C PAC 4.25% (NAMT) No
BON13 19B-2 VRDO (TAX) No
BON14 19C PAC 4.75% (NAMT) No

2019DE BON04 19E Serials (NAMT) No
BON09 19D VRDB (AMT) Yes
BON12 19E PAC (NAMT) No
BON13 19E Term 2039 (NAMT) No

2019FG BON01 19F Serials (NAMT) No
BON03 19G-1 Serials (TAX) No
BON14 19G-1 2044 Term (TAX) No
BON15 19G-2 VRDB (TAX) No
BON16 19F PAC (NAMT) No
BON18 19G-1 PAC (TAX) No

2019HI BON03 19I-1 Serials (TAX) No
BON14 19I-1 2037 Term (TAX) No
BON15 19I-2 VRDB (TAX) No
BON16 19H PAC (NAMT) (Class III) No
BON17 19I-1 2034 Term (TAX) No

2019JKL BON01 19J Serials (AMT) No
BON03 19L-1 Serials (Cl II) (TAX) No
BON15 19L-2 VRDB (TAX) No
BON16 19K PAC (NAMT) No
BON18 19L-3 PAC (TAX) No
BON19 19K Serials (NAMT) No

2020ABC BON03 20C-1 Serials (TAX) No
BON15 20C-2 VRDB (TAX) Yes
BON16 20B PAC (NAMT) No
BON19 20A Serials (AMT) No
BON20 20C-1 Tm2033(TAX) No
BON21 20C-1 Tm2036(TAX) No
BON22 20B Serials (NAMT) No

2020DEF BON01 20D Serials (AMT) No
BON03 20F-1 Serials (TAX) No
BON15 20F-2 VRDB (TAX) No
BON16 20E PAC (NAMT) No
BON19 20E Serials (NAMT) No

2020GHI BON01 20G Serials (AMT) No
BON03 20I-1 Serials (TAX) No
BON15 20I-2 VRDB (TAX) No
BON16 20H PAC (NAMT) No
BON19 20H Serials (NAMT) No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Indenture Level Expenses
Addl Basis Risk:30 bps (EXP05)

Series Bond Selected

2020GHI BON20 20H Tm 2035 (NAMT) No
BON21 20H Tm 2038 (NAMT) No
BON22 20I-1 PAC (Taxable) No

2021ABC BON01 21A Serials (AMT) No
BON03 21C-1 Serials (TAX) No
BON15 21C-2 VRDB (TAX) No
BON16 21B PAC (NAMT) No
BON19 21B Serials (NAMT) No
BON23 21C-1 Tm 2036 (TAX) No
BON24 21C-1 Tm 2022 (TAX) No
BON25 21C-1 Tm 2023 (TAX) No
BON26 21C-1 Tm 2024 (TAX) No
BON27 21C-1 Tm 2025 (TAX) No
BON28 21C-1 Tm 2026 (TAX) No
BON29 21C-1 Tm 2027 (TAX) No
BON30 21C-1 Tm 2028 (TAX) No
BON31 21C-1 Tm 2029 (TAX) No
BON32 21C-1 Tm 2030 (TAX) No
BON33 21C-1 Tm 2031 (TAX) No

2021DEF BON01 21D Serials (AMT) No
BON16 21E PAC (NAMT) No
BON19 21E Serials (NAMT) No
BON23 21F Prem Pass Thru (TAX) No
BON24 21E 2036 Term No
BON26 21E 2042 Term No

2021GHIJ BON01 21G Serials (AMT) No
BON16 21H PAC (NAMT) No
BON19 21H Serials (NAMT) No
BON23 21J Prem Pass Thru (TAX) No
BON24 21H 2036 Term No
BON26 21H 2042 Term No
BON27 21I UH VRDO (TAX) (Cl II) No

2021KLM BON01 21K Serials (AMT) No
BON03 21M-1 Serials (TAX) No
BON15 21M-2 VRDB (TAX) No
BON16 21L PAC (NAMT) No
BON19 21L Serials (NAMT) No
BON23 21M-1 Tm 2036 (TAX) No

EXCESS BON01 xxx Sub Bond No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Indenture Level Expenses
2021DEF Contribution (EXP06)

 Type of Expense Administrative
 Expense Calculation Method Non-calculated
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date May 20, 2021
 Expense Payment Frequency Annual
 Expense Calculation Frequency Annual
 Additional Expense Amount 216,833.35
 Expense Minimum -
 Expense Maximum -
 Terminate Expense After First Expense Date
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Indenture Level Expenses
2021KLM Contribution (EXP07)

 Type of Expense Administrative
 Expense Calculation Method Non-calculated
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date Nov 18, 2021
 Expense Payment Frequency Annual
 Expense Calculation Frequency Annual
 Additional Expense Amount 254,700.00
 Expense Minimum -
 Expense Maximum -
 Terminate Expense After First Expense Date



Sep 21, 2021   6:04 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 129

SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Expenses Excluded From Consolidation

Series Expense Exclude

2001AA EXP01 01AA-1 Swap Fixed No
EXP02 01AA-1 Float: Trgr 1 No
EXP03 01AA-1 Float: Trgr 2 No
EXP04 01AA-2 Swap Fixed No
EXP05 01AA-2 Float: Trgr 1 No
EXP06 01AA-2 Float: Trgr 2 No
EXP10 Liquidity (Sumitomo) 01AA-2 No
EXP11 Rmktg 01AA-1 No
EXP13 Basis Risk NAMT No
EXP14 Trustee Fee No
EXP30 Liquidity 01AA-1 No
EXP31 Rmktg 01AA-2 No
EXP32 Basis Risk Taxable No

2002A EXP01 02A-3 Swap Fixed No
EXP02 02A-3 Float: Trgr 1 No
EXP03 02A-3 Float: Trgr 2 No
EXP04 Liqdty 02A (FHLB) No
EXP06 Rmktg 02A-3 (GK Baum) No
EXP10 Basis Risk NAMT No
EXP11 Trustee Fee No
EXP12 Rebate No

2002B EXP01 02B-3 Swap Fixed No
EXP02 02B-3 Float: Trgr 1 No
EXP03 02B-3 Float: Trgr 2 No
EXP04 Liquidity (BAML) No
EXP05 Rmktg 02B (BAML) No
EXP08 Basis Risk NAMT No
EXP09 Trustee Fee No

2014A EXP01 Trustee No
2015A EXP12 Trustee Fee No
2015B EXP12 Trustee Fee No
2017A EXP01 Trustee No
2017B EXP03 Trustee No

EXP06 Remarketing Fee No
EXP07 Liquidity Fee No
EXP08 Basis Risk No

2017CDE EXP01 Trustee No
EXP06 17E Swap Fixed No
EXP07 17E Swap Variable No
EXP08 Rmktg No
EXP09 Basis Risk No
EXP10 Liquidity No

2018AB EXP01 Trustee No
EXP05 Liquidity No
EXP06 Remarketing No
EXP13 Basis Risk (NAMT) No
EXP14 18B-2 New Swap: Fixed Pmt No
EXP15 18B-2 New Swap: 70% 3M-LIBOR No

2018C_1 EXP01 Trustee No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Expenses Excluded From Consolidation

Series Expense Exclude

2018D EXP14 Trustee Fee No
2019ABC EXP01 Trustee No

EXP03 Liquidity No
EXP04 Remarketing No
EXP06 19B-2 Swap #1: Fixed Pmt No
EXP07 19B-2 Swap #1: Receipt: 1M LIBOR No
EXP08 Basis Risk (Tax VRDO) No
EXP09 19B-2 Swap #2: Fixed Pmt No
EXP10 19B-2 Swap #2: Receipt: 1M LIBOR No

2019DE EXP01 Trustee No
EXP05 Liquidity No
EXP06 Remarketing No
EXP07 19D Swap Fixed No
EXP08 19D Swap Variable No
EXP09 Basis Risk (AMT) No

2019FG EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 19G-2 Swap Fixed No
EXP07 19G-2 Swap Variable No
EXP10 Basis Risk (TAX) No

2019HI EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 19I-2 Swap Fixed No
EXP10 19I-2 Swap Var Receipt No
EXP11 Basis Risk (Taxable) No

2019JKL EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 19L-2 Swap Fixed No
EXP07 19L-2 Swap Variable No
EXP08 Basis Risk (Tax) No

2020ABC EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 20B-2 Swap Fixed No
EXP07 20B-2 Swap Variable No
EXP08 Basis Risk (Tax) No

2020DEF EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 20F-2 Swap Fixed No
EXP07 20F-2 Swap Variable No
EXP08 Basis Risk (Tax) No
EXP14 02C-3 Swap Fixed No
EXP15 02C-3 Swap Variable No

2020GHI EXP01 Trustee No
EXP03 Liquidity (TAX) No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Expenses Excluded From Consolidation

Series Expense Exclude

2020GHI EXP04 Remarketing No
EXP06 20I-2 Swap Fixed No
EXP07 20I-2 Swap Variable No
EXP08 Basis Risk (Tax) No

2021ABC EXP01 Trustee No
EXP02 G-Fee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP05 G-Fee (TAX) No
EXP06 21C-2 Swap Fixed No
EXP07 21C-2 Swap Variable No
EXP08 Basis Risk (Tax) No
EXP13 GNMA BS8558 (2020ABC Portion) P Out of TE No
EXP14 GNMA BS8558 (2020ABC Portion) Ppmt Out of TE No
EXP15 GNMA BS8558 (2020ABC Portion) P to Tax No
EXP16 GNMA BS8558 (2020ABC Portion) Ppmt to Tax No
EXP17 GNMA Part Out 0% Interest No

2021DEF EXP01 Trustee No
EXP02 G-Fee No
EXP05 G-Fee (TAX) No
EXP09 2nd Mortgage Loan Losses No
EXP10 GNMA BS8597 & BS8608 (2020DEF Portion) P Out of TE No
EXP11 GNMA BS8597 & BS8608(20DEF Portion) Ppmt Out of TE No
EXP12 GNMA BS8597 & BS8608 (2020DEF Portion) P to Tax No
EXP13 GNMA BS8597 & BS8608 (2020DEF Portion) Ppmt to Tax No
EXP14 TBA Hedge Losses No

2021GHIJ EXP01 Trustee No
EXP02 G-Fee No
EXP05 G-Fee (TAX) No
EXP09 2nd Mortgage Loan Losses No
EXP10 GNMA MBS (2020GHI Portion) P Out of TE No
EXP11 GNMA MBS (20GHI Portion) Ppmt Out of TE No
EXP12 GNMA MBS (2020GHI Portion) P to Tax No
EXP13 GNMA MBS (2020GHI Portion) Ppmt to Tax No
EXP14 TBA Hedge Losses No
EXP15 Liquidity (TAX) No
EXP16 Remarketing No

2021KLM EXP01 Trustee No
EXP02 G-Fee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP05 G-Fee (TAX) No
EXP06 21M-2 Swap Fixed No
EXP07 21M-2 Swap Variable No
EXP08 Basis Risk (Tax) No
EXP09 2nd Mortgage Loan Losses No
EXP10 PV of Servicing Fee No
EXP11 PV of Zeros No

EXCESS EXP23 02C-3 Swap Fixed No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Expenses Excluded From Consolidation

Series Expense Exclude

EXCESS EXP24 02C-3 Float: Trgr 1 No
EXP25 02C-3 Float: Trgr 2 No
EXP27 17-E Swap Fixed No
EXP28 17-E Float: 65%L+10 No
EXP39 02A-3 Swap Fixed No
EXP40 02A-3 Float: Trgr 1 No
EXP41 02A-3 Float: Trgr 2 No
EXP42 12A-1 Swap Fixed No
EXP43 12A-1 Float: Trgr 1 No
EXP44 12A-1 Float: Trgr 2 No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Series Overrides
Miscellaneous Overrides

Retain Surplus
Series After All Bonds Mature

2001AA No
2002A No
2002B No
2014A No
2015A No
2015B No
2017A No
2017B No
2017CDE No
2018AB No
2018C_1 No
2018D No
2019ABC No
2019DE No
2019FG No
2019HI No
2019JKL No
2020ABC No
2020DEF No
2020GHI No
2021ABC No
2021DEF No
2021GHIJ No
2021KLM No
EXCESS No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Indenture Level Rate Table
Hgh- SIFMA: VRDO (TBL01)

Change New
Date Rate

11/01/2020 0.09%
01/01/2022 1.65%
01/01/2023 3.20%
01/01/2024 4.76%
01/01/2025 6.32%
01/01/2026 7.88%
01/01/2031 7.54%
01/01/2032 7.20%
01/01/2033 6.86%
01/01/2034 6.53%
01/01/2035 6.19%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Indenture Level Rate Table
Hgh- LIBOR: VRDO (TBL02)

Change New
Date Rate

11/01/2020 0.120%
01/01/2022 2.196%
01/01/2023 4.272%
01/01/2024 6.348%
01/01/2025 8.424%
01/01/2026 10.500%
01/01/2031 10.050%
01/01/2032 9.600%
01/01/2033 9.150%
01/01/2034 8.700%
01/01/2035 8.250%



Sep 21, 2021   6:04 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 136

SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Indenture Level Rate Table
Hgh- SIFMA+0.15%: Triggrs (TBL03)

Change New
Date Rate

11/01/2020 0.24%
01/01/2022 -
01/01/2023 -
01/01/2024 -
01/01/2025 -
01/01/2026 -
01/01/2031 -
01/01/2032 -
01/01/2033 -
01/01/2034 -
01/01/2035 -
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Indenture Level Rate Table
Hgh- SIFMA+0.05%: Triggrs (TBL04)

Change New
Date Rate

11/01/2020 0.14%
01/01/2022 -
01/01/2023 -
01/01/2024 -
01/01/2025 -
01/01/2026 -
01/01/2031 -
01/01/2032 -
01/01/2033 -
01/01/2034 -
01/01/2035 -
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Indenture Level Rate Table
Hgh- LIBOR: Triggers (TBL05)

Change New
Date Rate

11/01/2020 -
01/01/2022 2.196%
01/01/2023 4.272%
01/01/2024 6.348%
01/01/2025 8.424%
01/01/2026 10.500%
01/01/2031 10.050%
01/01/2032 9.600%
01/01/2033 9.150%
01/01/2034 8.700%
01/01/2035 8.250%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Indenture Level Rate Table
Hgh- LIBOR+0.05% Swaps (TBL06)

Change New
Date Rate

11/01/2020 0.170%
01/01/2022 2.246%
01/01/2023 4.322%
01/01/2024 6.398%
01/01/2025 8.474%
01/01/2026 10.550%
01/01/2031 10.100%
01/01/2032 9.650%
01/01/2033 9.200%
01/01/2034 8.750%
01/01/2035 8.300%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Indenture Level Rate Table
Hgh- Reinvest Rates (TBL07)

Change New
Date Rate

11/01/2020 0.08%
01/01/2022 1.54%
01/01/2023 2.99%
01/01/2024 4.44%
01/01/2025 5.90%
01/01/2026 7.35%
01/01/2031 7.04%
01/01/2032 6.72%
01/01/2033 6.41%
01/01/2034 6.09%
01/01/2035 5.78%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Indenture Level Rate Table
Low- SIFMA: VRDO (TBL08)

Change New
Date Rate

11/01/2020 0.2625%
01/01/2022 0.2625%
01/01/2023 0.2625%
01/01/2024 0.7875%
01/01/2025 0.7875%
01/01/2026 0.7125%
01/01/2027 1.4250%
01/01/2028 1.4250%
01/01/2029 1.4250%
01/01/2030 1.4250%
01/01/2031 1.9000%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Indenture Level Rate Table
Low- LIBOR: VRDO (TBL09)

Change New
Date Rate

11/01/2020 0.25%
01/01/2022 0.25%
01/01/2023 0.25%
01/01/2024 0.75%
01/01/2025 0.75%
01/01/2026 0.75%
01/01/2027 1.50%
01/01/2028 1.50%
01/01/2029 1.50%
01/01/2030 1.50%
01/01/2031 2.00%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Indenture Level Rate Table
Low- SIFMA+0.15%: Triggrs (TBL10)

Change New
Date Rate

11/01/2020 0.4125%
01/01/2022 0.4125%
01/01/2023 0.4125%
01/01/2024 0.9375%
01/01/2025 0.9375%
01/01/2026 0.8625%
01/01/2027 1.5750%
01/01/2028 1.5750%
01/01/2029 1.5750%
01/01/2030 1.5750%
01/01/2031 2.0500%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Indenture Level Rate Table
Low- SIFMA+0.05%: Triggrs (TBL11)

Change New
Date Rate

11/01/2020 0.3125%
01/01/2022 0.3125%
01/01/2023 0.3125%
01/01/2024 0.8375%
01/01/2025 0.8375%
01/01/2026 0.7625%
01/01/2027 1.4750%
01/01/2028 1.4750%
01/01/2029 1.4750%
01/01/2030 1.4750%
01/01/2031 1.9500%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Indenture Level Rate Table
Low- LIBOR: Triggers (TBL12)

Change
Date

11/01/2020
01/01/2022
01/01/2023
01/01/2024
01/01/2025
01/01/2026
01/01/2027
01/01/2028
01/01/2029
01/01/2030
01/01/2031
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Indenture Level Rate Table
Low- LIBOR+0.05% Swaps (TBL13)

Change New
Date Rate

11/01/2020 0.30%
01/01/2022 0.30%
01/01/2023 0.30%
01/01/2024 0.80%
01/01/2025 0.80%
01/01/2026 0.80%
01/01/2027 1.55%
01/01/2028 1.55%
01/01/2029 1.55%
01/01/2030 1.55%
01/01/2031 2.05%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Indenture Level Rate Table
Low- Reinvest Rates (TBL14)

Change New
Date Rate

11/01/2020 0.18%
01/01/2022 0.18%
01/01/2023 0.18%
01/01/2024 0.53%
01/01/2025 0.53%
01/01/2026 0.53%
01/01/2027 1.05%
01/01/2028 1.05%
01/01/2029 1.05%
01/01/2030 1.05%
01/01/2031 1.40%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Miscellaneous

 Present Value of Indenture Reserve Taps/Replen
    Date Nov  1, 2020
    Rate 1.0000000%
    Compounding Frequency Semiannual
    Print proof report No
 Present Value of External Distribution
    Date Nov  1, 2020
    Rate 1.0000000%
    Compounding Frequency Semiannual
   Print proof report No
First Parity Display Date May  1, 2021
Parity Display Frequency Semiannual
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Reporting Options

Issuer Title
Add to Default Title
Single Family Mortgage Bonds

Report Alignment Date May  1, 2019

Report
Series Bond Group Report Group Text

2001AA BON01 01AA-1 Tx VRDO NQ 1 Class I
BON02 01AA-2 NAMT VR (I) 1 Class I
BON10 xxx Sub Bond 1 Class I
BON33 01AA-1 Tx UH VRDO NQ 1 Class I

2002A BON03 02A-3 NAMT VR (I) 1 Class I
BON07 xxx Sub Bond 1 Class I

2002B BON03 02B-3 NAMT VR (I) 1 Class I
BON04 xxx Sub Bond 1 Class I
BON05 xx Mez Bond 1 Class I

2014A BON01 Taxable Serials 1 Class I
BON02 2027 Taxable Term 1 Class I

2015A BON02 Serials 1 Class I
BON05 PAC Bond 1 Class I
BON06 Term Bond 2027 1 Class I

2015B BON02 2015B Serials 1 Class I
2017A BON06 2017A Pass-Thru 1 Class I
2017B BON01 17B-2 Serials 2 Class II

BON02 17B-1 VRDO 2 Class II
BON03 17B-2 PAC 2 Class II

2017CDE BON01 17D Serials (AMT) 1 Class I
BON04 17C Serials (NAMT) 1 Class I
BON09 17C PAC (NAMT) 1 Class I
BON11 17E VRDO (AMT) 1 Class I

2018AB BON01 18A Serials (AMT) 1 Class I
BON04 18B-1 Serials (NAMT) 1 Class I
BON09 18B-2 VRDB (NAMT) (Cl II) 2 Class II
BON12 18B-1 PAC (NAMT) 1 Class I
BON13 18B-2 VRDB (NAMT) (Cl II) UH 2 Class II

2018C_1 BON13 Serials 1 Class I
BON14 Term 2033 1 Class I
BON15 Term 2038 1 Class I
BON16 Term 2042 1 Class I
BON17 Prem PAC 1 Class I

2018D BON32 08D Serials (Tax) 1 Class I
2019ABC BON01 19A Serials (AMT) 1 Class I

BON03 19B-1 Serials (TAX) 1 Class I
BON07 19B-1 Term 2038 (TAX) 1 Class I
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Reporting Options

Report
Series Bond Group Report Group Text

2019ABC BON12 19C PAC 4.25% (NAMT) 1 Class I
BON13 19B-2 VRDO (TAX) 1 Class I
BON14 19C PAC 4.75% (NAMT) 1 Class I

2019DE BON04 19E Serials (NAMT) 1 Class I
BON09 19D VRDB (AMT) 1 Class I
BON12 19E PAC (NAMT) 1 Class I
BON13 19E Term 2039 (NAMT) 1 Class I

2019FG BON01 19F Serials (NAMT) 1 Class I
BON03 19G-1 Serials (TAX) 1 Class I
BON14 19G-1 2044 Term (TAX) 1 Class I
BON15 19G-2 VRDB (TAX) 1 Class I
BON16 19F PAC (NAMT) 1 Class I
BON18 19G-1 PAC (TAX) 1 Class I

2019HI BON03 19I-1 Serials (TAX) 1 Class I
BON14 19I-1 2037 Term (TAX) 1 Class I
BON15 19I-2 VRDB (TAX) 1 Class I
BON16 19H PAC (NAMT) (Class III) 3 Class III
BON17 19I-1 2034 Term (TAX) 1 Class I

2019JKL BON01 19J Serials (AMT) 1 Class I
BON03 19L-1 Serials (Cl II) (TAX) 2 Class II
BON15 19L-2 VRDB (TAX) 1 Class I
BON16 19K PAC (NAMT) 1 Class I
BON18 19L-3 PAC (TAX) 1 Class I
BON19 19K Serials (NAMT) 1 Class I

2020ABC BON03 20C-1 Serials (TAX) 1 Class I
BON15 20C-2 VRDB (TAX) 1 Class I
BON16 20B PAC (NAMT) 1 Class I
BON19 20A Serials (AMT) 1 Class I
BON20 20C-1 Tm2033(TAX) 1 Class I
BON21 20C-1 Tm2036(TAX) 1 Class I
BON22 20B Serials (NAMT) 1 Class I

2020DEF BON01 20D Serials (AMT) 1 Class I
BON03 20F-1 Serials (TAX) 1 Class I
BON15 20F-2 VRDB (TAX) 1 Class I
BON16 20E PAC (NAMT) 1 Class I
BON19 20E Serials (NAMT) 1 Class I

2020GHI BON01 20G Serials (AMT) 1 Class I
BON03 20I-1 Serials (TAX) 1 Class I
BON15 20I-2 VRDB (TAX) 1 Class I
BON16 20H PAC (NAMT) 1 Class I
BON19 20H Serials (NAMT) 1 Class I
BON20 20H Tm 2035 (NAMT) 1 Class I
BON21 20H Tm 2038 (NAMT) 1 Class I
BON22 20I-1 PAC (Taxable) 1 Class I

2021ABC BON01 21A Serials (AMT) 1 Class I
BON03 21C-1 Serials (TAX) 1 Class I
BON15 21C-2 VRDB (TAX) 1 Class I
BON16 21B PAC (NAMT) 1 Class I
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Reporting Options

Report
Series Bond Group Report Group Text

2021ABC BON19 21B Serials (NAMT) 1 Class I
BON23 21C-1 Tm 2036 (TAX) 1 Class I
BON24 21C-1 Tm 2022 (TAX) 1 Class I
BON25 21C-1 Tm 2023 (TAX) 1 Class I
BON26 21C-1 Tm 2024 (TAX) 1 Class I
BON27 21C-1 Tm 2025 (TAX) 1 Class I
BON28 21C-1 Tm 2026 (TAX) 1 Class I
BON29 21C-1 Tm 2027 (TAX) 1 Class I
BON30 21C-1 Tm 2028 (TAX) 1 Class I
BON31 21C-1 Tm 2029 (TAX) 1 Class I
BON32 21C-1 Tm 2030 (TAX) 1 Class I
BON33 21C-1 Tm 2031 (TAX) 1 Class I

2021DEF BON01 21D Serials (AMT) 1 Class I
BON16 21E PAC (NAMT) 1 Class I
BON19 21E Serials (NAMT) 1 Class I
BON23 21F Prem Pass Thru (TAX) 1 Class I
BON24 21E 2036 Term 1 Class I
BON26 21E 2042 Term 1 Class I

2021GHIJ BON01 21G Serials (AMT) 1 Class I
BON16 21H PAC (NAMT) 1 Class I
BON19 21H Serials (NAMT) 1 Class I
BON23 21J Prem Pass Thru (TAX) 1 Class I
BON24 21H 2036 Term 1 Class I
BON26 21H 2042 Term 1 Class I
BON27 21I UH VRDO (TAX) (Cl II) 2 Class II

2021KLM BON01 21K Serials (AMT) 1 Class I
BON03 21M-1 Serials (TAX) 1 Class I
BON15 21M-2 VRDB (TAX) 1 Class I
BON16 21L PAC (NAMT) 1 Class I
BON19 21L Serials (NAMT) 1 Class I
BON23 21M-1 Tm 2036 (TAX) 1 Class I

EXCESS BON01 xxx Sub Bond 1 Class I

Report
Series Reserve Fund Group Report Group Text

2001AA RES01 Debt Service Reserve 1 Debt Service Reserve
2002A RES01 Debt Service Reserve 1 Debt Service Reserve
2002B RES01 Debt Service Reserve 1 Debt Service Reserve
2014A RES01 DSRF 1 Debt Service Reserve
2015A RES01 Debt Service Reserve 1 Debt Service Reserve
2015B RES01 Debt Service Reserve 1 Debt Service Reserve
2017B RES01 DSRF 1 Debt Service Reserve
2017CDE RES01 DSRF 1 Debt Service Reserve
2018AB RES02 DSRF 1 Debt Service Reserve
2018D RES01 Debt Service Reserve 1 Debt Service Reserve
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Reporting Options

Report
Series Reserve Fund Group Report Group Text

2019DE RES02 DSRF 1 Debt Service Reserve
2019JKL RES01 DSRF 1 Debt Service Reserve
2020DEF RES01 DSRF 1 Debt Service Reserve
EXCESS RES01 Debt Service Reserve -

Include Aggregate FHA Ins Premiums No
Include Aggregate Paying Agent Fees No
Include Aggregate Non-Cashflow Bond Related No
Include Aggregate Non-Cashflow Loan Related No
Include Total Expenses No

Report
Series Expense Group Report Group Text

2001AA EXP01 01AA-1 Swap Fixed 1 Swap Fixed Payment
EXP02 01AA-1 Float: Trgr 1 2 Swap Receipt
EXP03 01AA-1 Float: Trgr 2 2 Swap Receipt
EXP04 01AA-2 Swap Fixed 1 Swap Fixed Payment
EXP05 01AA-2 Float: Trgr 1 2 Swap Receipt
EXP06 01AA-2 Float: Trgr 2 2 Swap Receipt
EXP10 Liquidity (Sumitomo) 01AA-2 3 Liquidity
EXP11 Rmktg 01AA-1 4 Remarketing
EXP13 Basis Risk NAMT 5 Basis Risk
EXP14 Trustee Fee 6 Trustee
EXP30 Liquidity 01AA-1 3 Liquidity
EXP31 Rmktg 01AA-2 4 Remarketing
EXP32 Basis Risk Taxable 5 Basis Risk

2002A EXP01 02A-3 Swap Fixed 1 Swap Fixed Payment
EXP02 02A-3 Float: Trgr 1 2 Swap Receipt
EXP03 02A-3 Float: Trgr 2 2 Swap Receipt
EXP04 Liqdty 02A (FHLB) 3 Liquidity
EXP06 Rmktg 02A-3 (GK Baum) 4 Remarketing
EXP10 Basis Risk NAMT 5 Basis Risk
EXP11 Trustee Fee 6 Trustee
EXP12 Rebate 7 Rebate

2002B EXP01 02B-3 Swap Fixed 1 Swap Fixed Payment
EXP02 02B-3 Float: Trgr 1 2 Swap Receipt
EXP03 02B-3 Float: Trgr 2 2 Swap Receipt
EXP04 Liquidity (BAML) 3 Liquidity
EXP05 Rmktg 02B (BAML) 4 Remarketing
EXP08 Basis Risk NAMT 5 Basis Risk
EXP09 Trustee Fee 6 Trustee

2014A EXP01 Trustee 6 Trustee
2015A EXP12 Trustee Fee 6 Trustee
2015B EXP12 Trustee Fee 6 Trustee
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Reporting Options

Report
Series Expense Group Report Group Text

2017A EXP01 Trustee 6 Trustee
2017B EXP03 Trustee 6 Trustee

EXP06 Remarketing Fee 4 Remarketing
EXP07 Liquidity Fee 3 Liquidity
EXP08 Basis Risk 5 Basis Risk

2017CDE EXP01 Trustee 6 Trustee
EXP06 17E Swap Fixed 1 Swap Fixed Payment
EXP07 17E Swap Variable 2 Swap Receipt
EXP08 Rmktg 4 Remarketing
EXP09 Basis Risk 5 Basis Risk
EXP10 Liquidity 3 Liquidity

2018AB EXP01 Trustee 6 Trustee
EXP05 Liquidity 3 Liquidity
EXP06 Remarketing 4 Remarketing
EXP13 Basis Risk (NAMT) 5 Basis Risk
EXP14 18B-2 New Swap: Fixed Pmt 1 Swap Fixed Payment
EXP15 18B-2 New Swap: 70% 3M-LIBOR 2 Swap Receipt

2018C_1 EXP01 Trustee 6 Trustee
2018D EXP14 Trustee Fee 6 Trustee
2019ABC EXP01 Trustee 6 Trustee

EXP03 Liquidity 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 19B-2 Swap #1: Fixed Pmt 1 Swap Fixed Payment
EXP07 19B-2 Swap #1: Receipt: 1M LIBOR 2 Swap Receipt
EXP08 Basis Risk (Tax VRDO) 5 Basis Risk
EXP09 19B-2 Swap #2: Fixed Pmt 1 Swap Fixed Payment
EXP10 19B-2 Swap #2: Receipt: 1M LIBOR 2 Swap Receipt

2019DE EXP01 Trustee 6 Trustee
EXP05 Liquidity 3 Liquidity
EXP06 Remarketing 4 Remarketing
EXP07 19D Swap Fixed 1 Swap Fixed Payment
EXP08 19D Swap Variable 2 Swap Receipt
EXP09 Basis Risk (AMT) 5 Basis Risk

2019FG EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 19G-2 Swap Fixed 1 Swap Fixed Payment
EXP07 19G-2 Swap Variable 2 Swap Receipt
EXP10 Basis Risk (TAX) 2 Swap Receipt

2019HI EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 19I-2 Swap Fixed 1 Swap Fixed Payment
EXP10 19I-2 Swap Var Receipt 2 Swap Receipt
EXP11 Basis Risk (Taxable) 5 Basis Risk

2019JKL EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Reporting Options

Report
Series Expense Group Report Group Text

2019JKL EXP06 19L-2 Swap Fixed 1 Swap Fixed Payment
EXP07 19L-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk

2020ABC EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 20B-2 Swap Fixed 1 Swap Fixed Payment
EXP07 20B-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk

2020DEF EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 20F-2 Swap Fixed 1 Swap Fixed Payment
EXP07 20F-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk
EXP14 02C-3 Swap Fixed 1 Swap Fixed Payment
EXP15 02C-3 Swap Variable 2 Swap Receipt

2020GHI EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 20I-2 Swap Fixed 1 Swap Fixed Payment
EXP07 20I-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk

2021ABC EXP01 Trustee 6 Trustee
EXP02 G-Fee -
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP05 G-Fee (TAX) -
EXP06 21C-2 Swap Fixed 1 Swap Fixed Payment
EXP07 21C-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk
EXP13 GNMA BS8558 (2020ABC Portion) P Out of TE -
EXP14 GNMA BS8558 (2020ABC Portion) Ppmt Out of TE -
EXP15 GNMA BS8558 (2020ABC Portion) P to Tax -
EXP16 GNMA BS8558 (2020ABC Portion) Ppmt to Tax -
EXP17 GNMA Part Out 0% Interest -

2021DEF EXP01 Trustee 6 Trustee
EXP02 G-Fee -
EXP05 G-Fee (TAX) -
EXP09 2nd Mortgage Loan Losses -
EXP10 GNMA BS8597 & BS8608 (2020DEF Portion) P Out of TE -
EXP11 GNMA BS8597 & BS8608(20DEF Portion) Ppmt Out of TE -
EXP12 GNMA BS8597 & BS8608 (2020DEF Portion) P to Tax -
EXP13 GNMA BS8597 & BS8608 (2020DEF Portion) Ppmt to Tax -
EXP14 TBA Hedge Losses -

2021GHIJ EXP01 Trustee 6 Trustee
EXP02 G-Fee -
EXP05 G-Fee (TAX) -
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Reporting Options

Report
Series Expense Group Report Group Text

2021GHIJ EXP09 2nd Mortgage Loan Losses -
EXP10 GNMA MBS (2020GHI Portion) P Out of TE -
EXP11 GNMA MBS (20GHI Portion) Ppmt Out of TE -
EXP12 GNMA MBS (2020GHI Portion) P to Tax -
EXP13 GNMA MBS (2020GHI Portion) Ppmt to Tax -
EXP14 TBA Hedge Losses -
EXP15 Liquidity (TAX) 3 Liquidity
EXP16 Remarketing 4 Remarketing

2021KLM EXP01 Trustee 6 Trustee
EXP02 G-Fee -
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP05 G-Fee (TAX) -
EXP06 21M-2 Swap Fixed 1 Swap Fixed Payment
EXP07 21M-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk
EXP09 2nd Mortgage Loan Losses -
EXP10 PV of Servicing Fee -
EXP11 PV of Zeros -

EXCESS EXP23 02C-3 Swap Fixed 1 Swap Fixed Payment
EXP24 02C-3 Float: Trgr 1 2 Swap Receipt
EXP25 02C-3 Float: Trgr 2 2 Swap Receipt
EXP27 17-E Swap Fixed 1 Swap Fixed Payment
EXP28 17-E Float: 65%L+10 2 Swap Receipt
EXP39 02A-3 Swap Fixed 1 Swap Fixed Payment
EXP40 02A-3 Float: Trgr 1 2 Swap Receipt
EXP41 02A-3 Float: Trgr 2 2 Swap Receipt
EXP42 12A-1 Swap Fixed 1 Swap Fixed Payment
EXP43 12A-1 Float: Trgr 1 2 Swap Receipt
EXP44 12A-1 Float: Trgr 2 2 Swap Receipt

Display
Series Description Order

2001AA 2001 Series AA 1
2002A 2002 Series A 2
2002B 2002 Series B 3
2014A 2014 Series A 9
2015A 2015 Series A 10
2015B 2015 Series B 11
2017A 2017 Series A 12
2017B 2017 Series B 13
2017CDE 2017 Series CDE 14
2018AB 2018 Series AB 15
2018C_1 2018 Series C 16
2018D 2018 Series D 17
2019ABC 2019 Series ABC 18
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / 600% PSA

Reporting Options

Display
Series Description Order

2019DE 2019 Series DE 19
2019FG 2019 Series FG 20
2019HI 2019 Series HI 21
2019JKL 2019 Series JKL 22
2020ABC 2020 Series ABC 23
2020DEF 2020 Series DEF 24
2020GHI 2020 Series GHI 25
2021ABC 2021 Series ABC - Closing 26
2021DEF Closing Cash Flows 27
2021GHIJ Closing Cash Flows 28
2021KLM Preliminary Cash Flows 29
EXCESS SF Surplus Acct 40
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Forecast Assumptions

 Scenario Title High Rates / Bank Bonds
Type of Run Normal
Calculate Accrued Values No
Terminate Bonds N/A
Beginning Forecast Period Begin on Specified Date
     Specified Date Dec 31, 2020
Terminate Cashflow Forecast When Bonds & Loans are Retired
Terminate Series Cashflow When Bonds & Loans are Retired
    *Apply to All Series Yes
*Change Prepayment Method No
 Change loans originated after specified Date No
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Loan Assumptions

Loan Delivery Prepayment Loan Default
Series Portfolio Percent Percent Loss? Factor

2001AA POR01 1sts - 124 (0 bps) 100% 25% Yes 100%
POR05 1sts - 124 (30bps) 100% 25% Yes 100%
POR11 1sts - NQ 165 (30bps) 100% 25% Yes 100%

2002A POR01 1sts - 127 (30bps) 100% 25% Yes 100%
POR02 1sts - 127 (0bps) 100% 25% Yes 100%

2002B POR02 1sts - 131 (30bps) 100% 25% Yes 100%
2014A POR01 1sts - 177 (30 bps) 100% 25% Yes 100%
2015A POR01 1sts - 178 (30bps) 100% 25% Yes 100%
2015B POR01 1sts - 179 (30bps) 100% 25% Yes 100%
2017A POR14 2017A GNMA MBS (in Revenue Fund) 100% 25% Yes 100%
2017B POR01 1sts - 184 (0 bp svc) 100% 25% Yes 100%

POR03 2017B GNMA MBS (in Revenue Fund) 100% 25% Yes 100%
POR04 1sts - 184 (30 bp svc) 100% 25% Yes 100%

2017CDE POR01 GNMA - 1sts (.404% Servicing) 100% 25% Yes 100%
POR02 GNMA - 1sts (.483% Servicing) 100% 25% Yes 100%
POR03 GNMA - 1sts (.5% Servicing) 100% 25% Yes 100%
POR04 GNMA - 1sts (.443% Servicing) 100% 25% Yes 100%
POR05 GNMA - 1sts (.487% Servicing) 100% 25% Yes 100%
POR07 1sts - 186 (30 bp svc) 100% 25% Yes 100%
POR08 1sts - 186 (0 bp svc) 100% 25% Yes 100%
POR10 GNMA - 1sts (.5% Servicing) 100% 25% Yes 100%
POR11 GNMA - 1sts (.50% Servicing) 100% 25% Yes 100%
POR12 GNMA - 1sts (.481% Servicing) 100% 25% Yes 100%
POR13 GNMA - 1sts (.50% Servicing) 100% 25% Yes 100%
POR14 GNMA - 1sts (.308% Servicing) 100% 25% Yes 100%

2018AB POR36 1sts - 188 (30 bp svc) 100% 25% Yes 100%
POR37 1sts - 188 (0 bp svc) 100% 25% Yes 100%
POR50 GNMA 4.00% BD0501 (Interest Out) 100% 25% Yes 100%
POR51 GNMA 4.50% BD0506 (part w 17CDE) 100% 25% Yes 100%
POR52 GNMA 4.00% BD0508 (Interest Out) 100% 25% Yes 100%
POR53 GNMA 4.50% BD0509 100% 25% Yes 100%
POR54 GNMA 4.50% BD0510 (50% Interest Out) 100% 25% Yes 100%
POR55 GNMA 4.50% [Pool #] (Interest Out) 100% 25% Yes 100%
POR56 GNMA 4.0% AY0551 (part in from 17CDE) 100% 25% Yes 100%
POR57 GNMA 4.0% AY0560 (part in from 17CDE) 100% 25% Yes 100%
POR58 GNMA 4.50% BD0518 100% 25% Yes 100%
POR59 GNMA 4.50% BD0520 100% 25% Yes 100%
POR60 GNMA 4.50% BK7175 100% 25% Yes 100%
POR61 GNMA 4.50% AY0551 100% 25% Yes 100%
POR62 GNMA 4.50% AY0560 100% 25% Yes 100%
POR63 GNMA BD0519 100% 25% Yes 100%
POR64 GNMA BM9706 100% 25% Yes 100%

2018C_1 POR10 GNMA 4.50% BD0529 100% 25% Yes 100%
POR11 GNMA 4.50% BD0530 100% 25% Yes 100%
POR12 GNMA 4.50% BD0547 (Interest Out) (FUTURE 2019) 100% 25% Yes 100%
POR14 GNMA 4.50% BD0538 100% 25% Yes 100%
POR15 GNMA 4.50% BD0546 100% 25% Yes 100%
POR16 GNMA 4.50% BD0548 (Interest Out) 100% 25% Yes 100%
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Loan Delivery Prepayment Loan Default
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2018C_1 POR17 GNMA 4.50% BD0566 (Interest Out) 100% 25% Yes 100%
POR18 GNMA 4.50% BK7186 100% 25% Yes 100%
POR19 GNMA 4.50% BK7197 100% 25% Yes 100%
POR20 GNMA 4.50% BM7905 100% 25% Yes 100%

2018D POR23 08A: 1sts - NQ 190 (30bps) 100% 25% Yes 100%
POR24 03B: 1sts - 190 (30bps) 100% 25% Yes 100%
POR25 12A: 1sts - 190 (30bps) 100% 25% Yes 100%
POR27 1sts - 190 (0bps) 100% 25% Yes 100%

2019ABC POR01 1sts (w/ 2nds) GNMA BD0574 100% 25% Yes 100%
POR05 1sts (w/ 2nds) GNMA BK7165 100% 25% Yes 100%
POR06 1sts (w/ 2nds) Future GNMAs 100% 25% Yes 100%
POR07 1sts (w/ 2nds) GNMA BK7166 100% 25% Yes 100%
POR08 1sts (w/ 2nds) GNMA BK7167 100% 25% Yes 100%
POR09 1sts (w/ 2nds) GNMA BK7173 100% 25% Yes 100%

2019DE POR12 Tfd Loans - 1sts (30 bps) 100% 25% Yes 100%
POR14 Tfd Loans - 1sts (0.000%) 100% 25% Yes 100%
POR15 GNMA 4.50% BK7175 (part w 18AB) 100% 25% Yes 100%
POR16 GNMA 4.50% BK7186 (part w 18C) 100% 25% Yes 100%
POR17 GNMA 4.50% BK7197 (part w 18C) 100% 25% Yes 100%
POR18 GNMA 4.00% BK7176 -- Par (Non-Purp Interest Out) 100% 25% Yes 100%
POR19 GNMA 4.00% BK7187 -- Par (Non-Purp Interest Out) 100% 25% Yes 100%
POR20 GNMA 4.50% BK7193 100% 25% Yes 100%
POR21 GNMA 4.50% BK7185 100% 25% Yes 100%
POR22 GNMA 4.00% BD0501 (part in from 18AB) 100% 25% Yes 100%
POR23 GNMA 4.00% BD0508 (part in from 18AB) 100% 25% Yes 100%
POR24 GNMA 4.00% BD0510 (part in from 18AB) 100% 25% Yes 100%
POR25 GNMA 4.00% BD0518 (part in from 18AB) 100% 25% Yes 100%
POR26 GNMA 4.00% BD0520 (part in from 18AB) 100% 25% Yes 100%
POR27 GNMA 4.50% BD0547 (part in from 18C) 100% 25% Yes 100%
POR29 GNMA 4.50% BM9757 100% 25% Yes 100%
POR30 GNMA 4.50% BK7205 100% 25% Yes 100%
POR31 GNMA 4.50% BM9707 100% 25% Yes 100%
POR32 GNMA 4.50% BM9740 100% 25% Yes 100%
POR33 GNMA 4.50% BK7174 100% 25% Yes 100%
POR34 GNMA 4.50% (Non-Purp Interest Out) 100% 25% Yes 100%
POR35 GNMA 3.50% BS1739 -- Par (Non-Purp Interest Out) 100% 25% Yes 100%
POR36 GNMA 2.50% BS1751 100% 25% Yes 100%

2019FG POR04 GNMA BK7195 62.5bps 100% 25% Yes 100%
POR10 GNMA BK7204 62.5bps 100% 25% Yes 100%
POR11 GNMA BK7205 62.5bps (Part in 19DE) 100% 25% Yes 100%
POR12 GNMA BK7206 62.5bps 100% 25% Yes 100%
POR13 GNMA BM9660 48.8bps (Part out 20DEF) 100% 25% Yes 100%
POR14 GNMA BM9661 60.4bps (Part out 20DEF) 100% 25% Yes 100%
POR15 GNMA BM9662 57.8bps 100% 25% Yes 100%
POR16 GNMA BM9663 62.5bps (Part out 20DEF) 100% 25% Yes 100%
POR17 GNMA BM9673 62.5bps 100% 25% Yes 100%
POR19 GNMA 4.50% BK7174 (part in 19DE) 100% 25% Yes 100%
POR21 GNMA BS8481 25.5bps (Part out 20DEF) 100% 25% Yes 100%
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Loan Assumptions

Loan Delivery Prepayment Loan Default
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2019FG POR22 GNMA BS8527 50bps (Part out 20GHI) 100% 25% Yes 100%
POR23 GNMA BS8526 50.4bps (Part out 20GHI) 100% 25% Yes 100%

2019HI POR12 GNMA 4.50% BK7194 (part in from 19DE) 100% 25% Yes 100%
POR13 GNMA 4.50% BK7196 (part in from 19DE) 100% 25% Yes 100%
POR14 GNMA 4.50% BK7204 (part in from 19DE) 100% 25% Yes 100%
POR15 GNMA 4.50% BM9707 100% 25% Yes 100%
POR16 GNMA BM9711 100% 25% Yes 100%
POR17 GNMA BM9731 100% 25% Yes 100%
POR18 GNMA BM9733 100% 25% Yes 100%
POR19 GNMA BM9688 (Part w 2020GHI) 100% 25% Yes 100%
POR20 GNMA BM9729 100% 25% Yes 100%
POR21 GNMA BM9741 100% 25% Yes 100%
POR22 GNMA BM9732 100% 25% Yes 100%
POR23 GNMA BM9730 (Part w 2020GHI) 100% 25% Yes 100%
POR24 GNMA BS8511 (Part out 2020GHI) 100% 25% Yes 100%
POR25 GNMA BS8521 (Part out 2020GHI) 100% 25% Yes 100%
POR26 GNMA 2.00% BS8542 100% 25% Yes 100%

2019JKL POR04 GNMA BM9740 62.5bps (Part in 19DE) 100% 25% Yes 100%
POR05 GNMA BM9742 62.5bps 100% 25% Yes 100%
POR10 13B Tfd Lns: 1sts 100% 25% Yes 100%
POR12 GNMA BK7176 61.9bps (Part in 19DE) 100% 25% Yes 100%
POR13 GNMA BM9756 100% 25% Yes 100%
POR14 GNMA BM9758 100% 25% Yes 100%
POR15 GNMA BS1711 100% 25% Yes 100%
POR17 GNMA BS1725 65.2bps 100% 25% Yes 100%
POR18 GNMA BS1726 34.0bps 100% 25% Yes 100%
POR19 GNMA BS1724 54.6bps 100% 25% Yes 100%
POR21 GNMA BK7187 59.5bps (Part in 19DE) 100% 25% Yes 100%
POR22 GNMA BS1738 62.5bps 100% 25% Yes 100%

2020ABC POR04 GNMA BS1739 73.2bps (Part in 19DE) 100% 25% Yes 100%
POR06 GNMA BS1737 64.2bps Non-Purpose 100% 25% Yes 100%
POR12 GNMA 4.50% BK7185 (Part in 19DE) 100% 25% Yes 100%
POR14 GNMA BS8434 37.5bps Non-Purpose 100% 25% Yes 100%
POR15 GNMA BS8435 43.2 bps Non-Purpose 100% 25% Yes 100%
POR16 GNMA BS8436 29 bps Non-Purpose 100% 25% Yes 100%
POR17 GNMA BS8449 36.9 bps Non-Purpose 100% 25% Yes 100%
POR18 GNMA BS8451 26.1 bps Non-Purpose 100% 25% Yes 100%

2020DEF POR05 GNMA 3.064% BS8495 56.4bps 100% 25% Yes 100%
POR08 GNMA 3.250% BS8467 25.0bps 100% 25% Yes 100%
POR14 GNMA 4.00% BM9660 (part in 19FG) 100% 25% Yes 100%
POR15 GNMA 4.50% BM9661 (part in 19FG) 100% 25% Yes 100%
POR16 GNMA 4.50% BM9663 (part in 19FG) 100% 25% Yes 100%
POR18 GNMA 3.022% BS8510 52.2bps 100% 25% Yes 100%
POR19 GNMA 3.255% BS8481 25.5bps (part w 19F) 100% 25% Yes 100%
POR20 GNMA 3.255% BS8496 25.5bps 100% 25% Yes 100%
POR21 20DEF / 02C Tfd Lns 100% 25% Yes 100%

2020GHI POR12 GNMA 4.00% BM9730 25.0bps (part w 19HI) 100% 25% Yes 100%
POR13 GNMA 2.5% BS8511 52.0bps (Part w 19HI) 100% 25% Yes 100%
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Loan Delivery Prepayment Loan Default
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2020GHI POR14 GNMA 2.5% BS8527 50.0bps (Part w 19FG) 100% 25% Yes 100%
POR15 GNMA 2.5% BS8526 52.0bps (Part in 19FG) 100% 25% Yes 100%
POR16 GNMA 4.0% BM9688 26.5bps (Part w 19HI) 100% 25% Yes 100%
POR17 GNMA 2.0% BS8521 25.0bps (Part w 19HI) 100% 25% Yes 100%
POR18 GNMA 2.5% BS8545 25.0bps 100% 25% Yes 100%
POR19 GNMA 2.5% BS8544 25.0bps 100% 25% Yes 100%
POR20 GNMA 2.5% BS8543 25.0bps 100% 25% Yes 100%
POR21 GNMA 2.5% BS8558 45.6 bps 100% 25% Yes 100%

2021ABC1 POR04 GNMA BS8558 40.2bps (Part w 20ABC) 100% 25% Yes 100%
POR06 GNMA [       ] 37.5bps 100% 25% Yes 100%
POR08 GNMA [Feb] 37.5bps Non-Purpose 100% 25% Yes 100%
POR09 Part Out - GNMA [Feb 2021] 37.5bps 100% 25% Yes 100%
POR12 GNMA BS8434 (part in from 20ABC) 100% 25% Yes 100%
POR13 GNMA BS8435 (part in from 20ABC) 100% 25% Yes 100%
POR14 GNMA BS8436 (part in from 20ABC) 100% 25% Yes 100%
POR15 GNMA BS8449 (part in from 20ABC) 100% 25% Yes 100%
POR16 GNMA BS8451 (part in from 20ABC) 100% 25% Yes 100%
POR17 Part Out - GNMA [Mar 2021] 37.5bps 100% 25% Yes 100%
POR18 Part Out - GNMA CE1942 [Jun 2021] 52.2bps 100% 25% Yes 100%

2021DEF POR04 GNMA BS8597 45bps (Part w 20DEF) 100% 25% Yes 100%
POR05 GNMA [       ] 45bps 100% 25% Yes 100%
POR09 Zeros Out - GNMA [           ] 45bps 100% 25% Yes 100%
POR11 Zeros In - GNMA [           ] 45bps 100% 25% Yes 100%
POR12 GNMA BS8496 (part in from 20DEF) 100% 25% Yes 100%
POR13 GNMA BS8608 47.7bps (Part w 20DEF) 100% 25% Yes 100%

2021GHIJ POR04 GNMA CE1943 53.6bps (Part w 20GH) 100% 25% Yes 100%
POR05 GNMA [       ] 50.0bps 100% 25% Yes 100%
POR09 Zeros Out - GNMA [           ] 50.0bps 100% 25% Yes 100%
POR11 Zeros In - GNMA [           ] 50.0bps 100% 25% Yes 100%
POR12 GNMA BS8534 (part in from 20GH) 100% 25% Yes 100%
POR13 GNMA CE1955 50.5bps (Part w 20GH) 100% 25% Yes 100%
POR14 GNMA CE1970 48.8bps (Part w 20GH) 100% 25% Yes 100%

2021KLM POR04 GNMA [       ] 50bps (Part w 21ABC) 100% 25% Yes 100%
POR05 GNMA [       ] 50bps 100% 25% Yes 100%
POR06 GNMA [       ] 50bps 100% 25% Yes 100%
POR08 GNMA [       ] 50bps 100% 25% Yes 100%
POR09 Zeros Out - GNMA [           ] 50bps 100% 25% Yes 100%
POR11 Zeros In - GNMA [           ] 39.0bps 100% 25% Yes 100%

EXCESS POR05 1sts - 176 (30 bps) 100% 25% Yes 100%
POR06 GNMA MBS in Revenue Fund 100% 25% Yes 100%
POR09 FHLMC MBS in Revenue Fund 100% 25% Yes 100%
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High Rates / Bank Bonds

Loan Assumptions

Loan FHA Deb./Payout Pmt
Series Portfolio Default Lag

2001AA POR01 1sts - 124 (0 bps) N/A 29
POR05 1sts - 124 (30bps) N/A 29
POR11 1sts - NQ 165 (30bps) N/A 29

2002A POR01 1sts - 127 (30bps) N/A 29
POR02 1sts - 127 (0bps) N/A 29

2002B POR02 1sts - 131 (30bps) N/A 29
2014A POR01 1sts - 177 (30 bps) N/A 29
2015A POR01 1sts - 178 (30bps) N/A 29
2015B POR01 1sts - 179 (30bps) N/A 29
2017A POR14 2017A GNMA MBS (in Revenue Fund) N/A 29
2017B POR01 1sts - 184 (0 bp svc) N/A 29

POR03 2017B GNMA MBS (in Revenue Fund) N/A 29
POR04 1sts - 184 (30 bp svc) N/A 29

2017CDE POR01 GNMA - 1sts (.404% Servicing) N/A 29
POR02 GNMA - 1sts (.483% Servicing) N/A 29
POR03 GNMA - 1sts (.5% Servicing) N/A 29
POR04 GNMA - 1sts (.443% Servicing) N/A 29
POR05 GNMA - 1sts (.487% Servicing) N/A 29
POR07 1sts - 186 (30 bp svc) N/A 29
POR08 1sts - 186 (0 bp svc) N/A 29
POR10 GNMA - 1sts (.5% Servicing) N/A 29
POR11 GNMA - 1sts (.50% Servicing) N/A 29
POR12 GNMA - 1sts (.481% Servicing) N/A 29
POR13 GNMA - 1sts (.50% Servicing) N/A 29
POR14 GNMA - 1sts (.308% Servicing) N/A 29

2018AB POR36 1sts - 188 (30 bp svc) N/A 29
POR37 1sts - 188 (0 bp svc) N/A 29
POR50 GNMA 4.00% BD0501 (Interest Out) N/A 29
POR51 GNMA 4.50% BD0506 (part w 17CDE) N/A 29
POR52 GNMA 4.00% BD0508 (Interest Out) N/A 29
POR53 GNMA 4.50% BD0509 N/A 29
POR54 GNMA 4.50% BD0510 (50% Interest Out) N/A 29
POR55 GNMA 4.50% [Pool #] (Interest Out) N/A 29
POR56 GNMA 4.0% AY0551 (part in from 17CDE) N/A 29
POR57 GNMA 4.0% AY0560 (part in from 17CDE) N/A 29
POR58 GNMA 4.50% BD0518 N/A 29
POR59 GNMA 4.50% BD0520 N/A 29
POR60 GNMA 4.50% BK7175 N/A 29
POR61 GNMA 4.50% AY0551 N/A 29
POR62 GNMA 4.50% AY0560 N/A 29
POR63 GNMA BD0519 N/A 29
POR64 GNMA BM9706 N/A 29

2018C_1 POR10 GNMA 4.50% BD0529 N/A 29
POR11 GNMA 4.50% BD0530 N/A 29
POR12 GNMA 4.50% BD0547 (Interest Out) (FUTURE 2019) N/A 29
POR14 GNMA 4.50% BD0538 N/A 29
POR15 GNMA 4.50% BD0546 N/A 29
POR16 GNMA 4.50% BD0548 (Interest Out) N/A 29
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2018C_1 POR17 GNMA 4.50% BD0566 (Interest Out) N/A 29
POR18 GNMA 4.50% BK7186 N/A 29
POR19 GNMA 4.50% BK7197 N/A 29
POR20 GNMA 4.50% BM7905 N/A 29

2018D POR23 08A: 1sts - NQ 190 (30bps) N/A 29
POR24 03B: 1sts - 190 (30bps) N/A 29
POR25 12A: 1sts - 190 (30bps) N/A 29
POR27 1sts - 190 (0bps) N/A 29

2019ABC POR01 1sts (w/ 2nds) GNMA BD0574 N/A 29
POR05 1sts (w/ 2nds) GNMA BK7165 N/A 29
POR06 1sts (w/ 2nds) Future GNMAs N/A 29
POR07 1sts (w/ 2nds) GNMA BK7166 N/A 29
POR08 1sts (w/ 2nds) GNMA BK7167 N/A 29
POR09 1sts (w/ 2nds) GNMA BK7173 N/A 29

2019DE POR12 Tfd Loans - 1sts (30 bps) N/A 29
POR14 Tfd Loans - 1sts (0.000%) N/A 29
POR15 GNMA 4.50% BK7175 (part w 18AB) N/A 29
POR16 GNMA 4.50% BK7186 (part w 18C) N/A 29
POR17 GNMA 4.50% BK7197 (part w 18C) N/A 29
POR18 GNMA 4.00% BK7176 -- Par (Non-Purp Interest Out) N/A 29
POR19 GNMA 4.00% BK7187 -- Par (Non-Purp Interest Out) N/A 29
POR20 GNMA 4.50% BK7193 N/A 29
POR21 GNMA 4.50% BK7185 N/A 29
POR22 GNMA 4.00% BD0501 (part in from 18AB) N/A 29
POR23 GNMA 4.00% BD0508 (part in from 18AB) N/A 29
POR24 GNMA 4.00% BD0510 (part in from 18AB) N/A 29
POR25 GNMA 4.00% BD0518 (part in from 18AB) N/A 29
POR26 GNMA 4.00% BD0520 (part in from 18AB) N/A 29
POR27 GNMA 4.50% BD0547 (part in from 18C) N/A 29
POR29 GNMA 4.50% BM9757 N/A 29
POR30 GNMA 4.50% BK7205 N/A 29
POR31 GNMA 4.50% BM9707 N/A 29
POR32 GNMA 4.50% BM9740 N/A 29
POR33 GNMA 4.50% BK7174 N/A 29
POR34 GNMA 4.50% (Non-Purp Interest Out) N/A 29
POR35 GNMA 3.50% BS1739 -- Par (Non-Purp Interest Out) N/A 29
POR36 GNMA 2.50% BS1751 N/A 29

2019FG POR04 GNMA BK7195 62.5bps N/A 29
POR10 GNMA BK7204 62.5bps N/A 29
POR11 GNMA BK7205 62.5bps (Part in 19DE) N/A 29
POR12 GNMA BK7206 62.5bps N/A 29
POR13 GNMA BM9660 48.8bps (Part out 20DEF) N/A 29
POR14 GNMA BM9661 60.4bps (Part out 20DEF) N/A 29
POR15 GNMA BM9662 57.8bps N/A 29
POR16 GNMA BM9663 62.5bps (Part out 20DEF) N/A 29
POR17 GNMA BM9673 62.5bps N/A 29
POR19 GNMA 4.50% BK7174 (part in 19DE) N/A 29
POR21 GNMA BS8481 25.5bps (Part out 20DEF) N/A 29
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2019FG POR22 GNMA BS8527 50bps (Part out 20GHI) N/A 29
POR23 GNMA BS8526 50.4bps (Part out 20GHI) N/A 29

2019HI POR12 GNMA 4.50% BK7194 (part in from 19DE) N/A 29
POR13 GNMA 4.50% BK7196 (part in from 19DE) N/A 29
POR14 GNMA 4.50% BK7204 (part in from 19DE) N/A 29
POR15 GNMA 4.50% BM9707 N/A 29
POR16 GNMA BM9711 N/A 29
POR17 GNMA BM9731 N/A 29
POR18 GNMA BM9733 N/A 29
POR19 GNMA BM9688 (Part w 2020GHI) N/A 29
POR20 GNMA BM9729 N/A 29
POR21 GNMA BM9741 N/A 29
POR22 GNMA BM9732 N/A 29
POR23 GNMA BM9730 (Part w 2020GHI) N/A 29
POR24 GNMA BS8511 (Part out 2020GHI) N/A 29
POR25 GNMA BS8521 (Part out 2020GHI) N/A 29
POR26 GNMA 2.00% BS8542 N/A 29

2019JKL POR04 GNMA BM9740 62.5bps (Part in 19DE) N/A 29
POR05 GNMA BM9742 62.5bps N/A 29
POR10 13B Tfd Lns: 1sts N/A 29
POR12 GNMA BK7176 61.9bps (Part in 19DE) N/A 29
POR13 GNMA BM9756 N/A 29
POR14 GNMA BM9758 N/A 29
POR15 GNMA BS1711 N/A 29
POR17 GNMA BS1725 65.2bps N/A 29
POR18 GNMA BS1726 34.0bps N/A 29
POR19 GNMA BS1724 54.6bps N/A 29
POR21 GNMA BK7187 59.5bps (Part in 19DE) N/A 29
POR22 GNMA BS1738 62.5bps N/A 29

2020ABC POR04 GNMA BS1739 73.2bps (Part in 19DE) N/A 29
POR06 GNMA BS1737 64.2bps Non-Purpose N/A 29
POR12 GNMA 4.50% BK7185 (Part in 19DE) N/A 29
POR14 GNMA BS8434 37.5bps Non-Purpose N/A 29
POR15 GNMA BS8435 43.2 bps Non-Purpose N/A 29
POR16 GNMA BS8436 29 bps Non-Purpose N/A 29
POR17 GNMA BS8449 36.9 bps Non-Purpose N/A 29
POR18 GNMA BS8451 26.1 bps Non-Purpose N/A 29

2020DEF POR05 GNMA 3.064% BS8495 56.4bps N/A 29
POR08 GNMA 3.250% BS8467 25.0bps N/A 29
POR14 GNMA 4.00% BM9660 (part in 19FG) N/A 29
POR15 GNMA 4.50% BM9661 (part in 19FG) N/A 29
POR16 GNMA 4.50% BM9663 (part in 19FG) N/A 29
POR18 GNMA 3.022% BS8510 52.2bps N/A 29
POR19 GNMA 3.255% BS8481 25.5bps (part w 19F) N/A 29
POR20 GNMA 3.255% BS8496 25.5bps N/A 29
POR21 20DEF / 02C Tfd Lns N/A 29

2020GHI POR12 GNMA 4.00% BM9730 25.0bps (part w 19HI) N/A 29
POR13 GNMA 2.5% BS8511 52.0bps (Part w 19HI) N/A 29
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2020GHI POR14 GNMA 2.5% BS8527 50.0bps (Part w 19FG) N/A 29
POR15 GNMA 2.5% BS8526 52.0bps (Part in 19FG) N/A 29
POR16 GNMA 4.0% BM9688 26.5bps (Part w 19HI) N/A 29
POR17 GNMA 2.0% BS8521 25.0bps (Part w 19HI) N/A 29
POR18 GNMA 2.5% BS8545 25.0bps N/A 29
POR19 GNMA 2.5% BS8544 25.0bps N/A 29
POR20 GNMA 2.5% BS8543 25.0bps N/A 29
POR21 GNMA 2.5% BS8558 45.6 bps N/A 29

2021ABC1 POR04 GNMA BS8558 40.2bps (Part w 20ABC) N/A 29
POR06 GNMA [       ] 37.5bps N/A 29
POR08 GNMA [Feb] 37.5bps Non-Purpose N/A 29
POR09 Part Out - GNMA [Feb 2021] 37.5bps N/A 29
POR12 GNMA BS8434 (part in from 20ABC) N/A 29
POR13 GNMA BS8435 (part in from 20ABC) N/A 29
POR14 GNMA BS8436 (part in from 20ABC) N/A 29
POR15 GNMA BS8449 (part in from 20ABC) N/A 29
POR16 GNMA BS8451 (part in from 20ABC) N/A 29
POR17 Part Out - GNMA [Mar 2021] 37.5bps N/A 29
POR18 Part Out - GNMA CE1942 [Jun 2021] 52.2bps N/A 29

2021DEF POR04 GNMA BS8597 45bps (Part w 20DEF) N/A 29
POR05 GNMA [       ] 45bps N/A 29
POR09 Zeros Out - GNMA [           ] 45bps N/A 29
POR11 Zeros In - GNMA [           ] 45bps N/A 29
POR12 GNMA BS8496 (part in from 20DEF) N/A 29
POR13 GNMA BS8608 47.7bps (Part w 20DEF) N/A 29

2021GHIJ POR04 GNMA CE1943 53.6bps (Part w 20GH) N/A 29
POR05 GNMA [       ] 50.0bps N/A 29
POR09 Zeros Out - GNMA [           ] 50.0bps N/A 29
POR11 Zeros In - GNMA [           ] 50.0bps N/A 29
POR12 GNMA BS8534 (part in from 20GH) N/A 29
POR13 GNMA CE1955 50.5bps (Part w 20GH) N/A 29
POR14 GNMA CE1970 48.8bps (Part w 20GH) N/A 29

2021KLM POR04 GNMA [       ] 50bps (Part w 21ABC) N/A 29
POR05 GNMA [       ] 50bps N/A 29
POR06 GNMA [       ] 50bps N/A 29
POR08 GNMA [       ] 50bps N/A 29
POR09 Zeros Out - GNMA [           ] 50bps N/A 29
POR11 Zeros In - GNMA [           ] 39.0bps N/A 29

EXCESS POR05 1sts - 176 (30 bps) N/A 29
POR06 GNMA MBS in Revenue Fund N/A 29
POR09 FHLMC MBS in Revenue Fund N/A 29
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Loan Assumptions

Loan Loans are
Series Portfolio Originated

2001AA POR01 1sts - 124 (0 bps) As Scheduled
POR05 1sts - 124 (30bps) As Scheduled
POR11 1sts - NQ 165 (30bps) As Scheduled

2002A POR01 1sts - 127 (30bps) As Scheduled
POR02 1sts - 127 (0bps) As Scheduled

2002B POR02 1sts - 131 (30bps) As Scheduled
2014A POR01 1sts - 177 (30 bps) As Scheduled
2015A POR01 1sts - 178 (30bps) As Scheduled
2015B POR01 1sts - 179 (30bps) As Scheduled
2017A POR14 2017A GNMA MBS (in Revenue Fund) As Scheduled
2017B POR01 1sts - 184 (0 bp svc) As Scheduled

POR03 2017B GNMA MBS (in Revenue Fund) As Scheduled
POR04 1sts - 184 (30 bp svc) As Scheduled

2017CDE POR01 GNMA - 1sts (.404% Servicing) As Scheduled
POR02 GNMA - 1sts (.483% Servicing) As Scheduled
POR03 GNMA - 1sts (.5% Servicing) As Scheduled
POR04 GNMA - 1sts (.443% Servicing) As Scheduled
POR05 GNMA - 1sts (.487% Servicing) As Scheduled
POR07 1sts - 186 (30 bp svc) As Scheduled
POR08 1sts - 186 (0 bp svc) As Scheduled
POR10 GNMA - 1sts (.5% Servicing) As Scheduled
POR11 GNMA - 1sts (.50% Servicing) As Scheduled
POR12 GNMA - 1sts (.481% Servicing) As Scheduled
POR13 GNMA - 1sts (.50% Servicing) As Scheduled
POR14 GNMA - 1sts (.308% Servicing) As Scheduled

2018AB POR36 1sts - 188 (30 bp svc) As Scheduled
POR37 1sts - 188 (0 bp svc) As Scheduled
POR50 GNMA 4.00% BD0501 (Interest Out) As Scheduled
POR51 GNMA 4.50% BD0506 (part w 17CDE) As Scheduled
POR52 GNMA 4.00% BD0508 (Interest Out) As Scheduled
POR53 GNMA 4.50% BD0509 As Scheduled
POR54 GNMA 4.50% BD0510 (50% Interest Out) As Scheduled
POR55 GNMA 4.50% [Pool #] (Interest Out) As Scheduled
POR56 GNMA 4.0% AY0551 (part in from 17CDE) As Scheduled
POR57 GNMA 4.0% AY0560 (part in from 17CDE) As Scheduled
POR58 GNMA 4.50% BD0518 As Scheduled
POR59 GNMA 4.50% BD0520 As Scheduled
POR60 GNMA 4.50% BK7175 As Scheduled
POR61 GNMA 4.50% AY0551 As Scheduled
POR62 GNMA 4.50% AY0560 As Scheduled
POR63 GNMA BD0519 As Scheduled
POR64 GNMA BM9706 As Scheduled

2018C_1 POR10 GNMA 4.50% BD0529 As Scheduled
POR11 GNMA 4.50% BD0530 As Scheduled
POR12 GNMA 4.50% BD0547 (Interest Out) (FUTURE 2019) As Scheduled
POR14 GNMA 4.50% BD0538 As Scheduled
POR15 GNMA 4.50% BD0546 As Scheduled
POR16 GNMA 4.50% BD0548 (Interest Out) As Scheduled
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Loan Assumptions

Loan Loans are
Series Portfolio Originated

2018C_1 POR17 GNMA 4.50% BD0566 (Interest Out) As Scheduled
POR18 GNMA 4.50% BK7186 As Scheduled
POR19 GNMA 4.50% BK7197 As Scheduled
POR20 GNMA 4.50% BM7905 As Scheduled

2018D POR23 08A: 1sts - NQ 190 (30bps) As Scheduled
POR24 03B: 1sts - 190 (30bps) As Scheduled
POR25 12A: 1sts - 190 (30bps) As Scheduled
POR27 1sts - 190 (0bps) As Scheduled

2019ABC POR01 1sts (w/ 2nds) GNMA BD0574 As Scheduled
POR05 1sts (w/ 2nds) GNMA BK7165 As Scheduled
POR06 1sts (w/ 2nds) Future GNMAs As Scheduled
POR07 1sts (w/ 2nds) GNMA BK7166 As Scheduled
POR08 1sts (w/ 2nds) GNMA BK7167 As Scheduled
POR09 1sts (w/ 2nds) GNMA BK7173 As Scheduled

2019DE POR12 Tfd Loans - 1sts (30 bps) As Scheduled
POR14 Tfd Loans - 1sts (0.000%) As Scheduled
POR15 GNMA 4.50% BK7175 (part w 18AB) As Scheduled
POR16 GNMA 4.50% BK7186 (part w 18C) As Scheduled
POR17 GNMA 4.50% BK7197 (part w 18C) As Scheduled
POR18 GNMA 4.00% BK7176 -- Par (Non-Purp Interest Out) As Scheduled
POR19 GNMA 4.00% BK7187 -- Par (Non-Purp Interest Out) As Scheduled
POR20 GNMA 4.50% BK7193 As Scheduled
POR21 GNMA 4.50% BK7185 As Scheduled
POR22 GNMA 4.00% BD0501 (part in from 18AB) As Scheduled
POR23 GNMA 4.00% BD0508 (part in from 18AB) As Scheduled
POR24 GNMA 4.00% BD0510 (part in from 18AB) As Scheduled
POR25 GNMA 4.00% BD0518 (part in from 18AB) As Scheduled
POR26 GNMA 4.00% BD0520 (part in from 18AB) As Scheduled
POR27 GNMA 4.50% BD0547 (part in from 18C) As Scheduled
POR29 GNMA 4.50% BM9757 As Scheduled
POR30 GNMA 4.50% BK7205 As Scheduled
POR31 GNMA 4.50% BM9707 As Scheduled
POR32 GNMA 4.50% BM9740 As Scheduled
POR33 GNMA 4.50% BK7174 As Scheduled
POR34 GNMA 4.50% (Non-Purp Interest Out) As Scheduled
POR35 GNMA 3.50% BS1739 -- Par (Non-Purp Interest Out) As Scheduled
POR36 GNMA 2.50% BS1751 As Scheduled

2019FG POR04 GNMA BK7195 62.5bps As Scheduled
POR10 GNMA BK7204 62.5bps As Scheduled
POR11 GNMA BK7205 62.5bps (Part in 19DE) As Scheduled
POR12 GNMA BK7206 62.5bps As Scheduled
POR13 GNMA BM9660 48.8bps (Part out 20DEF) As Scheduled
POR14 GNMA BM9661 60.4bps (Part out 20DEF) As Scheduled
POR15 GNMA BM9662 57.8bps As Scheduled
POR16 GNMA BM9663 62.5bps (Part out 20DEF) As Scheduled
POR17 GNMA BM9673 62.5bps As Scheduled
POR19 GNMA 4.50% BK7174 (part in 19DE) As Scheduled
POR21 GNMA BS8481 25.5bps (Part out 20DEF) As Scheduled
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Loan Assumptions

Loan Loans are
Series Portfolio Originated

2019FG POR22 GNMA BS8527 50bps (Part out 20GHI) As Scheduled
POR23 GNMA BS8526 50.4bps (Part out 20GHI) As Scheduled

2019HI POR12 GNMA 4.50% BK7194 (part in from 19DE) As Scheduled
POR13 GNMA 4.50% BK7196 (part in from 19DE) As Scheduled
POR14 GNMA 4.50% BK7204 (part in from 19DE) As Scheduled
POR15 GNMA 4.50% BM9707 As Scheduled
POR16 GNMA BM9711 As Scheduled
POR17 GNMA BM9731 As Scheduled
POR18 GNMA BM9733 As Scheduled
POR19 GNMA BM9688 (Part w 2020GHI) As Scheduled
POR20 GNMA BM9729 As Scheduled
POR21 GNMA BM9741 As Scheduled
POR22 GNMA BM9732 As Scheduled
POR23 GNMA BM9730 (Part w 2020GHI) As Scheduled
POR24 GNMA BS8511 (Part out 2020GHI) As Scheduled
POR25 GNMA BS8521 (Part out 2020GHI) As Scheduled
POR26 GNMA 2.00% BS8542 As Scheduled

2019JKL POR04 GNMA BM9740 62.5bps (Part in 19DE) As Scheduled
POR05 GNMA BM9742 62.5bps As Scheduled
POR10 13B Tfd Lns: 1sts As Scheduled
POR12 GNMA BK7176 61.9bps (Part in 19DE) As Scheduled
POR13 GNMA BM9756 As Scheduled
POR14 GNMA BM9758 As Scheduled
POR15 GNMA BS1711 As Scheduled
POR17 GNMA BS1725 65.2bps As Scheduled
POR18 GNMA BS1726 34.0bps As Scheduled
POR19 GNMA BS1724 54.6bps As Scheduled
POR21 GNMA BK7187 59.5bps (Part in 19DE) As Scheduled
POR22 GNMA BS1738 62.5bps As Scheduled

2020ABC POR04 GNMA BS1739 73.2bps (Part in 19DE) As Scheduled
POR06 GNMA BS1737 64.2bps Non-Purpose As Scheduled
POR12 GNMA 4.50% BK7185 (Part in 19DE) As Scheduled
POR14 GNMA BS8434 37.5bps Non-Purpose As Scheduled
POR15 GNMA BS8435 43.2 bps Non-Purpose As Scheduled
POR16 GNMA BS8436 29 bps Non-Purpose As Scheduled
POR17 GNMA BS8449 36.9 bps Non-Purpose As Scheduled
POR18 GNMA BS8451 26.1 bps Non-Purpose As Scheduled

2020DEF POR05 GNMA 3.064% BS8495 56.4bps As Scheduled
POR08 GNMA 3.250% BS8467 25.0bps As Scheduled
POR14 GNMA 4.00% BM9660 (part in 19FG) As Scheduled
POR15 GNMA 4.50% BM9661 (part in 19FG) As Scheduled
POR16 GNMA 4.50% BM9663 (part in 19FG) As Scheduled
POR18 GNMA 3.022% BS8510 52.2bps As Scheduled
POR19 GNMA 3.255% BS8481 25.5bps (part w 19F) As Scheduled
POR20 GNMA 3.255% BS8496 25.5bps As Scheduled
POR21 20DEF / 02C Tfd Lns As Scheduled

2020GHI POR12 GNMA 4.00% BM9730 25.0bps (part w 19HI) As Scheduled
POR13 GNMA 2.5% BS8511 52.0bps (Part w 19HI) As Scheduled
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Loan Assumptions

Loan Loans are
Series Portfolio Originated

2020GHI POR14 GNMA 2.5% BS8527 50.0bps (Part w 19FG) As Scheduled
POR15 GNMA 2.5% BS8526 52.0bps (Part in 19FG) As Scheduled
POR16 GNMA 4.0% BM9688 26.5bps (Part w 19HI) As Scheduled
POR17 GNMA 2.0% BS8521 25.0bps (Part w 19HI) As Scheduled
POR18 GNMA 2.5% BS8545 25.0bps As Scheduled
POR19 GNMA 2.5% BS8544 25.0bps As Scheduled
POR20 GNMA 2.5% BS8543 25.0bps As Scheduled
POR21 GNMA 2.5% BS8558 45.6 bps As Scheduled

2021ABC1 POR04 GNMA BS8558 40.2bps (Part w 20ABC) As Scheduled
POR06 GNMA [       ] 37.5bps As Scheduled
POR08 GNMA [Feb] 37.5bps Non-Purpose As Scheduled
POR09 Part Out - GNMA [Feb 2021] 37.5bps As Scheduled
POR12 GNMA BS8434 (part in from 20ABC) As Scheduled
POR13 GNMA BS8435 (part in from 20ABC) As Scheduled
POR14 GNMA BS8436 (part in from 20ABC) As Scheduled
POR15 GNMA BS8449 (part in from 20ABC) As Scheduled
POR16 GNMA BS8451 (part in from 20ABC) As Scheduled
POR17 Part Out - GNMA [Mar 2021] 37.5bps As Scheduled
POR18 Part Out - GNMA CE1942 [Jun 2021] 52.2bps As Scheduled

2021DEF POR04 GNMA BS8597 45bps (Part w 20DEF) As Scheduled
POR05 GNMA [       ] 45bps As Scheduled
POR09 Zeros Out - GNMA [           ] 45bps As Scheduled
POR11 Zeros In - GNMA [           ] 45bps As Scheduled
POR12 GNMA BS8496 (part in from 20DEF) As Scheduled
POR13 GNMA BS8608 47.7bps (Part w 20DEF) As Scheduled

2021GHIJ POR04 GNMA CE1943 53.6bps (Part w 20GH) As Scheduled
POR05 GNMA [       ] 50.0bps As Scheduled
POR09 Zeros Out - GNMA [           ] 50.0bps As Scheduled
POR11 Zeros In - GNMA [           ] 50.0bps As Scheduled
POR12 GNMA BS8534 (part in from 20GH) As Scheduled
POR13 GNMA CE1955 50.5bps (Part w 20GH) As Scheduled
POR14 GNMA CE1970 48.8bps (Part w 20GH) As Scheduled

2021KLM POR04 GNMA [       ] 50bps (Part w 21ABC) As Scheduled
POR05 GNMA [       ] 50bps As Scheduled
POR06 GNMA [       ] 50bps As Scheduled
POR08 GNMA [       ] 50bps As Scheduled
POR09 Zeros Out - GNMA [           ] 50bps As Scheduled
POR11 Zeros In - GNMA [           ] 39.0bps As Scheduled

EXCESS POR05 1sts - 176 (30 bps) As Scheduled
POR06 GNMA MBS in Revenue Fund As Scheduled
POR09 FHLMC MBS in Revenue Fund As Scheduled
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Select Series For Yield Calculation

Include in
Series Description Yield Calc

2001AA 2001 Series AA No
2002A 2002 Series A No
2002B 2002 Series B No
2014A 2014 Series A No
2015A 2015 Series A No
2015B 2015 Series B No
2017A 2017 Series A No
2017B 2017 Series B No
2017CDE 2017 Series CDE No
2018AB 2018 Series AB No
2018C_1 2018 Series C No
2018D 2018 Series D No
2019ABC 2019 Series ABC No
2019DE 2019 Series DE No
2019FG 2019 Series FG No
2019HI 2019 Series HI No
2019JKL 2019 Series JKL No
2020ABC 2020 Series ABC No
2020DEF 2020 Series DEF No
2020GHI 2020 Series GHI No
2021ABC1 2021 Series ABC - Post-Closing No
2021DEF Closing Cash Flows No
2021GHIJ Closing Cash Flows No
2021KLM Preliminary Cash Flows No
EXCESS SF Surplus Acct No

Series Rate Table Override

Override Rate Tables Yes

Series Rate Table Override

Series Rate Table Override With

2001AA TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
TBL04 SIFMA+0.15%: Triggrs TBL03: Hgh- SIFMA+0.15%: Triggrs
TBL05 SIFMA+0.05%: Triggrs TBL04: Hgh- SIFMA+0.05%: Triggrs
TBL06 LIBOR: Triggers TBL05: Hgh- LIBOR: Triggers
TBL07 LIBOR+0.05% Swaps TBL06: Hgh- LIBOR+0.05% Swaps
TBL08 Reinvest Rates TBL07: Hgh- Reinvest Rates

2002A TBL01 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL02 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Series Rate Table Override

Series Rate Table Override With

2002A TBL03 SIFMA+0.15%: Triggrs TBL03: Hgh- SIFMA+0.15%: Triggrs
TBL04 SIFMA+0.05%: Triggrs TBL04: Hgh- SIFMA+0.05%: Triggrs
TBL05 LIBOR: Triggers TBL05: Hgh- LIBOR: Triggers
TBL06 LIBOR+0.05% Swaps TBL06: Hgh- LIBOR+0.05% Swaps
TBL07 Reinvest Rates TBL07: Hgh- Reinvest Rates

2002B TBL01 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL02 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
TBL03 SIFMA+0.15%: Triggrs TBL03: Hgh- SIFMA+0.15%: Triggrs
TBL04 SIFMA+0.05%: Triggrs TBL04: Hgh- SIFMA+0.05%: Triggrs
TBL05 LIBOR: Triggers TBL05: Hgh- LIBOR: Triggers
TBL06 LIBOR+0.05% Swaps TBL06: Hgh- LIBOR+0.05% Swaps
TBL07 Reinvest Rates TBL07: Hgh- Reinvest Rates

2014A TBL01 Reinvest Rates TBL07: Hgh- Reinvest Rates
2015A TBL07 Reinvest Rates TBL07: Hgh- Reinvest Rates
2015B TBL07 Reinvest Rates TBL07: Hgh- Reinvest Rates
2017A TBL01 S&P Reinvest Min TBL07: Hgh- Reinvest Rates
2017B TBL02 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

TBL03 Reinvest Rates TBL07: Hgh- Reinvest Rates
2017CDE TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates

TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
TBL04 LIBOR: Swap TBL02: Hgh- LIBOR: VRDO

2018AB TBL01 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL02 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
TBL03 SIFMA+0.15%: Triggrs TBL03: Hgh- SIFMA+0.15%: Triggrs
TBL04 SIFMA+0.05%: Triggrs TBL04: Hgh- SIFMA+0.05%: Triggrs
TBL05 LIBOR: Triggers TBL05: Hgh- LIBOR: Triggers
TBL06 LIBOR+0.05% Swaps TBL06: Hgh- LIBOR+0.05% Swaps
TBL07 Reinvest Rates TBL07: Hgh- Reinvest Rates
TBL08 LIBOR: Swap TBL02: Hgh- LIBOR: VRDO

2018C_1 TBL04 Reinvestment Rate TBL07: Hgh- Reinvest Rates
2018D TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO

TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
TBL04 SIFMA+0.15%: Triggrs TBL03: Hgh- SIFMA+0.15%: Triggrs
TBL05 SIFMA+0.05%: Triggrs TBL04: Hgh- SIFMA+0.05%: Triggrs
TBL06 LIBOR: Triggers TBL05: Hgh- LIBOR: Triggers
TBL07 LIBOR+0.05% Swaps TBL06: Hgh- LIBOR+0.05% Swaps
TBL08 Reinvest Rates TBL07: Hgh- Reinvest Rates

2019ABC TBL01 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
TBL02 Reinvest Rates TBL07: Hgh- Reinvest Rates

2019DE TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
TBL04 LIBOR: Swap TBL02: Hgh- LIBOR: VRDO

2019FG TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

2019HI TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Series Rate Table Override

Series Rate Table Override With

2019HI TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
2019JKL TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates

TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

2020ABC TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

2020DEF TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

2020GHI TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

2021ABC1 TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

2021DEF TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

2021GHIJ TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

2021KLM TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

EXCESS TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
TBL04 SIFMA+0.15%: Triggrs TBL03: Hgh- SIFMA+0.15%: Triggrs
TBL05 SIFMA+0.05%: Triggrs TBL04: Hgh- SIFMA+0.05%: Triggrs
TBL06 LIBOR: Triggers TBL05: Hgh- LIBOR: Triggers
TBL07 LIBOR+0.05% Swaps TBL06: Hgh- LIBOR+0.05% Swaps
TBL08 Reinvest Rates TBL07: Hgh- Reinvest Rates

Use Series Assumptions

Series Series Batched Assumption Loan Expense Reserve Rate Table
Assumptions Overrides Overrides Overrides

2001AA N/A Yes Yes Yes Yes
2002A N/A Yes Yes Yes Yes
2002B N/A Yes Yes Yes Yes
2014A N/A Yes Yes Yes Yes
2015A N/A Yes Yes Yes Yes
2015B N/A Yes Yes Yes Yes
2017A N/A Yes Yes Yes Yes
2017B N/A Yes Yes Yes Yes
2017CDE N/A Yes Yes Yes Yes
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Use Series Assumptions

Series Series Batched Assumption Loan Expense Reserve Rate Table
Assumptions Overrides Overrides Overrides

2018AB N/A Yes Yes Yes Yes
2018C_1 N/A Yes Yes Yes Yes
2018D N/A Yes Yes Yes Yes
2019ABC N/A Yes Yes Yes Yes
2019DE N/A Yes Yes Yes Yes
2019FG N/A Yes Yes Yes Yes
2019HI N/A Yes Yes Yes Yes
2019JKL N/A Yes Yes Yes Yes
2020ABC N/A Yes Yes Yes Yes
2020DEF N/A Yes Yes Yes Yes
2020GHI N/A Yes Yes Yes Yes
2021ABC1 N/A Yes Yes Yes Yes
2021DEF N/A Yes Yes Yes Yes
2021GHIJ N/A Yes Yes Yes Yes
2021KLM N/A Yes Yes Yes Yes
EXCESS N/A Yes Yes Yes Yes

Value of Indenture Reserve Taps/Replen

Indenture Amount -13,256,000.00
Present Value -18,515,744.98
Date Nov  1, 2020
Rate 1.0000000%

Compounding Freq Semiannual

Value of External Distribution

Indenture Amount 167,422,126.00
Present Value 123,377,270.46
Date Nov  1, 2020
Rate 1.0000000%

Compounding Freq Semiannual
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CASHFLOW REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Expense Summary
Gross Total Total Net Intra-Series Surplus Revenue MRA Overall

Date Revenues Debt Serv Expenses Revenues Surplus Trans Dist Balance Balance Balance

Dec 31, 2020 - - - - - 7,366,738 83,764,557 7,366,738 91,131,295
May  1, 2021 29,048,778 31,846,503 7,013,748 -9,811,473 - 58,415,928 15,837,157 5,376,825 21,213,982
Nov  1, 2021 46,748,854 36,244,002 7,264,048 3,240,804 - 5,393,682 14,186,648 55,555 14,242,204
May  1, 2022 52,630,468 40,863,471 4,814,914 6,952,083 - 9,074,989 12,285,443 150,642 12,436,085
Nov  1, 2022 55,296,550 42,465,071 3,348,428 9,483,051 - 9,032,613 12,735,881 124,636 12,860,517
May  1, 2023 55,073,907 46,774,294 934,387 7,365,226 - 8,888,585 11,212,521 95,946 11,308,467
Nov  1, 2023 55,293,511 48,107,481 -333,206 7,519,236 - 8,153,846 10,577,912 95,033 10,672,945
May  1, 2024 55,342,037 61,135,447 -2,591,933 -3,201,476 - 4,985,881 2,390,555 94,115 2,484,670
Nov  1, 2024 54,671,661 51,836,945 -3,937,756 6,772,472 - 9,163,028 - - -
May  1, 2025 54,236,875 54,699,698 -6,180,267 5,717,444 - 5,717,444 - - -
Nov  1, 2025 60,135,807 54,908,706 -7,595,756 12,822,856 - 10,787,120 2,035,737 91,414 2,127,151
May  1, 2026 53,107,628 58,896,545 -9,762,483 3,973,565 - 6,009,302 - - -
Nov  1, 2026 52,460,493 56,400,440 -11,225,987 7,286,040 - 7,286,040 - - -
May  1, 2027 51,694,362 68,008,177 -10,702,066 -5,611,749 - -5,611,749 - 144 144
Nov  1, 2027 50,884,583 55,341,065 -11,015,456 6,558,974 - 6,558,974 - 850 850
May  1, 2028 50,283,041 69,953,115 -10,692,221 -8,977,854 - -8,977,854 - 612 612
Nov  1, 2028 49,721,602 51,962,812 -10,542,206 8,300,996 - 8,300,996 - 401 401
May  1, 2029 49,095,964 51,720,125 -10,151,718 7,527,557 - 7,527,557 - 546 546
Nov  1, 2029 48,523,764 54,084,485 -10,047,487 4,486,766 - 4,486,766 - 216 216
May  1, 2030 47,909,328 51,805,199 -9,348,742 5,452,872 - 5,452,872 - 577 577
Nov  1, 2030 47,339,931 51,338,321 -9,176,554 5,178,163 - 5,178,163 - 343 343
May  1, 2031 46,742,363 51,065,910 -8,085,117 3,761,570 - 3,761,570 - 292 292
Nov  1, 2031 46,178,239 47,684,172 -7,850,494 6,344,561 - 6,344,561 - 365 365
May  1, 2032 45,554,678 46,500,714 -6,964,012 6,017,977 - 6,017,977 - 427 427
Nov  1, 2032 44,911,141 44,940,243 -6,442,827 6,413,725 - 6,413,725 - 750 750
May  1, 2033 44,065,648 42,656,065 -5,487,417 6,897,000 - 6,897,000 - 814 814
Nov  1, 2033 43,151,669 42,367,596 -5,028,310 5,812,382 - 5,812,382 - 517 517
May  1, 2034 42,190,832 39,144,929 -4,132,521 7,178,424 - 7,178,424 - 305 305
Nov  1, 2034 41,289,369 38,101,842 -3,669,579 6,857,106 - 6,857,106 - 564 564
May  1, 2035 40,318,115 37,379,353 -2,882,260 5,821,021 - 5,821,021 - 259 259
Nov  1, 2035 39,370,596 38,938,533 -2,463,470 2,895,533 - 2,895,533 - 697 697
May  1, 2036 38,551,072 34,662,487 -1,973,898 5,862,483 - 5,862,483 - 480 480
Nov  1, 2036 37,739,433 34,071,395 -1,674,073 5,342,111 - 5,342,111 - 278 278
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CASHFLOW REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Expense Summary
Gross Total Total Net Intra-Series Surplus Revenue MRA Overall

Date Revenues Debt Serv Expenses Revenues Surplus Trans Dist Balance Balance Balance

May  1, 2037 36,936,407 31,908,559 -1,292,242 6,320,090 - 6,320,090 - 573 573
Nov  1, 2037 36,087,874 28,875,579 -1,035,390 8,247,686 - 8,247,686 - 874 874
May  1, 2038 35,242,897 26,596,944 -727,215 9,373,168 - 9,373,168 - 111 111
Nov  1, 2038 34,480,492 25,428,178 -525,836 9,578,150 - 9,578,150 - 226 226
May  1, 2039 33,899,724 25,558,731 -281,127 8,622,119 - 8,622,119 - 540 540
Nov  1, 2039 33,512,592 25,440,853 -99,891 8,171,630 - 8,171,630 - 647 647
May  1, 2040 33,136,804 25,268,092 92,686 7,776,026 - 7,776,026 - 635 635
Nov  1, 2040 32,775,759 24,590,766 272,787 7,912,206 - 7,912,206 - 779 779
May  1, 2041 32,398,514 23,870,480 417,946 8,110,089 - 8,110,089 - 384 384
Nov  1, 2041 32,029,905 22,654,914 537,693 8,837,299 - 8,837,299 - 785 785
May  1, 2042 31,611,054 21,121,388 598,799 9,890,867 - 9,890,867 - 824 824
Nov  1, 2042 31,247,734 20,326,508 656,509 10,264,717 - 10,264,717 - 337 337
May  1, 2043 30,884,522 19,982,612 681,072 10,220,839 - 10,220,839 - 866 866
Nov  1, 2043 30,491,060 19,458,055 717,535 10,315,470 - 9,842,453 473,016 899,632 1,372,649
May  1, 2044 30,078,607 19,080,335 692,269 10,306,003 - 10,303,215 475,804 2,310,446 2,786,250
Nov  1, 2044 29,671,715 17,505,635 633,626 11,532,455 - 11,535,976 472,283 4,427,511 4,899,794
May  1, 2045 29,250,832 15,599,532 546,815 13,104,485 - 13,101,235 475,533 8,255,271 8,730,803
Nov  1, 2045 28,861,030 15,056,236 509,427 13,295,368 - 13,298,927 471,974 12,190,878 12,662,852
May  1, 2046 28,474,219 14,334,400 437,468 13,702,351 - 13,699,563 474,762 16,253,491 16,728,253
Nov  1, 2046 28,076,209 13,729,085 404,182 13,942,942 - 13,945,582 472,122 21,846,541 22,318,663
May  1, 2047 27,693,266 13,210,109 337,950 14,145,207 - 14,143,086 474,243 27,592,994 28,067,237
Nov  1, 2047 26,642,093 12,603,445 304,261 13,734,387 - 13,756,582 452,048 33,632,970 34,085,017
May  1, 2048 25,371,994 10,436,157 238,267 14,697,570 - 14,694,570 455,047 40,016,569 40,471,616
Nov  1, 2048 23,394,380 10,254,731 210,705 12,928,944 - 12,941,957 442,033 45,293,615 45,735,648
May  1, 2049 20,736,431 6,079,991 170,072 14,486,367 - 14,484,463 433,938 53,491,830 53,925,768
Nov  1, 2049 18,086,217 5,142,955 155,455 12,787,807 - 12,890,712 331,033 60,411,656 60,742,689
May  1, 2050 13,944,105 4,792,498 120,223 9,031,384 - 9,138,318 214,098 65,925,108 66,139,206
Nov  1, 2050 10,884,684 10,470,712 98,987 314,985 - 358,293 170,791 64,507,839 64,678,630
May  1, 2051 6,525,246 7,068,359 53,039 -596,152 - -1,600,966 1,175,605 63,187,294 64,362,899
Nov  1, 2051 2,612,205 2,055,468 77 556,659 - 1,612,295 120,000 - 120,000
May  1, 2052 64,086 - - 64,086 - 74,086 110,000 - 110,000
Nov  1, 2052 9,287 - - 9,287 - 9,287 110,000 - 110,000
May  1, 2053 9,154 - - 9,154 - 9,154 110,000 - 110,000
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CASHFLOW REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Expense Summary
Gross Total Total Net Intra-Series Surplus Revenue MRA Overall

Date Revenues Debt Serv Expenses Revenues Surplus Trans Dist Balance Balance Balance

Nov  1, 2053 9,147 - - 9,147 - 9,147 110,000 - 110,000
May  1, 2054 9,015 - - 9,015 - 9,015 110,000 - 110,000
Nov  1, 2054 9,008 - - 9,008 - 9,008 110,000 - 110,000
May  1, 2055 5,842 - - 5,842 - 115,842 - - -
Nov  1, 2055 1,999 - - 1,999 - 1,999 - - -
May  1, 2056 1,973 - - 1,973 - 1,973 - - -

2,344,720,381 2,054,406,448 -151,656,141 441,970,074 0 534,105,468
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Assets Liabilities
Res/Acq Loan Short-Term MRA Ind Red Total Parity Bond Other Total

Date Valuation Valuation Valuation Valuation Fund Val Assets Assets Value Liabilities Liabilities

Dec 31, 2020 39,271,666 1,077,889,367 83,764,557 7,366,738 - 1,208,292,328 1,208,292,328 1,166,385,699 - 1,166,385,699
May  1, 2021 38,000,194 1,186,690,668 73,191,671 5,376,825 - 1,303,259,357 1,303,259,357 1,270,019,605 - 1,270,019,605
Nov  1, 2021 29,512,092 1,386,389,525 36,954,134 55,555 - 1,452,911,305 1,452,911,305 1,420,433,910 - 1,420,433,910
May  1, 2022 29,264,592 1,483,708,591 31,427,926 150,642 - 1,544,551,751 1,544,551,751 1,512,558,603 - 1,512,558,603
Nov  1, 2022 27,909,342 1,456,882,500 30,111,216 124,636 - 1,515,027,695 1,515,027,695 1,479,358,864 - 1,479,358,864
May  1, 2023 27,616,342 1,428,966,070 24,961,756 95,946 - 1,481,640,114 1,481,640,114 1,442,771,505 - 1,442,771,505
Nov  1, 2023 27,377,092 1,400,306,177 21,082,616 95,033 - 1,448,860,918 1,448,860,918 1,407,104,204 - 1,407,104,204
May  1, 2024 27,154,717 1,371,256,895 6,638,971 94,115 - 1,405,144,697 1,405,144,697 1,361,169,859 - 1,361,169,859
Nov  1, 2024 26,125,754 1,342,120,510 3,441,189 - - 1,371,687,453 1,371,687,453 1,325,552,809 - 1,325,552,809
May  1, 2025 21,769,095 1,312,976,195 3,199,647 - - 1,337,944,937 1,337,944,937 1,290,221,144 - 1,290,221,144
Nov  1, 2025 15,053,849 1,283,816,271 6,141,763 91,414 - 1,305,103,298 1,305,103,298 1,255,029,688 - 1,255,029,688
May  1, 2026 11,866,680 1,254,640,667 3,090,813 - - 1,269,598,160 1,269,598,160 1,219,343,262 - 1,219,343,262
Nov  1, 2026 9,206,975 1,225,440,238 3,116,732 - - 1,237,763,945 1,237,763,945 1,185,416,687 - 1,185,416,687
May  1, 2027 - 1,196,212,747 3,378,463 144 - 1,199,591,354 1,199,591,354 1,139,964,784 - 1,139,964,784
Nov  1, 2027 - 1,166,959,465 1,666,122 850 - 1,168,626,437 1,168,626,437 1,107,332,377 - 1,107,332,377
May  1, 2028 - 1,137,682,603 1,341,375 612 - 1,139,024,590 1,139,024,590 1,060,164,284 - 1,060,164,284
Nov  1, 2028 - 1,108,416,365 1,416,493 401 - 1,109,833,259 1,109,833,259 1,029,190,327 - 1,029,190,327
May  1, 2029 - 1,079,214,567 1,352,475 546 - 1,080,567,589 1,080,567,589 997,755,325 - 997,755,325
Nov  1, 2029 - 1,050,048,929 1,186,096 216 - 1,051,235,241 1,051,235,241 964,344,101 - 964,344,101
May  1, 2030 - 1,020,924,850 1,225,066 577 - 1,022,150,492 1,022,150,492 932,031,471 - 932,031,471
Nov  1, 2030 - 991,839,802 1,221,950 343 - 993,062,096 993,062,096 899,402,257 - 899,402,257
May  1, 2031 - 962,768,053 1,353,502 292 - 964,121,847 964,121,847 867,586,276 - 867,586,276
Nov  1, 2031 - 933,731,525 1,287,819 365 - 935,019,709 935,019,709 837,348,347 - 837,348,347
May  1, 2032 - 904,731,392 1,255,491 427 - 905,987,310 905,987,310 808,048,289 - 808,048,289
Nov  1, 2032 - 875,837,909 1,255,977 750 - 877,094,636 877,094,636 780,005,920 - 780,005,920
May  1, 2033 - 847,213,331 1,357,779 814 - 848,571,924 848,571,924 751,331,057 - 751,331,057
Nov  1, 2033 - 818,982,619 1,530,231 517 - 820,513,367 820,513,367 722,868,516 - 722,868,516
May  1, 2034 - 791,160,858 1,621,821 305 - 792,782,984 792,782,984 694,248,112 - 694,248,112
Nov  1, 2034 - 763,738,897 1,635,805 564 - 765,375,266 765,375,266 665,564,662 - 665,564,662
May  1, 2035 - 736,753,076 1,701,908 259 - 738,455,242 738,455,242 636,777,982 - 636,777,982
Nov  1, 2035 - 710,231,849 1,674,501 697 - 711,907,048 711,907,048 605,557,887 - 605,557,887
May  1, 2036 - 684,041,371 1,831,614 480 - 685,873,465 685,873,465 577,634,188 - 577,634,188
Nov  1, 2036 - 658,200,640 1,786,479 278 - 659,987,396 659,987,396 549,366,702 - 549,366,702
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Assets Liabilities
Res/Acq Loan Short-Term MRA Ind Red Total Parity Bond Other Total

Date Valuation Valuation Valuation Valuation Fund Val Assets Assets Value Liabilities Liabilities

May  1, 2037 - 632,689,652 1,699,805 573 - 634,390,031 634,390,031 520,930,239 - 520,930,239
Nov  1, 2037 - 607,579,326 1,640,530 874 - 609,220,731 609,220,731 494,514,614 - 494,514,614
May  1, 2038 - 582,860,327 1,684,197 111 - 584,544,635 584,544,635 468,904,636 - 468,904,636
Nov  1, 2038 - 558,477,133 1,678,107 226 - 560,155,467 560,155,467 443,060,117 - 443,060,117
May  1, 2039 - 534,245,924 1,603,858 540 - 535,850,322 535,850,322 417,490,867 - 417,490,867
Nov  1, 2039 - 509,989,065 1,600,176 647 - 511,589,888 511,589,888 391,576,695 - 391,576,695
May  1, 2040 - 485,681,806 1,599,798 635 - 487,282,239 487,282,239 365,762,410 - 365,762,410
Nov  1, 2040 - 461,319,848 1,599,102 779 - 462,919,730 462,919,730 340,147,820 - 340,147,820
May  1, 2041 - 436,905,018 1,599,189 384 - 438,504,591 438,504,591 314,482,732 - 314,482,732
Nov  1, 2041 - 412,443,039 1,220,881 785 - 413,664,704 413,664,704 290,386,953 - 290,386,953
May  1, 2042 - 387,921,801 1,118,348 824 - 389,040,973 389,040,973 268,565,285 - 268,565,285
Nov  1, 2042 - 363,333,094 1,119,742 337 - 364,453,173 364,453,173 247,312,538 - 247,312,538
May  1, 2043 - 338,673,404 769,450 866 - 339,443,721 339,443,721 226,488,511 - 226,488,511
Nov  1, 2043 - 313,944,622 1,433,818 899,632 - 316,278,072 316,278,072 206,753,008 - 206,753,008
May  1, 2044 - 289,206,501 1,456,260 2,310,446 - 292,973,208 292,973,208 186,680,834 - 186,680,834
Nov  1, 2044 - 264,449,880 1,307,815 4,427,511 - 270,185,206 270,185,206 167,631,786 - 167,631,786
May  1, 2045 - 239,654,794 1,310,719 8,255,271 - 249,220,783 249,220,783 150,475,664 - 150,475,664
Nov  1, 2045 - 214,823,237 1,315,771 12,190,878 - 228,329,886 228,329,886 133,192,269 - 133,192,269
May  1, 2046 - 189,940,443 1,297,135 16,253,491 - 207,491,069 207,491,069 117,371,398 - 117,371,398
Nov  1, 2046 - 165,005,815 1,295,556 21,846,541 - 188,147,911 188,147,911 101,777,846 - 101,777,846
May  1, 2047 - 140,014,153 1,303,773 27,592,994 - 168,910,921 168,910,921 86,046,411 - 86,046,411
Nov  1, 2047 - 115,644,633 1,282,961 33,632,970 - 150,560,564 150,560,564 70,958,343 - 70,958,343
May  1, 2048 - 92,123,026 1,181,746 40,016,569 - 133,321,341 133,321,341 58,474,376 - 58,474,376
Nov  1, 2048 - 70,156,288 1,312,375 45,293,615 - 116,762,277 116,762,277 45,181,439 - 45,181,439
May  1, 2049 - 50,489,343 1,047,529 53,491,830 - 105,028,703 105,028,703 36,449,422 - 36,449,422
Nov  1, 2049 - 33,148,515 725,620 60,411,656 - 94,285,790 94,285,790 29,393,219 - 29,393,219
May  1, 2050 - 19,670,714 590,767 65,925,108 - 86,186,589 86,186,589 22,572,723 - 22,572,723
Nov  1, 2050 - 9,077,882 300,373 64,507,839 - 73,886,095 73,886,095 10,792,827 - 10,792,827
May  1, 2051 - 2,667,268 1,195,605 63,187,294 - 67,050,167 67,050,167 2,330,695 - 2,330,695
Nov  1, 2051 - 90,748 139,969 - - 230,717 230,717 - - -
May  1, 2052 - 31,150 129,969 - - 161,119 161,119 - - -
Nov  1, 2052 - 26,143 129,969 - - 156,112 156,112 - - -
May  1, 2053 - 21,126 129,969 - - 151,095 151,095 - - -
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Assets Liabilities
Res/Acq Loan Short-Term MRA Ind Red Total Parity Bond Other Total

Date Valuation Valuation Valuation Valuation Fund Val Assets Assets Value Liabilities Liabilities

Nov  1, 2053 - 16,099 129,969 - - 146,068 146,068 - - -
May  1, 2054 - 11,061 129,969 - - 141,031 141,031 - - -
Nov  1, 2054 - 6,012 129,969 - - 135,982 135,982 - - -
May  1, 2055 - 2,771 19,969 - - 22,740 22,740 - - -
Nov  1, 2055 - 1,382 19,969 - - 21,351 21,351 - - -
May  1, 2056 - - 19,969 - - 19,969 19,969 - - -
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Asset
Date Coverage Parity

Dec 31, 2020 41,906,629 103.593
May  1, 2021 33,239,752 102.617
Nov  1, 2021 32,477,395 102.286
May  1, 2022 31,993,148 102.115
Nov  1, 2022 35,668,831 102.411
May  1, 2023 38,868,608 102.694
Nov  1, 2023 41,756,714 102.968
May  1, 2024 43,974,838 103.231
Nov  1, 2024 46,134,644 103.480
May  1, 2025 47,723,793 103.699
Nov  1, 2025 50,073,610 103.990
May  1, 2026 50,254,898 104.121
Nov  1, 2026 52,347,258 104.416
May  1, 2027 59,626,570 105.231
Nov  1, 2027 61,294,060 105.535
May  1, 2028 78,860,306 107.438
Nov  1, 2028 80,642,932 107.836
May  1, 2029 82,812,263 108.300
Nov  1, 2029 86,891,140 109.010
May  1, 2030 90,119,021 109.669
Nov  1, 2030 93,659,839 110.414
May  1, 2031 96,535,571 111.127
Nov  1, 2031 97,671,362 111.664
May  1, 2032 97,939,021 112.120
Nov  1, 2032 97,088,716 112.447
May  1, 2033 97,240,867 112.942
Nov  1, 2033 97,644,850 113.508
May  1, 2034 98,534,872 114.193
Nov  1, 2034 99,810,604 114.996
May  1, 2035 101,677,260 115.967
Nov  1, 2035 106,349,161 117.562
May  1, 2036 108,239,277 118.738
Nov  1, 2036 110,620,694 120.136
May  1, 2037 113,459,792 121.780
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Asset
Date Coverage Parity

Nov  1, 2037 114,706,117 123.196
May  1, 2038 115,639,999 124.662
Nov  1, 2038 117,095,350 126.429
May  1, 2039 118,359,455 128.350
Nov  1, 2039 120,013,193 130.649
May  1, 2040 121,519,829 133.224
Nov  1, 2040 122,771,910 136.094
May  1, 2041 124,021,859 139.437
Nov  1, 2041 123,277,751 142.453
May  1, 2042 120,475,688 144.859
Nov  1, 2042 117,140,635 147.365
May  1, 2043 112,955,210 149.872
Nov  1, 2043 109,525,064 152.974
May  1, 2044 106,292,374 156.938
Nov  1, 2044 102,553,420 161.178
May  1, 2045 98,745,119 165.622
Nov  1, 2045 95,137,617 171.429
May  1, 2046 90,119,671 176.782
Nov  1, 2046 86,370,065 184.861
May  1, 2047 82,864,510 196.302
Nov  1, 2047 79,602,221 212.182
May  1, 2048 74,846,965 228.000
Nov  1, 2048 71,580,838 258.430
May  1, 2049 68,579,281 288.149
Nov  1, 2049 64,892,571 320.774
May  1, 2050 63,613,866 381.817
Nov  1, 2050 63,093,268 684.585
May  1, 2051 64,719,472 2,876.831
Nov  1, 2051 230,717 -
May  1, 2052 161,119 -
Nov  1, 2052 156,112 -
May  1, 2053 151,095 -
Nov  1, 2053 146,068 -
May  1, 2054 141,031 -
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Asset
Date Coverage Parity

Nov  1, 2054 135,982 -
May  1, 2055 22,740 -
Nov  1, 2055 21,351 -
May  1, 2056 19,969 -
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REVENUE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Loan Acquisition Reserve Short Term Other Gross
Date Revenues Revenues Revenues Interest Revenues Revenues

Jan 30, 2021 6,378,106 - - - - 6,378,106
May  1, 2021 20,486,406 20,989 1,577,991 35,119 550,168 22,670,672
Nov  1, 2021 45,675,449 885 1,025,219 47,300 - 46,748,854
May  1, 2022 51,506,690 1,422 796,096 326,259 - 52,630,468
Nov  1, 2022 52,959,865 - 1,930,539 406,146 - 55,296,550
May  1, 2023 53,543,860 - 874,899 655,148 - 55,073,907
Nov  1, 2023 53,767,530 - 844,675 681,306 - 55,293,511
May  1, 2024 53,628,708 - 871,640 841,689 - 55,342,037
Nov  1, 2024 53,183,858 - 897,337 590,465 - 54,671,661
May  1, 2025 52,658,525 - 927,185 651,166 - 54,236,875
Nov  1, 2025 52,139,738 - 7,324,771 671,298 - 60,135,807
May  1, 2026 51,619,798 - 632,852 854,978 - 53,107,628
Nov  1, 2026 51,107,549 - 538,596 814,348 - 52,460,493
May  1, 2027 50,595,995 - 307,672 790,695 - 51,694,362
Nov  1, 2027 50,081,495 - 6,998 796,090 - 50,884,583
May  1, 2028 49,563,326 - - 719,715 - 50,283,041
Nov  1, 2028 49,009,928 - - 711,674 - 49,721,602
May  1, 2029 48,403,407 - - 692,557 - 49,095,964
Nov  1, 2029 47,826,386 - - 697,379 - 48,523,764
May  1, 2030 47,244,722 - - 664,606 - 47,909,328
Nov  1, 2030 46,666,576 - - 673,354 - 47,339,931
May  1, 2031 46,115,059 - - 627,304 - 46,742,363
Nov  1, 2031 45,541,827 - - 636,412 - 46,178,239
May  1, 2032 44,968,537 - - 586,141 - 45,554,678
Nov  1, 2032 44,326,223 - - 584,918 - 44,911,141
May  1, 2033 43,526,447 - - 539,201 - 44,065,648
Nov  1, 2033 42,609,246 - - 542,422 - 43,151,669
May  1, 2034 41,687,502 - - 503,330 - 42,190,832
Nov  1, 2034 40,784,510 - - 504,860 - 41,289,369
May  1, 2035 39,855,385 - - 462,730 - 40,318,115
Nov  1, 2035 38,908,320 - - 462,276 - 39,370,596
May  1, 2036 38,105,503 - - 445,569 - 38,551,072
Nov  1, 2036 37,291,829 - - 447,603 - 37,739,433
May  1, 2037 36,507,737 - - 428,670 - 36,936,407
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REVENUE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Loan Acquisition Reserve Short Term Other Gross
Date Revenues Revenues Revenues Interest Revenues Revenues

Nov  1, 2037 35,661,927 - - 425,947 - 36,087,874
May  1, 2038 34,836,424 - - 406,473 - 35,242,897
Nov  1, 2038 34,076,752 - - 403,740 - 34,480,492
May  1, 2039 33,508,336 - - 391,388 - 33,899,724
Nov  1, 2039 33,118,694 - - 393,898 - 33,512,592
May  1, 2040 32,752,635 - - 384,169 - 33,136,804
Nov  1, 2040 32,389,537 - - 386,222 - 32,775,759
May  1, 2041 32,023,246 - - 375,268 - 32,398,514
Nov  1, 2041 31,649,971 - - 379,934 - 32,029,905
May  1, 2042 31,287,551 - - 323,504 - 31,611,054
Nov  1, 2042 30,931,826 - - 315,908 - 31,247,734
May  1, 2043 30,578,017 - - 306,505 - 30,884,522
Nov  1, 2043 30,220,724 - - 270,336 - 30,491,060
May  1, 2044 29,802,589 - - 276,017 - 30,078,607
Nov  1, 2044 29,393,619 - - 278,096 - 29,671,715
May  1, 2045 29,003,824 - - 247,008 - 29,250,832
Nov  1, 2045 28,611,037 - - 249,993 - 28,861,030
May  1, 2046 28,231,930 - - 242,289 - 28,474,219
Nov  1, 2046 27,852,114 - - 224,095 - 28,076,209
May  1, 2047 27,476,201 - - 217,065 - 27,693,266
Nov  1, 2047 26,422,836 - - 219,257 - 26,642,093
May  1, 2048 25,161,123 - - 210,871 - 25,371,994
Nov  1, 2048 23,215,023 - - 179,357 - 23,394,380
May  1, 2049 20,564,321 - - 172,110 - 20,736,431
Nov  1, 2049 17,938,290 - - 147,927 - 18,086,217
May  1, 2050 13,833,879 - - 110,225 - 13,944,105
Nov  1, 2050 10,780,797 - - 103,887 - 10,884,684
May  1, 2051 6,483,034 - - 42,212 - 6,525,246
Nov  1, 2051 2,589,886 - - 22,318 - 2,612,205
May  1, 2052 60,231 - - 3,855 - 64,086
Nov  1, 2052 5,446 - - 3,841 - 9,287
May  1, 2053 5,376 - - 3,778 - 9,154
Nov  1, 2053 5,306 - - 3,841 - 9,147
May  1, 2054 5,236 - - 3,778 - 9,015
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REVENUE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Loan Acquisition Reserve Short Term Other Gross
Date Revenues Revenues Revenues Interest Revenues Revenues

Nov  1, 2054 5,167 - - 3,841 - 9,008
May  1, 2055 3,286 - - 2,556 - 5,842
Nov  1, 2055 1,407 - - 591 - 1,999
May  1, 2056 1,389 - - 585 - 1,973

2,298,765,030 23,296 18,556,470 26,825,417 550,168 2,344,720,381
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INDENTURE LEVEL RESERVE FUND REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

General Fund (RES03)

Replenishment & (-Taps) Reserve Balances Reserve Valuation
Principal Premium Net Repl Yield Total Accrued

Date Repl (-Tap) (-Discount) (-Taps) Unrestricted Restricted Balance Interest Value

Jan  1, 2021 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2021 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2021 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2022 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2022 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2023 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2023 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2024 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2024 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2025 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2025 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2026 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2026 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2027 -6,733,000 - -6,733,000 108,267,000 - 108,267,000 - 108,267,000
Nov  1, 2027 -1,234,000 - -1,234,000 107,033,000 - 107,033,000 - 107,033,000
May  1, 2028 -16,457,000 - -16,457,000 90,576,000 - 90,576,000 - 90,576,000
Nov  1, 2028 101,000 - 101,000 90,677,000 - 90,677,000 - 90,677,000
May  1, 2029 -595,000 - -595,000 90,082,000 - 90,082,000 - 90,082,000
Nov  1, 2029 -2,519,000 - -2,519,000 87,563,000 - 87,563,000 - 87,563,000
May  1, 2030 -2,137,000 - -2,137,000 85,426,000 - 85,426,000 - 85,426,000
Nov  1, 2030 -2,391,000 - -2,391,000 83,035,000 - 83,035,000 - 83,035,000
May  1, 2031 -2,120,000 - -2,120,000 80,915,000 - 80,915,000 - 80,915,000
Nov  1, 2031 598,000 - 598,000 81,513,000 - 81,513,000 - 81,513,000
May  1, 2032 370,000 - 370,000 81,883,000 - 81,883,000 - 81,883,000
Nov  1, 2032 799,000 - 799,000 82,682,000 - 82,682,000 - 82,682,000
May  1, 2033 504,000 - 504,000 83,186,000 - 83,186,000 - 83,186,000
Nov  1, 2033 -920,000 - -920,000 82,266,000 - 82,266,000 - 82,266,000
May  1, 2034 -1,288,000 - -1,288,000 80,978,000 - 80,978,000 - 80,978,000
Nov  1, 2034 -1,771,000 - -1,771,000 79,207,000 - 79,207,000 - 79,207,000
May  1, 2035 -2,638,000 - -2,638,000 76,569,000 - 76,569,000 - 76,569,000
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INDENTURE LEVEL RESERVE FUND REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

General Fund (RES03)

Replenishment & (-Taps) Reserve Balances Reserve Valuation
Principal Premium Net Repl Yield Total Accrued

Date Repl (-Tap) (-Discount) (-Taps) Unrestricted Restricted Balance Interest Value

Nov  1, 2035 -5,490,000 - -5,490,000 71,079,000 - 71,079,000 - 71,079,000
May  1, 2036 -2,911,000 - -2,911,000 68,168,000 - 68,168,000 - 68,168,000
Nov  1, 2036 -3,408,000 - -3,408,000 64,760,000 - 64,760,000 - 64,760,000
May  1, 2037 -4,338,000 - -4,338,000 60,422,000 - 60,422,000 - 60,422,000
Nov  1, 2037 -2,597,000 - -2,597,000 57,825,000 - 57,825,000 - 57,825,000
May  1, 2038 -2,443,000 - -2,443,000 55,382,000 - 55,382,000 - 55,382,000
Nov  1, 2038 -2,965,000 - -2,965,000 52,417,000 - 52,417,000 - 52,417,000
May  1, 2039 -2,845,000 - -2,845,000 49,572,000 - 49,572,000 - 49,572,000
Nov  1, 2039 -3,196,000 - -3,196,000 46,376,000 - 46,376,000 - 46,376,000
May  1, 2040 -3,020,000 - -3,020,000 43,356,000 - 43,356,000 - 43,356,000
Nov  1, 2040 -2,714,000 - -2,714,000 40,642,000 - 40,642,000 - 40,642,000
May  1, 2041 -2,642,000 - -2,642,000 38,000,000 - 38,000,000 - 38,000,000
Nov  1, 2041 -533,000 - -533,000 37,467,000 - 37,467,000 - 37,467,000
May  1, 2042 1,638,000 - 1,638,000 39,105,000 - 39,105,000 - 39,105,000
Nov  1, 2042 2,271,000 - 2,271,000 41,376,000 - 41,376,000 - 41,376,000
May  1, 2043 3,235,000 - 3,235,000 44,611,000 - 44,611,000 - 44,611,000
Nov  1, 2043 2,585,000 - 2,585,000 47,196,000 - 47,196,000 - 47,196,000
May  1, 2044 2,596,000 - 2,596,000 49,792,000 - 49,792,000 - 49,792,000
Nov  1, 2044 3,361,000 - 3,361,000 53,153,000 - 53,153,000 - 53,153,000
May  1, 2045 3,664,000 - 3,664,000 56,817,000 - 56,817,000 - 56,817,000
Nov  1, 2045 3,642,000 - 3,642,000 60,459,000 - 60,459,000 - 60,459,000
May  1, 2046 5,249,000 - 5,249,000 65,708,000 - 65,708,000 - 65,708,000
Nov  1, 2046 4,119,000 - 4,119,000 69,827,000 - 69,827,000 - 69,827,000
May  1, 2047 4,054,000 - 4,054,000 73,881,000 - 73,881,000 - 73,881,000
Nov  1, 2047 3,999,000 - 3,999,000 77,880,000 - 77,880,000 - 77,880,000
May  1, 2048 5,688,000 - 5,688,000 83,568,000 - 83,568,000 - 83,568,000
Nov  1, 2048 4,335,000 - 4,335,000 87,903,000 - 87,903,000 - 87,903,000
May  1, 2049 4,157,000 - 4,157,000 92,060,000 - 92,060,000 - 92,060,000
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INDENTURE LEVEL RESERVE FUND REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

General Fund (RES03)

Replenishment & (-Taps) Reserve Balances Reserve Valuation
Principal Premium Net Repl Yield Total Accrued

Date Repl (-Tap) (-Discount) (-Taps) Unrestricted Restricted Balance Interest Value

Nov  1, 2049 4,983,000 - 4,983,000 97,043,000 - 97,043,000 - 97,043,000
May  1, 2050 2,647,000 - 2,647,000 99,690,000 - 99,690,000 - 99,690,000
Nov  1, 2050 2,054,000 - 2,054,000 101,744,000 - 101,744,000 - 101,744,000
May  1, 2051 - - - - - - - -

-13,256,000 0 -13,256,000 0
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SURPLUS DISTRIBUTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Distribution of Surpluses
Res. Taps Redemption MRA Ind Res Surplus to Other Total Surplus

Date Dis (-Rec) Dis (-Rec) Dis (-Rec) Issuer Replen Series Dist

Dec 31, 2020 - - 7,366,738 - - - 7,366,738
May  1, 2021 - 59,990,608 -1,574,680 - - - 58,415,928
Nov  1, 2021 - 8,488,666 -3,094,985 - - - 5,393,682
May  1, 2022 - 6,865,305 2,209,683 - - - 9,074,989
Nov  1, 2022 - 9,062,591 -29,978 - - - 9,032,613
May  1, 2023 - 8,926,258 -37,673 - - - 8,888,585
Nov  1, 2023 - 8,162,771 -8,925 - - - 8,153,846
May  1, 2024 - 4,998,057 -12,177 - - - 4,985,881
Nov  1, 2024 -805,337 10,064,823 -96,458 - - - 9,163,028
May  1, 2025 -4,130,535 9,850,123 -2,145 - - - 5,717,444
Nov  1, 2025 - 10,697,836 89,284 - - - 10,787,120
May  1, 2026 -2,995,293 9,101,212 -96,617 - - - 6,009,302
Nov  1, 2026 -2,477,580 9,767,494 -3,874 - - - 7,286,040
May  1, 2027 -9,133,696 10,258,634 -6,736,688 - - - -5,611,749
Nov  1, 2027 - 7,800,066 -3,903,092 - 2,662,000 - 6,558,974
May  1, 2028 - 7,483,347 -19,181,200 - 2,720,000 - -8,977,854
Nov  1, 2028 - 8,204,075 -3,822,079 - 3,919,000 - 8,300,996
May  1, 2029 - 8,125,984 -4,276,427 - 3,678,000 - 7,527,557
Nov  1, 2029 - 7,009,845 -5,655,079 - 3,132,000 - 4,486,766
May  1, 2030 - 7,596,600 -5,026,728 - 2,883,000 - 5,452,872
Nov  1, 2030 - 7,576,098 -4,960,935 - 2,563,000 - 5,178,163
May  1, 2031 - 5,887,533 -4,403,962 - 2,278,000 - 3,761,570
Nov  1, 2031 - 5,752,246 -1,635,685 - 2,228,000 - 6,344,561
May  1, 2032 - 5,657,730 -1,144,753 - 1,505,000 - 6,017,977
Nov  1, 2032 - 5,622,854 -1,110,129 - 1,901,000 - 6,413,725
May  1, 2033 - 6,401,665 -1,175,665 - 1,671,000 - 6,897,000
Nov  1, 2033 - 6,739,993 -2,615,611 - 1,688,000 - 5,812,382
May  1, 2034 - 8,471,995 -3,585,571 - 2,292,000 - 7,178,424
Nov  1, 2034 - 8,632,434 -4,281,328 - 2,506,000 - 6,857,106
May  1, 2035 - 8,462,783 -5,025,761 - 2,384,000 - 5,821,021
Nov  1, 2035 - 8,387,689 -7,782,156 - 2,290,000 - 2,895,533
May  1, 2036 - 8,775,811 -6,088,328 - 3,175,000 - 5,862,483
Nov  1, 2036 - 8,752,351 -6,499,240 - 3,089,000 - 5,342,111
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SURPLUS DISTRIBUTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Distribution of Surpluses
Res. Taps Redemption MRA Ind Res Surplus to Other Total Surplus

Date Dis (-Rec) Dis (-Rec) Dis (-Rec) Issuer Replen Series Dist

May  1, 2037 - 10,659,790 -7,191,699 - 2,852,000 - 6,320,090
Nov  1, 2037 - 10,846,350 -5,327,664 - 2,729,000 - 8,247,686
May  1, 2038 - 11,818,645 -5,718,477 - 3,273,000 - 9,373,168
Nov  1, 2038 - 12,548,429 -5,502,279 - 2,532,000 - 9,578,150
May  1, 2039 - 11,470,000 -5,312,881 - 2,465,000 - 8,622,119
Nov  1, 2039 - 11,370,490 -5,649,860 - 2,451,000 - 8,171,630
May  1, 2040 - 10,798,907 -5,449,881 - 2,427,000 - 7,776,026
Nov  1, 2040 - 10,628,894 -5,134,688 - 2,418,000 - 7,912,206
May  1, 2041 - 10,755,175 -5,040,086 - 2,395,000 - 8,110,089
Nov  1, 2041 - 9,372,471 -4,518,172 - 3,983,000 - 8,837,299
May  1, 2042 - 8,289,136 -1,430,268 - 3,032,000 - 9,890,867
Nov  1, 2042 - 8,039,141 -454,424 - 2,680,000 - 10,264,717
May  1, 2043 - 7,028,735 -535,897 - 3,728,000 - 10,220,839
Nov  1, 2043 - 6,431,855 825,599 - 2,585,000 - 9,842,453
May  1, 2044 - 6,396,828 1,310,387 - 2,596,000 - 10,303,215
Nov  1, 2044 - 6,199,124 1,975,851 - 3,361,000 - 11,535,976
May  1, 2045 - 5,825,776 3,611,459 - 3,664,000 - 13,101,235
Nov  1, 2045 - 6,052,006 3,604,921 - 3,642,000 - 13,298,927
May  1, 2046 - 4,824,446 3,626,116 - 5,249,000 - 13,699,563
Nov  1, 2046 - 4,814,612 5,011,969 - 4,119,000 - 13,945,582
May  1, 2047 - 5,072,532 5,016,554 - 4,054,000 - 14,143,086
Nov  1, 2047 - 4,624,451 5,133,131 - 3,999,000 - 13,756,582
May  1, 2048 - 3,684,752 5,321,818 - 5,688,000 - 14,694,570
Nov  1, 2048 - 4,606,580 4,000,378 - 4,335,000 - 12,941,957
May  1, 2049 - 3,520,267 6,807,195 - 4,157,000 - 14,484,463
Nov  1, 2049 - 2,632,198 5,275,514 - 4,983,000 - 12,890,712
May  1, 2050 - 2,772,577 3,718,741 - 2,647,000 - 9,138,318
Nov  1, 2050 - 1,672,811 -3,368,518 - 2,054,000 - 358,293
May  1, 2051 - 1,597,550 -3,198,516 - - - -1,600,966
Nov  1, 2051 - 286,794 1,325,500 - - - 1,612,295
May  1, 2052 - - 74,086 - - - 74,086
Nov  1, 2052 - - 9,287 - - - 9,287
May  1, 2053 - - 9,154 - - - 9,154
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SURPLUS DISTRIBUTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Distribution of Surpluses
Res. Taps Redemption MRA Ind Res Surplus to Other Total Surplus

Date Dis (-Rec) Dis (-Rec) Dis (-Rec) Issuer Replen Series Dist

Nov  1, 2053 - - 9,147 - - - 9,147
May  1, 2054 - - 9,015 - - - 9,015
Nov  1, 2054 - - 9,008 - - - 9,008
May  1, 2055 - - 115,842 - - - 115,842
Nov  1, 2055 - - 1,999 - - - 1,999
May  1, 2056 - - 1,973 - - - 1,973

-19,542,441 512,216,799 -101,230,890 0 142,662,000 0 534,105,468
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MRA BALANCE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Series Total
Ind Res Interest on Ind Res Total Series Send to Send to Net Ind Res Taps Issuer Indenture MRA

Date Fund Rev MRA Balance Fund Replen Deposits Series (TAP) Series (RED) Deposits Dis (-Rec) Dis (-Rec) Expenses Balance

Dec 31, 2020 - - - 7,366,738 - - 7,366,738 - - - 7,366,738
May  1, 2021 - 2,006 - 879,931 2,454,611 - -1,572,675 - - 417,239 5,376,825
Nov  1, 2021 - 1,549 - 633,274 3,728,259 - -3,093,436 - - 2,227,834 55,555
May  1, 2022 - 1,604 - 1,319,200 -890,483 - 2,211,287 - - 2,116,200 150,642
Nov  1, 2022 - 3,973 - 1,524,399 1,554,377 - -26,006 - - - 124,636
May  1, 2023 - 8,982 - 1,524,909 1,562,581 - -28,691 - - - 95,946
Nov  1, 2023 - 8,012 - 1,518,640 1,527,565 - -912 - - - 95,033
May  1, 2024 - 11,258 - 1,529,019 1,541,195 - -918 - - - 94,115
Nov  1, 2024 - 2,343 - 1,104,348 1,200,806 - -94,115 - - - -
May  1, 2025 - 2,145 - 932,943 935,088 - - - - - -
Nov  1, 2025 - 2,130 - 7,708,889 7,619,605 - 91,414 - - - 91,414
May  1, 2026 - 5,203 - 1,557,501 1,654,118 - -91,414 - - - -
Nov  1, 2026 - 3,874 - 1,164,074 1,167,948 - - - - - -
May  1, 2027 - 3,831 - 1,041,738 7,778,426 - -6,732,856 -6,733,000 - - 144
Nov  1, 2027 - 7,799 2,662,000 1,865,619 5,768,711 - -1,233,294 -1,234,000 - - 850
May  1, 2028 - 3,962 2,720,000 1,547,879 20,729,079 - -16,457,238 -16,457,000 - - 612
Nov  1, 2028 - 3,868 3,919,000 1,504,666 5,326,745 - 100,790 101,000 - - 401
May  1, 2029 - 3,572 3,678,000 1,383,195 5,659,622 - -594,855 -595,000 - - 546
Nov  1, 2029 - 3,749 3,132,000 1,379,865 7,034,944 - -2,519,330 -2,519,000 - - 216
May  1, 2030 - 7,089 2,883,000 1,987,982 7,014,710 - -2,136,639 -2,137,000 - - 577
Nov  1, 2030 - 6,701 2,563,000 1,904,326 6,865,261 - -2,391,234 -2,391,000 - - 343
May  1, 2031 - 5,911 2,278,000 1,794,166 6,198,129 - -2,120,051 -2,120,000 - - 292
Nov  1, 2031 - 5,758 2,228,000 1,789,894 3,425,579 - 598,073 598,000 - - 365
May  1, 2032 - 9,816 1,505,000 2,539,524 3,684,277 - 370,063 370,000 - - 427
Nov  1, 2032 - 8,452 1,901,000 2,438,644 3,548,774 - 799,323 799,000 - - 750
May  1, 2033 - 8,729 1,671,000 2,359,768 3,535,433 - 504,064 504,000 - - 814
Nov  1, 2033 - 7,314 1,688,000 2,054,200 4,669,811 - -920,297 -920,000 - - 517
May  1, 2034 - 5,359 2,292,000 1,689,266 5,274,837 - -1,288,212 -1,288,000 - - 305
Nov  1, 2034 - 4,587 2,506,000 1,374,888 5,656,215 - -1,770,741 -1,771,000 - - 564
May  1, 2035 - 3,456 2,384,000 983,663 6,009,424 - -2,638,305 -2,638,000 - - 259
Nov  1, 2035 - 2,594 2,290,000 638,302 8,420,457 - -5,489,562 -5,490,000 - - 697
May  1, 2036 - 2,111 3,175,000 515,736 6,604,064 - -2,911,217 -2,911,000 - - 480
Nov  1, 2036 - 2,038 3,089,000 500,783 7,000,023 - -3,408,202 -3,408,000 - - 278
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MRA BALANCE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Series Total
Ind Res Interest on Ind Res Total Series Send to Send to Net Ind Res Taps Issuer Indenture MRA

Date Fund Rev MRA Balance Fund Replen Deposits Series (TAP) Series (RED) Deposits Dis (-Rec) Dis (-Rec) Expenses Balance

May  1, 2037 - 1,994 2,852,000 488,156 7,679,855 - -4,337,705 -4,338,000 - - 573
Nov  1, 2037 - 1,965 2,729,000 492,428 5,820,092 - -2,596,699 -2,597,000 - - 874
May  1, 2038 - 1,713 3,273,000 476,283 6,194,760 - -2,443,764 -2,443,000 - - 111
Nov  1, 2038 - 5,394 2,532,000 488,189 5,990,468 - -2,964,884 -2,965,000 - - 226
May  1, 2039 - 3,195 2,465,000 324,540 5,637,421 - -2,844,686 -2,845,000 - - 540
Nov  1, 2039 - 2,967 2,451,000 304,870 5,954,731 - -3,195,893 -3,196,000 - - 647
May  1, 2040 - 2,869 2,427,000 300,846 5,750,727 - -3,020,012 -3,020,000 - - 635
Nov  1, 2040 - 2,832 2,418,000 292,893 5,427,582 - -2,713,856 -2,714,000 - - 779
May  1, 2041 - 2,691 2,395,000 287,345 5,327,430 - -2,642,395 -2,642,000 - - 384
Nov  1, 2041 - 2,573 3,983,000 269,255 4,787,427 - -532,599 -533,000 - - 785
May  1, 2042 - 36,307 3,032,000 2,700,956 4,131,224 - 1,638,039 1,638,000 - - 824
Nov  1, 2042 - 44,937 2,680,000 3,329,772 3,784,196 - 2,270,513 2,271,000 - - 337
May  1, 2043 - 43,426 3,728,000 3,288,044 3,823,941 - 3,235,529 3,235,000 - - 866
Nov  1, 2043 - 73,167 2,585,000 5,277,967 4,452,369 - 3,483,766 2,585,000 - - 899,632
May  1, 2044 - 100,427 2,596,000 5,319,713 4,009,326 - 4,006,814 2,596,000 - - 2,310,446
Nov  1, 2044 - 141,213 3,361,000 5,222,399 3,246,548 - 5,478,065 3,361,000 - - 4,427,511
May  1, 2045 - 216,301 3,664,000 6,399,490 2,788,031 - 7,491,760 3,664,000 - - 8,255,271
Nov  1, 2045 - 330,687 3,642,000 6,301,929 2,697,009 - 7,577,608 3,642,000 - - 12,190,878
May  1, 2046 - 436,497 5,249,000 6,210,361 2,584,244 - 9,311,613 5,249,000 - - 16,253,491
Nov  1, 2046 - 581,080 4,119,000 7,484,255 2,472,286 - 9,712,049 4,119,000 - - 21,846,541
May  1, 2047 - 729,899 4,054,000 7,369,772 2,353,217 - 9,800,454 4,054,000 - - 27,592,994
Nov  1, 2047 - 906,845 3,999,000 7,000,455 1,867,325 - 10,038,975 3,999,000 - - 33,632,970
May  1, 2048 - 1,061,782 5,688,000 6,511,973 1,190,155 - 12,071,600 5,688,000 - - 40,016,569
Nov  1, 2048 - 1,276,668 4,335,000 7,830,238 3,829,860 - 9,612,046 4,335,000 - - 45,293,615
May  1, 2049 - 1,391,020 4,157,000 7,610,465 803,270 - 12,355,215 4,157,000 - - 53,491,830
Nov  1, 2049 - 1,644,312 4,983,000 5,809,442 533,928 - 11,902,826 4,983,000 - - 60,411,656
May  1, 2050 - 1,794,711 2,647,000 4,135,550 416,809 - 8,160,452 2,647,000 - - 65,925,108
Nov  1, 2050 - 1,951,249 2,054,000 2,082,806 5,451,324 - 636,731 2,054,000 - - 64,507,839
May  1, 2051 101,744,000 1,877,971 - 2,753,695 5,952,211 - 100,423,455 - 101,744,000 - 63,187,294
Nov  1, 2051 - 925,813 - 1,933,823 608,323 - 2,251,314 - 65,438,608 - -
May  1, 2052 - 1 - 74,086 - - 74,087 - 74,087 - -
Nov  1, 2052 - 1 - 9,287 - - 9,288 - 9,288 - -
May  1, 2053 - 1 - 9,154 - - 9,155 - 9,155 - -
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MRA BALANCE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Series Total
Ind Res Interest on Ind Res Total Series Send to Send to Net Ind Res Taps Issuer Indenture MRA

Date Fund Rev MRA Balance Fund Replen Deposits Series (TAP) Series (RED) Deposits Dis (-Rec) Dis (-Rec) Expenses Balance

Nov  1, 2053 - 1 - 9,147 - - 9,148 - 9,148 - -
May  1, 2054 - 1 - 9,015 - - 9,016 - 9,016 - -
Nov  1, 2054 - 1 - 9,008 - - 9,009 - 9,009 - -
May  1, 2055 - 1 - 115,842 - - 115,843 - 115,843 - -
Nov  1, 2055 - 0 - 1,999 - - 1,999 - 1,999 - -
May  1, 2056 - 0 - 1,973 - - 1,973 - 1,973 - -

101,744,000 15,752,288 142,662,000 168,595,386 269,826,276 0 158,927,398 -13,256,000 167,422,126 4,761,272
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Series Deposits

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC

Dec 31, 2020 - - - - - - - - - - - - -
May  1, 2021 - - - - - - 545,014 - - - - - -
Nov  1, 2021 - - - - - - 128,124 - - - - - -
May  1, 2022 - 169,803 462,486 - - - 125,946 - - - - - -
Nov  1, 2022 - 296,206 520,609 - - - 123,729 - - - - - -
May  1, 2023 - 303,351 522,030 - - - 121,536 - - - - - -
Nov  1, 2023 - 305,359 521,481 - - - 119,320 - - - - - -
May  1, 2024 - 323,108 521,805 - - - 117,112 - - - - - -
Nov  1, 2024 - 173,494 347,666 - - - 114,861 - - - - - -
May  1, 2025 - 153,701 212,805 - - - 102,633 - - - - - -
Nov  1, 2025 - 163,273 6,709,692 - - 184,813 100,400 - - - - - -
May  1, 2026 - 300,023 321,250 - - 373,202 108,208 - - - - - -
Nov  1, 2026 - 147,129 111,710 - - 358,960 95,922 - - - - - -
May  1, 2027 - 37,540 110,001 - - 354,720 93,579 - - - - - -
Nov  1, 2027 - 8,850 106,961 1,138,508 - 291,517 4,300 - - - - - -
May  1, 2028 - 5,751 110,785 830,835 - 287,289 2,948 - - - - - -
Nov  1, 2028 - 4,638 105,726 805,665 - 284,093 1,654 - - - - - -
May  1, 2029 - 4,934 59,650 737,268 - 280,870 4,288 - - - - - -
Nov  1, 2029 - 2,232 103,056 704,444 - 276,682 1,982 - - - - - -
May  1, 2030 - 3,653 104,611 695,798 - 273,464 3,602 - - - - 619,539 -
Nov  1, 2030 - 2,803 100,298 685,230 - 270,279 3,282 - - - - 559,542 -
May  1, 2031 723 2,789 55,600 676,714 - 267,052 1,870 - - - - 514,399 -
Nov  1, 2031 - 2,714 96,872 657,543 38,105 262,813 4,525 - - - - 456,648 -
May  1, 2032 929 2,817 98,911 623,327 884,233 258,080 2,101 - - - - 405,433 -
Nov  1, 2032 559 889 62,082 592,547 872,852 254,909 2,735 - - - - 393,893 -
May  1, 2033 286 274 55,359 550,829 861,387 247,796 3,293 - - - - 387,246 -
Nov  1, 2033 - 31 44,530 528,899 848,107 52,205 910 - - - - 333,335 -
May  1, 2034 - 111 21,861 518,560 614,947 9,377 3,594 - - - - 281,587 -
Nov  1, 2034 - 284 8,701 366,352 483,631 9,256 1,571 - - - - 269,495 -
May  1, 2035 - - 862 177,389 301,839 8,261 3,521 - - - - 259,648 -
Nov  1, 2035 - - - 27,173 127,928 6,947 2,432 - - - - 244,484 -
May  1, 2036 - - - 19,368 30,357 6,814 1,181 - - - - 232,357 -
Nov  1, 2036 - - - 19,042 30,735 6,733 2,531 - - - - 221,920 -
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Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Series Deposits

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC

May  1, 2037 - - - 18,711 30,276 6,644 851 - - - - 216,056 -
Nov  1, 2037 - - - 18,388 29,830 6,565 3,212 9,862 - - - 213,672 -
May  1, 2038 - - 277 18,059 29,374 6,476 1,516 56,633 - - - 164,230 -
Nov  1, 2038 50,864 994 12,734 24,721 33,343 8,266 1,995 61,401 - - - 138,015 -
May  1, 2039 42,548 849 12,545 17,410 27,795 6,357 2,341 60,617 - - - 105,047 -
Nov  1, 2039 29,887 708 12,357 17,091 27,645 6,277 515 59,841 - - - 103,600 -
May  1, 2040 28,505 564 12,170 16,766 26,632 6,193 2,785 59,063 - - - 102,150 -
Nov  1, 2040 27,236 424 12,982 16,447 26,218 6,112 1,088 58,290 - - - 100,709 -
May  1, 2041 24,179 280 12,795 16,122 25,450 6,026 3,337 57,514 - - - 100,265 -
Nov  1, 2041 18,536 141 10,833 15,806 21,733 5,948 1,621 56,746 - - - 98,829 -
May  1, 2042 22,643 998 8,850 21,903 28,467 7,541 2,961 55,974 164 - - 97,389 -
Nov  1, 2042 27,441 859 10,684 21,508 29,080 7,489 2,809 68,338 644,061 - - 95,958 -
May  1, 2043 27,032 716 10,536 21,106 28,639 7,382 1,593 67,414 638,479 - - 95,522 -
Nov  1, 2043 26,167 578 10,388 20,712 28,210 7,285 3,369 65,184 633,038 - - 93,764 -
May  1, 2044 21,715 483 7,101 32,509 31,162 8,007 1,565 69,801 712,550 - - 82,844 -
Nov  1, 2044 16,306 988 6,374 25,120 24,887 7,494 3,878 66,798 701,038 - - 75,600 -
May  1, 2045 16,058 85 6,278 18,309 21,544 7,384 2,132 65,991 691,187 - - 73,088 1,264,849
Nov  1, 2045 15,115 661 5,830 14,876 18,764 7,285 3,409 65,195 684,281 - - 61,735 1,251,044
May  1, 2046 15,878 638 3,684 11,962 16,235 7,176 2,625 64,391 679,362 - - 54,455 1,237,178
Nov  1, 2046 11,540 806 3,636 8,845 15,591 7,020 2,863 63,598 674,584 - - 46,788 1,222,427
May  1, 2047 7,978 - 3,266 8,728 12,457 3,614 3,039 62,797 669,752 - - 35,115 1,208,611
Nov  1, 2047 5,549 - 1,624 8,621 12,031 3,576 10,742 20,390 429,499 - - 28,567 1,194,905
May  1, 2048 3,432 - 1,602 5,360 10,102 3,528 - - 72,808 - - 20,065 1,181,134
Nov  1, 2048 2,372 - 529 864 9,362 11,087 - - 11,558 - - 7,434 1,167,047
May  1, 2049 2,341 - - 852 4,612 - - - 9,004 62,217 25,267 5,674 54,723
Nov  1, 2049 2,310 - - 849 3,682 295 - - 6,383 22,577 100,665 3,115 -
May  1, 2050 2,279 - - 10,281 10,316 291 - - 104,138 5,733 - 2,108 -
Nov  1, 2050 1,128 - - - 295 295 - - - 5,747 - 1,764 -
May  1, 2051 - - - - 291 291 - - - 5,665 - 1,584 -
Nov  1, 2051 - - - - 295 295 - - - 5,678 - 1,564 -
May  1, 2052 - - - - 292 292 - - - 5,612 - 1,544 -
Nov  1, 2052 - - - - 295 295 - - - 5,610 - 1,524 -
May  1, 2053 - - - - 291 291 - - - 5,528 - 1,504 -
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Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Series Deposits

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC

Nov  1, 2053 - - - - 295 295 - - - 5,542 - 1,485 -
May  1, 2054 - - - - 291 291 - - - 5,460 - 1,465 -
Nov  1, 2054 - - - - 295 295 - - - 5,474 - 1,446 -
May  1, 2055 - - - - 291 291 - - - 103,588 - 1,427 -
Nov  1, 2055 - - - - 295 295 - - - - - 1,408 -
May  1, 2056 - - - - 292 292 - - - - - 1,389 -

451,537 2,426,529 11,664,473 10,767,416 5,681,080 4,790,971 2,008,947 1,215,842 7,361,887 244,430 125,932 7,419,424 9,781,919



Sep 22, 2021   9:33 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 42

MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Series Deposits
Total Series

Date 2019DE 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC1 2021DEF 2021GHIJ 2021KLM EXCESS Deposits

Dec 31, 2020 - - - - - - - - - - - 7,366,738 7,366,738
May  1, 2021 - - - - - - - - - - - 334,916 879,931
Nov  1, 2021 - - - - - - - - - - - 505,151 633,274
May  1, 2022 - - - - - - - - - - - 560,966 1,319,200
Nov  1, 2022 - - - - - - - - - - - 583,856 1,524,399
May  1, 2023 - - - - - - - - - - - 577,992 1,524,909
Nov  1, 2023 - - - - - - - - - - - 572,481 1,518,640
May  1, 2024 - - - - - - - - - - - 566,994 1,529,019
Nov  1, 2024 - - - - - - - - - - - 468,327 1,104,348
May  1, 2025 - - - - - - - - - - - 463,804 932,943
Nov  1, 2025 - - - - - - - - - - - 550,711 7,708,889
May  1, 2026 - - - - - - - - - - - 454,818 1,557,501
Nov  1, 2026 - - - - - - - - - - - 450,353 1,164,074
May  1, 2027 - - - - - - - - - - - 445,899 1,041,738
Nov  1, 2027 - - - - - - - - - - - 315,483 1,865,619
May  1, 2028 - - - - - - - - - - - 310,271 1,547,879
Nov  1, 2028 - - - - - - - - - - - 302,890 1,504,666
May  1, 2029 - - - - - - - - - - - 296,185 1,383,195
Nov  1, 2029 - - - - - - - - - - - 291,469 1,379,865
May  1, 2030 - - - - - - - - - - - 287,314 1,987,982
Nov  1, 2030 - - - - - - - - - - - 282,892 1,904,326
May  1, 2031 - - - - - - - - - - - 275,020 1,794,166
Nov  1, 2031 - - - - - - - - - - - 270,673 1,789,894
May  1, 2032 - - - - - - - - - - - 263,693 2,539,524
Nov  1, 2032 - - - - - - - - - - - 258,178 2,438,644
May  1, 2033 - - - - - - - - - - - 253,298 2,359,768
Nov  1, 2033 - - - - - - - - - - - 246,182 2,054,200
May  1, 2034 - - - - - - - - - - - 239,229 1,689,266
Nov  1, 2034 - - - - - - - - - - - 235,598 1,374,888
May  1, 2035 - - - - - - - - - - - 232,144 983,663
Nov  1, 2035 - - - - - - - - - - - 229,337 638,302
May  1, 2036 - - - - - - - - - - - 225,659 515,736
Nov  1, 2036 - - - - - - - - - - - 219,821 500,783
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Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Series Deposits
Total Series

Date 2019DE 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC1 2021DEF 2021GHIJ 2021KLM EXCESS Deposits

May  1, 2037 - - - - - - - - - - - 215,619 488,156
Nov  1, 2037 - - - - - - - - - - - 210,897 492,428
May  1, 2038 - - - - - - - - - - - 199,717 476,283
Nov  1, 2038 - - - - - - - - - - - 155,856 488,189
May  1, 2039 - - - - - - - - - - - 49,031 324,540
Nov  1, 2039 - - - - - - - - - - - 46,948 304,870
May  1, 2040 - - - - - - - - - - - 46,019 300,846
Nov  1, 2040 - - - - - - - - - - - 43,387 292,893
May  1, 2041 - - - - - - - - - - - 41,376 287,345
Nov  1, 2041 - - - - 43 - - - - - - 39,020 269,255
May  1, 2042 - - - - 2,416,538 - - - - - - 37,528 2,700,956
Nov  1, 2042 - - - - 2,384,785 - - - - - - 36,760 3,329,772
May  1, 2043 - - - - 2,352,937 - - - - - 495 36,193 3,288,044
Nov  1, 2043 - - - - 2,321,303 - - - - - 2,023,671 44,297 5,277,967
May  1, 2044 - - - - 2,300,618 - - - - - 2,010,478 40,879 5,319,713
Nov  1, 2044 - - - - 2,269,086 - - - - - 1,987,379 37,453 5,222,399
May  1, 2045 - - - - 2,237,452 - - - - - 1,965,288 29,845 6,399,490
Nov  1, 2045 - - - - 2,206,013 - - - - - 1,942,469 25,251 6,301,929
May  1, 2046 - 299 - - 2,175,464 - - - - - 1,920,654 20,359 6,210,361
Nov  1, 2046 - 1,370,535 - - 2,144,097 - - - - - 1,898,105 13,820 7,484,255
May  1, 2047 - 1,354,741 - - 2,112,617 - - - - - 1,876,561 10,495 7,369,772
Nov  1, 2047 - 1,339,063 - - 2,081,309 - - - - - 1,854,277 10,302 7,000,455
May  1, 2048 - 1,323,310 679 - 2,050,884 - - - - - 1,831,999 7,071 6,511,973
Nov  1, 2048 - 1,308,664 1,475,854 - 2,019,616 - - - - - 1,810,971 4,879 7,830,238
May  1, 2049 1,056,123 1,198,710 1,410,121 - 1,988,231 - - - - - 1,788,952 3,638 7,610,465
Nov  1, 2049 553,295 200,734 1,187,763 7 1,956,994 - - - - - 1,767,182 3,589 5,809,442
May  1, 2050 184,068 199,528 55,481 311,224 1,500,733 - - - - - 1,746,415 2,954 4,135,550
Nov  1, 2050 1,628 176,680 56,022 81,120 23,234 10,000 - - - - 1,724,892 - 2,082,806
May  1, 2051 1,607 - 11,798 - - - 104,932 - 586,157 - 2,041,372 - 2,753,695
Nov  1, 2051 1,595 - - - - - - 31,870 - 10,000 1,882,525 - 1,933,823
May  1, 2052 1,575 - - - - - - - - - 64,771 - 74,086
Nov  1, 2052 1,562 - - - - - - - - - - - 9,287
May  1, 2053 1,541 - - - - - - - - - - - 9,154
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High Rates / Bank Bonds
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Total Series

Date 2019DE 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC1 2021DEF 2021GHIJ 2021KLM EXCESS Deposits

Nov  1, 2053 1,529 - - - - - - - - - - - 9,147
May  1, 2054 1,508 - - - - - - - - - - - 9,015
Nov  1, 2054 1,497 - - - - - - - - - - - 9,008
May  1, 2055 10,247 - - - - - - - - - - - 115,842
Nov  1, 2055 - - - - - - - - - - - - 1,999
May  1, 2056 - - - - - - - - - - - - 1,973

1,817,775 8,472,264 4,197,719 392,350 36,541,954 10,000 104,932 31,870 586,157 10,000 32,138,457 20,351,523 168,595,386
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

MRA Withdrawals Part 1

MRA WITHDRAWALS - DEFICIENCIES REPORT + DEPOSITS TO SERIES (- UNSCHEDULED WITHDRAWAL FROM SERIES SURPLUS ACCOUNT)
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D

Dec 31, 2020 -449,432 - 409,432 - - - - - - - - -
May  1, 2021 - 280,156 2,090,144 - - 84,311 - - - - - -
Nov  1, 2021 - 310,556 2,107,975 430,638 - 443,833 - - - - 27,606 -
May  1, 2022 -2,552,953 -391,333 -58,788 267,614 38,667 267,597 - - - - 28,363 -
Nov  1, 2022 -216,854 272,824 - 235,952 - - - - - - 27,242 -
May  1, 2023 -1,000,000 -497,034 - 106,291 33,813 13,432 - - - - 27,988 216,569
Nov  1, 2023 -1,407,092 -2,966 -487,492 72,596 14,539 41,016 - - - - 31,928 268,913
May  1, 2024 5,781,331 - -512,508 -10,000 118,692 19,724 -10,000 83,193 -4,413,964 -3,224,907 31,272 276,482
Nov  1, 2024 147,896 -150,531 -169,753 -167,227 121,579 22,903 - 130,289 77,263 -1,680,189 -64,624 21,540
May  1, 2025 -2,758,097 -185,946 -301,519 -170,564 251,681 11,045 -10,000 192,386 95,799 -5,040 -36,663 283,407
Nov  1, 2025 2,003,008 -183,902 335,560 - 299,887 - - 206,101 - 95,083 69,021 538,501
May  1, 2026 -820,845 -1,328,548 -635,140 -320,887 -40,943 -10,000 -10,000 232,159 184,031 -661 -62,571 -48,811
Nov  1, 2026 1,510,445 -2,657,399 -194,231 -339,912 -22,478 -10,000 -10,000 236,147 -914,104 -4,556 11,460 214,778
May  1, 2027 1,511,988 -670,100 -192,065 -214,250 -287,499 -10,000 -10,000 -147,288 -1,322,697 -706,182 47,672 -127,801
Nov  1, 2027 1,966,124 -125,150 -142,243 -10,000 3,179 -10,000 -10,000 234,502 1,117,251 -161 56,780 308,624
May  1, 2028 1,914,440 -139,101 -139,252 -10,000 -29,395 -10,000 -10,000 218,805 143,884 -1,890 90,635 325,248
Nov  1, 2028 1,846,334 -136,752 -141,231 -10,000 -28,756 -10,000 -10,000 201,815 132,297 -2,679 99,101 372,630
May  1, 2029 1,781,159 -138,856 -183,960 -10,000 -26,797 -10,000 -10,000 179,368 143,117 -407 135,776 430,212
Nov  1, 2029 1,711,095 -166,725 -137,297 -10,000 -25,632 -10,000 -10,000 167,681 161,842 -1,897 143,236 467,359
May  1, 2030 1,639,495 -131,896 -132,292 -10,000 -23,854 -10,000 -10,000 145,287 388,225 -1,586 177,289 -161,097
Nov  1, 2030 1,568,815 -130,277 -133,580 -10,000 -21,592 -10,000 -10,000 128,513 396,643 -1,862 188,998 -145,630
May  1, 2031 1,494,577 -128,656 -174,087 -10,000 -19,602 -10,000 -10,000 108,176 427,446 670,590 -150,012 -130,259
Nov  1, 2031 -439,079 -127,035 -129,666 -20,810 -10,000 -10,000 -10,000 85,389 -292,716 623,851 -154,264 -119,438
May  1, 2032 -351,475 -94,161 -125,421 -45,708 -10,000 -10,000 -10,000 72,574 539,199 596,877 -150,155 -101,734
Nov  1, 2032 -330,308 -63,994 -111,073 -67,955 -10,000 -10,000 -10,000 53,462 1,106,921 589,705 -154,127 -97,821
May  1, 2033 -294,765 -80,959 -63,614 -101,314 -10,000 -10,000 -10,000 46,909 8,084 648,545 -144,873 -95,994
Nov  1, 2033 -331,485 -72,859 -60,182 -114,865 -10,000 -10,000 -10,000 27,173 1,177,885 632,589 -152,742 -91,098
May  1, 2034 -271,652 -50,135 -53,469 -116,443 -61,333 -2,235 -11,850 -15,399 701,875 691,798 -144,425 -69,729
Nov  1, 2034 -230,329 -23,153 -26,535 -112,818 -75,493 -2,211 -11,459 -33,657 737,274 683,145 -147,254 -67,024
May  1, 2035 -211,226 -17,571 -22,703 -56,855 -109,045 -2,187 -11,039 -68,478 776,763 735,316 -139,075 -64,548
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D

Nov  1, 2035 -186,836 -12,735 -26,809 -24,045 -70,251 -3,894 -20,645 -65,899 775,484 737,801 -146,649 -61,304
May  1, 2036 -156,308 -12,591 -24,395 -24,699 -20,794 -3,852 -20,404 -69,214 797,776 783,665 -138,444 -57,081
Nov  1, 2036 -127,035 -12,447 -23,930 -24,534 -19,899 -3,810 -19,576 -70,164 691,830 787,155 -139,910 -54,430
May  1, 2037 -107,997 -12,304 -23,381 -24,371 -19,672 -3,767 -18,753 -79,833 957,855 844,660 -136,888 -52,902
Nov  1, 2037 -92,513 -12,161 -23,156 -24,207 -19,445 -3,725 -17,920 -76,070 825,911 527,023 -138,316 -52,252
May  1, 2038 -85,696 -12,019 468,708 -24,045 -19,220 -3,684 -17,088 -42,826 247,155 498,422 -131,289 204,793
Nov  1, 2038 -13,524 - -3,166 -16,948 -14,630 -1,823 -8,166 -24,319 195,424 664,011 -136,588 -
May  1, 2039 -11,108 - -3,128 -23,720 -18,771 -3,600 -14,268 -24,162 159,200 720,051 -129,750 -
Nov  1, 2039 -9,230 - -3,090 -23,559 -17,826 -3,559 -14,565 -24,006 124,705 519,466 -135,267 -
May  1, 2040 -9,836 - -3,052 -23,398 -17,318 -3,517 -13,718 -23,851 88,767 546,636 -127,929 -
Nov  1, 2040 -10,550 - -3,015 -23,237 -17,111 -3,476 -12,858 -23,696 56,038 554,004 -117,283 -
May  1, 2041 -11,229 - -2,977 -23,076 -16,902 -3,435 -12,001 -23,541 15,672 587,840 -111,381 -
Nov  1, 2041 -12,048 - -2,941 -22,916 -14,352 -3,394 -11,131 -23,387 -25,418 189,958 -103,728 -
May  1, 2042 -5,602 - -1,982 -16,385 -7,095 -1,678 -5,157 -23,233 -18,900 -396 -99,077 -
Nov  1, 2042 - - - -16,305 -7,008 -1,658 -4,740 -10,000 -100,000 -4,651 -91,306 -
May  1, 2043 - - - -16,225 -6,922 -1,637 -4,281 -10,000 -100,000 -1,549 7,047 -
Nov  1, 2043 - - - -6,146 3,166 8,383 6,145 - - 99,445 110,430 -
May  1, 2044 - - - - - - - - - 96,371 82,780 -
Nov  1, 2044 - - - - - - - - - 95,591 84,713 -
May  1, 2045 - - - - - - - - - 96,721 88,944 -
Nov  1, 2045 - - - - - - - - - 97,896 90,860 -
May  1, 2046 - - - - - - - - - 99,413 93,332 -
Nov  1, 2046 - - - - - - - - - 99,354 105,259 -
May  1, 2047 - - - - - - - - - 96,948 125,726 -
Nov  1, 2047 - - - - - - - - - 95,782 147,069 -
May  1, 2048 - - - - - - - - - 99,455 164,843 -
Nov  1, 2048 - - - - - - - - - 690,068 1,683,314 -
May  1, 2049 - - - - - 10,000 - - - - - -
Nov  1, 2049 - - - - - - - - - - - -
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D

May  1, 2050 - - - - 10,000 - - - - - - -
Nov  1, 2050 - - - - - - - - - - - -
May  1, 2051 - - - - - - - - - - - -
Aug  1, 2051 - - - - - - - - - - - -

12,371,603 -6,905,759 938,695 -1,184,334 -234,432 705,100 -423,473 1,870,906 6,063,819 9,956,624 594,092 2,330,103
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)

Date 2019ABC 2019DE 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC1 2021DEF 2021GHIJ 2021KLM

Dec 31, 2020 - - - - - - - - 10,000 10,000 10,000 10,000
May  1, 2021 - - - - - - - - - - - -
Nov  1, 2021 397,675 - - - - - - - - - 9,977 -
May  1, 2022 264,581 - - - - - - - - - - 1,245,769
Nov  1, 2022 257,350 - - - - - - - - - - 977,863
May  1, 2023 346,948 - - - 1,141,731 207,453 - - - - - 965,390
Nov  1, 2023 359,089 - - - 1,157,396 482,080 - - - - 29,759 967,800
May  1, 2024 400,877 - 21,948 - 1,263,067 516,229 - - - - 268,342 931,419
Nov  1, 2024 379,593 -355,252 -16,265 -100,779 1,286,815 510,289 -10,000 -10,000 -10,000 -10,000 378,041 962,431
May  1, 2025 433,411 -221,951 28,532 -58,595 1,393,885 664,269 -25,947 -29,535 -28,867 -22,685 498,807 1,029,577
Nov  1, 2025 429,313 - - - 1,354,761 749,229 - - - - 618,339 1,104,702
May  1, 2026 450,125 -355,654 17,700 -59,714 2,029,078 805,651 -25,194 -28,757 -28,105 -22,070 698,553 1,125,228
Nov  1, 2026 -18,575 -162,623 -14,357 -55,886 964,693 784,745 -10,000 -10,000 -10,000 -10,000 807,980 1,171,451
May  1, 2027 -10,000 -2,558,079 35,298 -2,924 132,141 787,121 -404,449 -27,982 -27,348 -21,456 756,426 13,036,625
Nov  1, 2027 -18,204 -19,510 -4,417 -28,685 1,034,532 767,240 -10,000 -10,000 -10,000 -10,000 776,777 -9,801
May  1, 2028 -10,000 65,059 36,149 41,688 1,125,922 836,645 -23,773 -27,317 -26,629 -20,893 726,193 15,729,388
Nov  1, 2028 345,520 49,060 5,215 29,330 1,147,624 816,776 -10,000 -10,000 -10,000 -10,000 744,721 -9,388
May  1, 2029 409,035 157,809 53,032 102,448 1,245,292 896,459 -23,145 -26,743 -25,938 -20,378 695,389 -19,642
Nov  1, 2029 402,386 1,512,348 14,733 75,602 1,258,586 891,458 -10,000 -10,000 -10,000 -10,000 711,908 -9,454
May  1, 2030 433,554 1,560,065 61,462 135,341 1,521,295 953,842 -22,502 -26,138 -25,249 -19,866 663,668 -19,082
Nov  1, 2030 421,748 1,449,562 20,674 103,458 1,539,787 951,367 -10,000 -10,000 -10,000 -10,000 678,265 -9,423
May  1, 2031 442,279 1,438,125 63,838 -35,167 1,612,983 178,997 -21,854 -25,516 -24,564 -19,355 606,439 -18,213
Nov  1, 2031 428,212 1,324,998 24,674 -44,916 1,640,627 164,760 -10,000 -10,000 -10,000 -10,000 607,572 -9,708
May  1, 2032 444,927 1,300,489 90,697 -35,109 867,730 260,770 55,532 -24,873 -23,883 -18,848 539,555 -17,564
Nov  1, 2032 428,746 1,208,795 111,485 -36,023 -16,860 320,063 199,991 -10,000 -10,000 -10,000 540,932 -9,172
May  1, 2033 448,241 1,182,567 190,619 75,297 -10,000 334,222 484,686 512,674 45,323 -18,343 477,073 -16,331
Nov  1, 2033 429,402 1,092,503 199,376 107,673 -16,165 407,498 389,015 538,540 138,806 -10,000 478,455 -9,345
May  1, 2034 452,803 1,065,818 263,229 203,118 -10,000 184,969 507,818 590,215 235,870 245,526 1,013,578 -15,831
Nov  1, 2034 434,065 974,639 267,245 229,310 -15,806 172,383 719,692 654,332 323,013 264,108 1,011,003 -9,695
May  1, 2035 220,399 950,151 673,128 306,479 -10,000 197,207 611,190 722,388 396,450 253,885 951,471 -15,055
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)

Date 2019ABC 2019DE 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC1 2021DEF 2021GHIJ 2021KLM

Nov  1, 2035 202,241 911,338 670,101 325,587 -15,422 2,389,954 634,859 787,611 471,829 271,079 943,717 -9,741
May  1, 2036 237,186 1,059,067 715,008 404,650 -10,000 -10,000 660,697 838,902 541,735 266,472 916,378 -14,194
Nov  1, 2036 242,647 1,287,073 706,854 436,500 -15,038 -13,463 702,983 900,741 628,681 282,173 921,713 -9,520
May  1, 2037 274,832 1,370,621 745,311 510,069 -10,000 -10,000 726,209 949,583 707,584 273,698 886,256 -13,737
Nov  1, 2037 279,140 -252,324 736,787 512,111 -14,651 -12,743 755,796 1,004,059 808,791 282,503 888,817 -9,427
May  1, 2038 309,426 -249,996 767,488 567,545 -10,000 -10,000 773,393 1,045,623 838,633 284,992 854,683 -13,091
Nov  1, 2038 314,712 -250,049 756,762 649,569 -14,260 -12,020 804,721 1,094,504 883,877 292,264 860,337 -9,889
May  1, 2039 801,428 -249,500 779,753 697,119 -10,000 -10,000 812,074 169,294 901,831 290,856 827,985 -12,504
Nov  1, 2039 1,227,014 -251,510 776,913 716,021 -13,869 -11,293 839,856 208,853 937,452 306,702 826,503 -9,460
May  1, 2040 960,794 -255,029 790,364 760,125 -10,000 -10,000 846,234 229,137 951,389 296,382 801,069 -11,365
Nov  1, 2040 613,247 -254,233 786,445 772,692 -13,475 -10,560 866,766 267,096 980,517 242,508 797,636 -9,365
May  1, 2041 618,839 -256,619 793,185 788,351 -10,000 -10,000 869,868 278,679 986,442 116,374 774,027 -10,519
Nov  1, 2041 605,183 -256,305 785,102 759,778 -13,077 -10,000 878,361 314,506 1,009,062 -10,241 773,454 -9,616
May  1, 2042 603,943 -256,068 788,661 758,598 -10,000 -10,000 835,982 320,145 1,014,884 -13,218 296,610 -9,801
Nov  1, 2042 584,178 -255,650 777,387 733,369 -12,678 -10,000 812,198 346,775 1,033,715 -10,146 38,786 -9,176
May  1, 2043 563,022 -226,012 776,761 727,648 -10,000 -10,000 765,391 351,907 1,034,760 -13,116 15,591 -9,663
Nov  1, 2043 544,712 - 761,711 710,486 - - 750,073 384,466 1,059,732 - 18,900 866
May  1, 2044 512,329 - 525,062 689,740 - - 701,378 369,438 1,032,228 - - -
Nov  1, 2044 368,949 - - 670,958 - - 674,176 349,427 1,002,734 - - -
May  1, 2045 - - - 655,531 - - 636,323 347,233 963,279 - - -
Nov  1, 2045 - - - 629,311 - - 602,639 340,350 935,952 - - -
May  1, 2046 - - - 628,964 - - 565,214 310,604 886,717 - - -
Nov  1, 2046 - - - 594,911 - - 535,563 285,060 852,138 - - -
May  1, 2047 - - - 573,815 - - 492,590 255,340 808,799 - - -
Nov  1, 2047 - - - 552,837 - - 67,886 231,812 771,940 - - -
May  1, 2048 - - - - - - - 196,792 729,066 - - -
Nov  1, 2048 - - - - - - - 766,351 690,127 - - -
May  1, 2049 - - - - - - - 662,792 130,478 - - -
Nov  1, 2049 - - - - - - - 533,928 - - - -
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)

Date 2019ABC 2019DE 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC1 2021DEF 2021GHIJ 2021KLM

May  1, 2050 - - - - - - - 406,809 - - - -
Nov  1, 2050 - - - - - - 2,483,968 2,967,356 - - - -
May  1, 2051 - - - - - - - - 5,952,211 - - -
Aug  1, 2051 - - - - - - - - - - 608,323 -

19,267,320 13,273,725 15,583,650 16,778,232 23,446,644 16,071,593 22,446,261 20,236,461 30,405,460 3,658,909 27,350,007 38,889,737
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

MRA Withdrawals Part 1

Withdrawal
Send to

Date EXCESS Series (TAP)

Dec 31, 2020 - -
May  1, 2021 - 2,454,611
Nov  1, 2021 - 3,728,259
May  1, 2022 - -890,483
Nov  1, 2022 - 1,554,377
May  1, 2023 - 1,562,581
Nov  1, 2023 - 1,527,565
May  1, 2024 - 1,541,195
Nov  1, 2024 -93,215 1,200,806
May  1, 2025 -92,302 935,088
Nov  1, 2025 - 7,619,605
May  1, 2026 -90,507 1,654,118
Nov  1, 2026 -89,631 1,167,948
May  1, 2027 -1,788,726 7,778,426
Nov  1, 2027 -78,127 5,768,711
May  1, 2028 -76,728 20,729,079
Nov  1, 2028 -74,872 5,326,745
May  1, 2029 -73,607 5,659,622
Nov  1, 2029 -72,284 7,034,944
May  1, 2030 -71,251 7,014,710
Nov  1, 2030 -70,206 6,865,261
May  1, 2031 -68,037 6,198,129
Nov  1, 2031 -66,873 3,425,579
May  1, 2032 -65,143 3,684,277
Nov  1, 2032 -63,994 3,548,774
May  1, 2033 -62,612 3,535,433
Nov  1, 2033 -60,362 4,669,811
May  1, 2034 -59,276 5,274,837
Nov  1, 2034 -58,561 5,656,215
May  1, 2035 -57,621 6,009,424
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

MRA Withdrawals Part 1

Withdrawal
Send to

Date EXCESS Series (TAP)

Nov  1, 2035 -56,912 8,420,457
May  1, 2036 -55,497 6,604,064
Nov  1, 2036 -54,570 7,000,023
May  1, 2037 -53,216 7,679,855
Nov  1, 2037 -51,936 5,820,092
May  1, 2038 -47,146 6,194,760
Nov  1, 2038 -20,330 5,990,468
May  1, 2039 -11,660 5,637,421
Nov  1, 2039 -11,519 5,954,731
May  1, 2040 -11,159 5,750,727
Nov  1, 2040 -10,511 5,427,582
May  1, 2041 -10,168 5,327,430
Nov  1, 2041 -9,425 4,787,427
May  1, 2042 -9,008 4,131,224
Nov  1, 2042 -8,896 3,784,196
May  1, 2043 -8,781 3,823,941
Nov  1, 2043 - 4,452,369
May  1, 2044 - 4,009,326
Nov  1, 2044 - 3,246,548
May  1, 2045 - 2,788,031
Nov  1, 2045 - 2,697,009
May  1, 2046 - 2,584,244
Nov  1, 2046 - 2,472,286
May  1, 2047 - 2,353,217
Nov  1, 2047 - 1,867,325
May  1, 2048 - 1,190,155
Nov  1, 2048 - 3,829,860
May  1, 2049 - 803,270
Nov  1, 2049 - 533,928
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

MRA Withdrawals Part 1

Withdrawal
Send to

Date EXCESS Series (TAP)

May  1, 2050 - 416,809
Nov  1, 2050 - 5,451,324
May  1, 2051 - 5,952,211
Aug  1, 2051 - 608,323

-3,664,668 269,826,276
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

MRA Withdrawals Part 2

MRA WITHDRAWALS - REDEMPTIONS REPORT + DEPOSITS TO SERIES (- UNSCHEDULED WITHDRAWAL FROM SERIES REDEMPTION ACCOUNT)

Withdrawals (REDEMPTION)

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE 2019FG 2019HI 2019JKL 2020ABC

- - - - - - - - - - - - - - - - - - -

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

MRA Withdrawals Part 2

Withdrawals (REDEMPTION)
Send to

Date 2020DEF 2020GHI 2021ABC1 2021DEF 2021GHIJ 2021KLM EXCESS Series (RED)

- - - - - - - - -

0 0 0 0 0 0 0 0
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LOAN PARTICIPATION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Participation
Part Gross Less Loan Loan Loan

Date Originations Principal Interest Prepay Receipts Servicing Revenue Balance Valuation

Dec 31, 2020 - - - - - - - 1,077,889,367 1,077,889,367
May  1, 2021 121,043,423 8,726,046 16,423,330 3,516,077 28,665,453 1,800,941 26,864,512 1,186,690,668 1,186,690,668
Nov  1, 2021 221,188,618 15,163,629 27,284,098 6,326,130 48,773,858 3,098,409 45,675,449 1,386,389,525 1,386,389,525
May  1, 2022 122,500,000 17,483,623 29,874,513 7,697,311 55,055,447 3,548,756 51,506,690 1,483,708,591 1,483,708,591
Nov  1, 2022 - 17,966,133 29,679,138 8,859,958 56,505,228 3,545,364 52,959,865 1,456,882,500 1,456,882,500
May  1, 2023 - 18,202,375 29,109,759 9,714,055 57,026,189 3,482,329 53,543,860 1,428,966,070 1,428,966,070
Nov  1, 2023 - 18,427,700 28,524,736 10,232,193 57,184,630 3,417,099 53,767,530 1,400,306,177 1,400,306,177
May  1, 2024 - 18,663,218 27,929,910 10,386,064 56,979,193 3,350,484 53,628,708 1,371,256,895 1,371,256,895
Nov  1, 2024 - 18,896,031 27,330,807 10,240,354 56,467,192 3,283,334 53,183,858 1,342,120,510 1,342,120,510
May  1, 2025 - 19,124,306 26,730,332 10,020,008 55,874,646 3,216,122 52,658,525 1,312,976,195 1,312,976,195
Nov  1, 2025 - 19,360,363 26,128,710 9,799,560 55,288,634 3,148,896 52,139,738 1,283,816,271 1,283,816,271
May  1, 2026 - 19,596,603 25,525,843 9,579,002 54,701,448 3,081,649 51,619,798 1,254,640,667 1,254,640,667
Nov  1, 2026 - 19,842,148 24,921,492 9,358,281 54,121,921 3,014,372 51,107,549 1,225,440,238 1,225,440,238
May  1, 2027 - 20,090,128 24,315,556 9,137,362 53,543,046 2,947,051 50,595,995 1,196,212,747 1,196,212,747
Nov  1, 2027 - 20,337,046 23,707,896 8,916,236 52,961,179 2,879,684 50,081,495 1,166,959,465 1,166,959,465
May  1, 2028 - 20,581,927 23,098,736 8,694,935 52,375,598 2,812,272 49,563,326 1,137,682,603 1,137,682,603
Nov  1, 2028 - 20,792,681 22,488,515 8,473,557 51,754,753 2,744,826 49,009,928 1,108,416,365 1,108,416,365
May  1, 2029 - 20,949,265 21,879,031 8,252,532 51,080,828 2,677,421 48,403,407 1,079,214,567 1,079,214,567
Nov  1, 2029 - 21,133,736 21,270,833 8,031,902 50,436,472 2,610,086 47,826,386 1,050,048,929 1,050,048,929
May  1, 2030 - 21,312,537 20,663,428 7,811,542 49,787,507 2,542,785 47,244,722 1,020,924,850 1,020,924,850
Nov  1, 2030 - 21,493,562 20,057,052 7,591,486 49,142,099 2,475,523 46,666,576 991,839,802 991,839,802
May  1, 2031 - 21,700,104 19,451,595 7,371,645 48,523,344 2,408,285 46,115,059 962,768,053 962,768,053
Nov  1, 2031 - 21,884,592 18,846,341 7,151,935 47,882,868 2,341,041 45,541,827 933,731,525 933,731,525
May  1, 2032 - 22,067,587 18,242,235 6,932,547 47,242,369 2,273,832 44,968,537 904,731,392 904,731,392
Nov  1, 2032 - 22,179,871 17,639,402 6,713,612 46,532,884 2,206,661 44,326,223 875,837,909 875,837,909
May  1, 2033 - 22,128,273 17,041,609 6,496,306 45,666,187 2,139,740 43,526,447 847,213,331 847,213,331
Nov  1, 2033 - 21,949,271 16,451,768 6,281,440 44,682,480 2,073,233 42,609,246 818,982,619 818,982,619
May  1, 2034 - 21,751,912 15,873,072 6,069,849 43,694,833 2,007,331 41,687,502 791,160,858 791,160,858
Nov  1, 2034 - 21,560,760 15,304,521 5,861,201 42,726,482 1,941,972 40,784,510 763,738,897 763,738,897
May  1, 2035 - 21,330,031 14,746,764 5,655,791 41,732,585 1,877,200 39,855,385 736,753,076 736,753,076
Nov  1, 2035 - 21,067,459 14,200,137 5,453,768 40,721,363 1,813,044 38,908,320 710,231,849 710,231,849
May  1, 2036 - 20,935,711 13,664,493 5,254,766 39,854,971 1,749,468 38,105,503 684,041,371 684,041,371
Nov  1, 2036 - 20,782,502 13,137,420 5,058,230 38,978,151 1,686,322 37,291,829 658,200,640 658,200,640
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LOAN PARTICIPATION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Participation
Part Gross Less Loan Loan Loan

Date Originations Principal Interest Prepay Receipts Servicing Revenue Balance Valuation

May  1, 2037 - 20,646,672 12,620,392 4,864,315 38,131,380 1,623,643 36,507,737 632,689,652 632,689,652
Nov  1, 2037 - 20,437,179 12,113,030 4,673,147 37,223,356 1,561,429 35,661,927 607,579,326 607,579,326
May  1, 2038 - 20,234,029 11,617,158 4,484,970 36,336,158 1,499,734 34,836,424 582,860,327 582,860,327
Nov  1, 2038 - 20,083,589 11,132,086 4,299,605 35,515,280 1,438,528 34,076,752 558,477,133 558,477,133
May  1, 2039 - 20,115,119 10,654,756 4,116,090 34,885,965 1,377,629 33,508,336 534,245,924 534,245,924
Nov  1, 2039 - 20,324,081 10,178,567 3,932,778 34,435,426 1,316,732 33,118,694 509,989,065 509,989,065
May  1, 2040 - 20,558,121 9,701,074 3,749,138 34,008,333 1,255,698 32,752,635 485,681,806 485,681,806
Nov  1, 2040 - 20,796,861 9,222,085 3,565,096 33,584,042 1,194,505 32,389,537 461,319,848 461,319,848
May  1, 2041 - 21,034,184 8,741,562 3,380,646 33,156,393 1,133,146 32,023,246 436,905,018 436,905,018
Nov  1, 2041 - 21,266,159 8,259,617 3,195,820 32,721,596 1,071,625 31,649,971 412,443,039 412,443,039
May  1, 2042 - 21,510,639 7,776,249 3,010,599 32,297,487 1,009,937 31,287,551 387,921,801 387,921,801
Nov  1, 2042 - 21,763,821 7,291,178 2,824,886 31,879,885 948,059 30,931,826 363,333,094 363,333,094
May  1, 2043 - 22,021,046 6,804,307 2,638,644 31,463,997 885,980 30,578,017 338,673,404 338,673,404
Nov  1, 2043 - 22,276,912 6,315,635 2,451,871 31,044,418 823,694 30,220,724 313,944,622 313,944,622
May  1, 2044 - 22,473,331 5,825,696 2,264,789 30,563,816 761,226 29,802,589 289,206,501 289,206,501
Nov  1, 2044 - 22,678,940 5,335,643 2,077,681 30,092,265 698,646 29,393,619 264,449,880 264,449,880
May  1, 2045 - 22,904,774 4,844,645 1,890,312 29,639,731 635,907 29,003,824 239,654,794 239,654,794
Nov  1, 2045 - 23,128,902 4,352,469 1,702,656 29,184,026 572,989 28,611,037 214,823,237 214,823,237
May  1, 2046 - 23,368,114 3,859,023 1,514,679 28,741,817 509,887 28,231,930 189,940,443 189,940,443
Nov  1, 2046 - 23,608,334 3,364,065 1,326,294 28,298,693 446,579 27,852,114 165,005,815 165,005,815
May  1, 2047 - 23,854,147 2,867,598 1,137,514 27,859,260 383,059 27,476,201 140,014,153 140,014,153
Nov  1, 2047 - 23,419,202 2,373,017 950,319 26,742,537 319,701 26,422,836 115,644,633 115,644,633
May  1, 2048 - 22,751,509 1,897,925 770,098 25,419,532 258,409 25,161,123 92,123,026 92,123,026
Nov  1, 2048 - 21,368,089 1,448,147 598,649 23,414,884 199,862 23,215,023 70,156,288 70,156,288
May  1, 2049 - 19,224,646 1,044,310 442,299 20,711,255 146,934 20,564,321 50,489,343 50,489,343
Nov  1, 2049 - 17,036,762 698,429 304,067 18,039,258 100,967 17,938,290 33,148,515 33,148,515
May  1, 2050 - 13,288,661 418,592 189,139 13,896,392 62,513 13,833,879 19,670,714 19,670,714
Nov  1, 2050 - 10,492,560 222,715 100,272 10,815,548 34,751 10,780,797 9,077,882 9,077,882
May  1, 2051 - 6,372,001 86,446 38,614 6,497,060 14,026 6,483,034 2,667,268 2,667,268
Nov  1, 2051 - 2,569,791 15,977 6,729 2,592,497 2,611 2,589,886 90,748 90,748
May  1, 2052 - 59,347 706 251 60,305 74 60,231 31,150 31,150
Nov  1, 2052 - 4,793 483 213 5,490 44 5,446 26,143 26,143
May  1, 2053 - 4,841 395 176 5,412 36 5,376 21,126 21,126
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LOAN PARTICIPATION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Participation
Part Gross Less Loan Loan Loan

Date Originations Principal Interest Prepay Receipts Servicing Revenue Balance Valuation

Nov  1, 2053 - 4,889 308 138 5,334 29 5,306 16,099 16,099
May  1, 2054 - 4,938 220 100 5,257 21 5,236 11,061 11,061
Nov  1, 2054 - 4,988 131 61 5,180 13 5,167 6,012 6,012
May  1, 2055 - 3,213 51 28 3,293 6 3,286 2,771 2,771
Nov  1, 2055 - 1,374 22 15 1,411 3 1,407 1,382 1,382
Apr 30, 2056 - 1,377 8 4 1,390 1 1,389 - -

464,732,041 1,229,179,071 862,627,788 313,442,336 2,405,249,195 106,484,166 2,298,765,030
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Participation
Loans Partial Gross Svc Exp. Part Part Part

Date Originated First Pmt Principal Interest Prepayments Receipts Reduction Principal Interest Prepay

Dec 31, 2020 - - - - - - - - - -
May  1, 2021 121,043,423 281,362 11,125,230 21,599,432 4,551,649 37,276,311 2,482,817 8,726,046 16,423,330 3,516,077
Nov  1, 2021 221,188,618 309,704 19,008,750 34,957,440 8,317,653 62,283,843 4,109,441 15,163,629 27,284,098 6,326,130
May  1, 2022 122,500,000 179,271 21,690,671 37,776,220 10,163,562 69,630,454 4,602,080 17,483,623 29,874,513 7,697,311
Nov  1, 2022 - - 22,279,851 37,522,506 11,668,306 71,470,662 4,593,315 17,966,133 29,679,138 8,859,958
May  1, 2023 - - 22,571,337 36,820,882 12,729,464 72,121,682 4,512,650 18,202,375 29,109,759 9,714,055
Nov  1, 2023 - - 22,850,275 36,100,870 13,311,372 72,262,517 4,429,362 18,427,700 28,524,736 10,232,193
May  1, 2024 - - 23,139,340 35,370,097 13,428,355 71,937,792 4,344,535 18,663,218 27,929,910 10,386,064
Nov  1, 2024 - - 23,426,342 34,634,490 13,226,009 71,286,841 4,259,086 18,896,031 27,330,807 10,240,354
May  1, 2025 - - 23,709,548 33,897,354 12,948,839 70,555,742 4,173,556 19,124,306 26,730,332 10,020,008
Nov  1, 2025 - - 24,001,289 33,158,996 12,671,579 69,831,864 4,088,008 19,360,363 26,128,710 9,799,560
May  1, 2026 - - 24,293,977 32,419,300 12,394,212 69,107,489 4,002,432 19,596,603 25,525,843 9,579,002
Nov  1, 2026 - - 24,596,747 31,678,011 12,116,683 68,391,441 3,916,817 19,842,148 24,921,492 9,358,281
May  1, 2027 - - 24,902,739 30,935,013 11,838,949 67,676,701 3,831,147 20,090,128 24,315,556 9,137,362
Nov  1, 2027 - - 25,208,469 30,190,150 11,560,996 66,959,615 3,745,417 20,337,046 23,707,896 8,916,236
May  1, 2028 - - 25,512,974 29,443,629 11,282,849 66,239,451 3,659,628 20,581,927 23,098,736 8,694,935
Nov  1, 2028 - - 25,784,175 28,695,874 11,004,600 65,484,649 3,573,786 20,792,681 22,488,515 8,473,557
May  1, 2029 - - 26,002,041 27,948,665 10,726,675 64,677,381 3,487,967 20,949,265 21,879,031 8,252,532
Nov  1, 2029 - - 26,248,644 27,202,535 10,449,107 63,900,286 3,402,196 21,133,736 21,270,833 8,031,902
May  1, 2030 - - 26,490,438 26,456,972 10,171,766 63,119,176 3,316,435 21,312,537 20,663,428 7,811,542
Nov  1, 2030 - - 26,735,332 25,712,196 9,894,680 62,342,207 3,230,686 21,493,562 20,057,052 7,591,486
May  1, 2031 - - 27,006,630 24,968,080 9,617,753 61,592,463 3,144,934 21,700,104 19,451,595 7,371,645
Nov  1, 2031 - - 27,256,775 24,223,889 9,340,897 60,821,561 3,059,146 21,884,592 18,846,341 7,151,935
May  1, 2032 - - 27,506,342 23,480,552 9,064,293 60,051,188 2,973,358 22,067,587 18,242,235 6,932,547
Nov  1, 2032 - - 27,686,127 22,738,175 8,788,069 59,212,370 2,887,575 22,179,871 17,639,402 6,713,612
May  1, 2033 - - 27,702,973 22,000,505 8,513,393 58,216,871 2,802,004 22,128,273 17,041,609 6,496,306
Nov  1, 2033 - - 27,593,372 21,270,439 8,241,069 57,104,881 2,716,807 21,949,271 16,451,768 6,281,440
May  1, 2034 - - 27,466,385 20,551,150 7,971,926 55,989,462 2,632,173 21,751,912 15,873,072 6,069,849
Nov  1, 2034 - - 27,346,593 19,841,618 7,705,625 54,893,835 2,548,038 21,560,760 15,304,521 5,861,201
May  1, 2035 - - 27,188,224 19,142,475 7,442,454 53,773,153 2,464,442 21,330,031 14,746,764 5,655,791
Nov  1, 2035 - - 26,999,031 18,454,036 7,182,556 52,635,622 2,381,414 21,067,459 14,200,137 5,453,768
May  1, 2036 - - 26,941,693 17,776,136 6,925,558 51,643,387 2,298,914 20,935,711 13,664,493 5,254,766
Nov  1, 2036 - - 26,863,942 17,106,342 6,670,897 50,641,181 2,216,789 20,782,502 13,137,420 5,058,230
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Participation
Loans Partial Gross Svc Exp. Part Part Part

Date Originated First Pmt Principal Interest Prepayments Receipts Reduction Principal Interest Prepay

May  1, 2037 - - 26,804,634 16,446,110 6,418,723 49,669,467 2,135,075 20,646,672 12,620,392 4,864,315
Nov  1, 2037 - - 26,672,744 15,795,039 6,169,153 48,636,936 2,053,767 20,437,179 12,113,030 4,673,147
May  1, 2038 - - 26,548,294 15,154,935 5,922,425 47,625,653 1,972,915 20,234,029 11,617,158 4,484,970
Nov  1, 2038 - - 26,477,666 14,525,085 5,678,352 46,681,103 1,892,488 20,083,589 11,132,086 4,299,605
May  1, 2039 - - 26,590,140 13,902,411 5,435,966 45,928,517 1,812,302 20,115,119 10,654,756 4,116,090
Nov  1, 2039 - - 26,881,194 13,280,292 5,193,611 45,355,097 1,732,048 20,324,081 10,178,567 3,932,778
May  1, 2040 - - 27,198,493 12,656,260 4,950,749 44,805,502 1,651,584 20,558,121 9,701,074 3,749,138
Nov  1, 2040 - - 27,521,674 12,030,104 4,707,300 44,259,077 1,570,886 20,796,861 9,222,085 3,565,096
May  1, 2041 - - 27,844,640 11,401,762 4,463,248 43,709,651 1,489,945 21,034,184 8,741,562 3,380,646
Nov  1, 2041 - - 28,163,478 10,771,324 4,218,620 43,153,422 1,408,760 21,266,159 8,259,617 3,195,820
May  1, 2042 - - 28,496,061 10,138,769 3,973,387 42,608,216 1,327,325 21,510,639 7,776,249 3,010,599
Nov  1, 2042 - - 28,838,603 9,503,791 3,727,445 42,069,839 1,245,615 21,763,821 7,291,178 2,824,886
May  1, 2043 - - 29,186,466 8,866,273 3,480,749 41,533,488 1,163,614 22,021,046 6,804,307 2,638,644
Nov  1, 2043 - - 29,534,268 8,226,190 3,233,289 40,993,747 1,081,314 22,276,912 6,315,635 2,451,871
May  1, 2044 - - 29,823,940 7,584,051 2,985,279 40,393,270 998,737 22,473,331 5,825,696 2,264,789
Nov  1, 2044 - - 30,124,140 6,940,988 2,736,994 39,802,122 915,949 22,678,940 5,335,643 2,077,681
May  1, 2045 - - 30,445,922 6,296,143 2,488,191 39,230,256 832,902 22,904,774 4,844,645 1,890,312
Nov  1, 2045 - - 30,767,378 5,649,261 2,238,834 38,655,473 749,572 23,128,902 4,352,469 1,702,656
May  1, 2046 - - 31,105,319 5,000,225 1,988,883 38,094,427 665,951 23,368,114 3,859,023 1,514,679
Nov  1, 2046 - - 31,445,690 4,348,766 1,738,241 37,532,697 582,014 23,608,334 3,364,065 1,326,294
May  1, 2047 - - 31,793,099 3,694,865 1,486,911 36,974,875 497,751 23,854,147 2,867,598 1,137,514
Nov  1, 2047 - - 31,425,820 3,041,984 1,236,943 35,704,748 413,544 23,419,202 2,373,017 950,319
May  1, 2048 - - 30,484,356 2,411,219 995,163 33,890,738 331,660 22,751,509 1,897,925 770,098
Nov  1, 2048 - - 28,783,637 1,816,138 765,350 31,365,124 253,465 21,368,089 1,448,147 598,649
May  1, 2049 - - 25,845,616 1,280,695 554,668 27,680,979 182,498 19,224,646 1,044,310 442,299
Nov  1, 2049 - - 22,296,937 837,711 372,139 23,506,787 122,674 17,036,762 698,429 304,067
May  1, 2050 - - 16,910,446 491,094 223,456 17,624,997 73,993 13,288,661 418,592 189,139
Nov  1, 2050 - - 13,061,864 253,966 112,269 13,428,099 39,883 10,492,560 222,715 100,272
May  1, 2051 - - 6,966,655 97,223 40,342 7,104,220 15,822 6,372,001 86,446 38,614
Nov  1, 2051 - - 2,591,186 19,948 6,747 2,617,881 3,273 2,569,791 15,977 6,729
May  1, 2052 - - 59,347 706 251 60,305 74 59,347 706 251
Nov  1, 2052 - - 4,793 483 213 5,490 44 4,793 483 213
May  1, 2053 - - 4,841 395 176 5,412 36 4,841 395 176
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Participation
Loans Partial Gross Svc Exp. Part Part Part

Date Originated First Pmt Principal Interest Prepayments Receipts Reduction Principal Interest Prepay

Nov  1, 2053 - - 4,889 308 138 5,334 29 4,889 308 138
May  1, 2054 - - 4,938 220 100 5,257 21 4,938 220 100
Nov  1, 2054 - - 4,988 131 61 5,180 13 4,988 131 61
May  1, 2055 - - 3,213 51 28 3,293 6 3,213 51 28
Nov  1, 2055 - - 1,374 22 15 1,411 3 1,374 22 15
Apr 30, 2056 - - 1,377 8 4 1,390 1 1,377 8 4

464,732,041 770,337 1,577,856,379 1,106,538,977 409,466,204 3,093,861,560 139,104,510 1,229,179,071 862,627,788 313,442,336
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Participation
Part Gross Less Part Loan Loan Loan

Date Receipts Servicing Revenue Balance Valuation

Dec 31, 2020 - - - 1,447,657,792 1,447,657,792
May  1, 2021 28,665,453 1,800,941 26,864,512 1,583,225,449 1,583,225,449
Nov  1, 2021 48,773,858 3,098,409 45,675,449 1,794,819,300 1,794,819,300
May  1, 2022 55,055,447 3,548,756 51,506,690 1,912,465,067 1,912,465,067
Nov  1, 2022 56,505,228 3,545,364 52,959,865 1,878,516,911 1,878,516,911
May  1, 2023 57,026,189 3,482,329 53,543,860 1,843,216,110 1,843,216,110
Nov  1, 2023 57,184,630 3,417,099 53,767,530 1,807,054,464 1,807,054,464
May  1, 2024 56,979,193 3,350,484 53,628,708 1,770,486,768 1,770,486,768
Nov  1, 2024 56,467,192 3,283,334 53,183,858 1,733,834,418 1,733,834,418
May  1, 2025 55,874,646 3,216,122 52,658,525 1,697,176,030 1,697,176,030
Nov  1, 2025 55,288,634 3,148,896 52,139,738 1,660,503,162 1,660,503,162
May  1, 2026 54,701,448 3,081,649 51,619,798 1,623,814,973 1,623,814,973
Nov  1, 2026 54,121,921 3,014,372 51,107,549 1,587,101,542 1,587,101,542
May  1, 2027 53,543,046 2,947,051 50,595,995 1,550,359,854 1,550,359,854
Nov  1, 2027 52,961,179 2,879,684 50,081,495 1,513,590,389 1,513,590,389
May  1, 2028 52,375,598 2,812,272 49,563,326 1,476,794,567 1,476,794,567
Nov  1, 2028 51,754,753 2,744,826 49,009,928 1,440,005,792 1,440,005,792
May  1, 2029 51,080,828 2,677,421 48,403,407 1,403,277,076 1,403,277,076
Nov  1, 2029 50,436,472 2,610,086 47,826,386 1,366,579,326 1,366,579,326
May  1, 2030 49,787,507 2,542,785 47,244,722 1,329,917,121 1,329,917,121
Nov  1, 2030 49,142,099 2,475,523 46,666,576 1,293,287,110 1,293,287,110
May  1, 2031 48,523,344 2,408,285 46,115,059 1,256,662,727 1,256,662,727
Nov  1, 2031 47,882,868 2,341,041 45,541,827 1,220,065,055 1,220,065,055
May  1, 2032 47,242,369 2,273,832 44,968,537 1,183,494,419 1,183,494,419
Nov  1, 2032 46,532,884 2,206,661 44,326,223 1,147,020,223 1,147,020,223
May  1, 2033 45,666,187 2,139,740 43,526,447 1,110,803,858 1,110,803,858
Nov  1, 2033 44,682,480 2,073,233 42,609,246 1,074,969,416 1,074,969,416
May  1, 2034 43,694,833 2,007,331 41,687,502 1,039,531,105 1,039,531,105
Nov  1, 2034 42,726,482 1,941,972 40,784,510 1,004,478,887 1,004,478,887
May  1, 2035 41,732,585 1,877,200 39,855,385 969,848,209 969,848,209
Nov  1, 2035 40,721,363 1,813,044 38,908,320 935,666,623 935,666,623
May  1, 2036 39,854,971 1,749,468 38,105,503 901,799,372 901,799,372
Nov  1, 2036 38,978,151 1,686,322 37,291,829 868,264,533 868,264,533
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Participation
Part Gross Less Part Loan Loan Loan

Date Receipts Servicing Revenue Balance Valuation

May  1, 2037 38,131,380 1,623,643 36,507,737 835,041,176 835,041,176
Nov  1, 2037 37,223,356 1,561,429 35,661,927 802,199,279 802,199,279
May  1, 2038 36,336,158 1,499,734 34,836,424 769,728,561 769,728,561
Nov  1, 2038 35,515,280 1,438,528 34,076,752 737,572,543 737,572,543
May  1, 2039 34,885,965 1,377,629 33,508,336 705,546,437 705,546,437
Nov  1, 2039 34,435,426 1,316,732 33,118,694 673,471,632 673,471,632
May  1, 2040 34,008,333 1,255,698 32,752,635 641,322,390 641,322,390
Nov  1, 2040 33,584,042 1,194,505 32,389,537 609,093,417 609,093,417
May  1, 2041 33,156,393 1,133,146 32,023,246 576,785,529 576,785,529
Nov  1, 2041 32,721,596 1,071,625 31,649,971 544,403,431 544,403,431
May  1, 2042 32,297,487 1,009,937 31,287,551 511,933,983 511,933,983
Nov  1, 2042 31,879,885 948,059 30,931,826 479,367,935 479,367,935
May  1, 2043 31,463,997 885,980 30,578,017 446,700,720 446,700,720
Nov  1, 2043 31,044,418 823,694 30,220,724 413,933,164 413,933,164
May  1, 2044 30,563,816 761,226 29,802,589 381,123,944 381,123,944
Nov  1, 2044 30,092,265 698,646 29,393,619 348,262,810 348,262,810
May  1, 2045 29,639,731 635,907 29,003,824 315,328,697 315,328,697
Nov  1, 2045 29,184,026 572,989 28,611,037 282,322,485 282,322,485
May  1, 2046 28,741,817 509,887 28,231,930 249,228,283 249,228,283
Nov  1, 2046 28,298,693 446,579 27,852,114 216,044,352 216,044,352
May  1, 2047 27,859,260 383,059 27,476,201 182,764,342 182,764,342
Nov  1, 2047 26,742,537 319,701 26,422,836 150,101,578 150,101,578
May  1, 2048 25,419,532 258,409 25,161,123 118,622,060 118,622,060
Nov  1, 2048 23,414,884 199,862 23,215,023 89,073,073 89,073,073
May  1, 2049 20,711,255 146,934 20,564,321 62,672,789 62,672,789
Nov  1, 2049 18,039,258 100,967 17,938,290 40,003,713 40,003,713
May  1, 2050 13,896,392 62,513 13,833,879 22,869,810 22,869,810
Nov  1, 2050 10,815,548 34,751 10,780,797 9,695,677 9,695,677
May  1, 2051 6,497,060 14,026 6,483,034 2,688,681 2,688,681
Nov  1, 2051 2,592,497 2,611 2,589,886 90,748 90,748
May  1, 2052 60,305 74 60,231 31,150 31,150
Nov  1, 2052 5,490 44 5,446 26,143 26,143
May  1, 2053 5,412 36 5,376 21,126 21,126
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Participation
Part Gross Less Part Loan Loan Loan

Date Receipts Servicing Revenue Balance Valuation

Nov  1, 2053 5,334 29 5,306 16,099 16,099
May  1, 2054 5,257 21 5,236 11,061 11,061
Nov  1, 2054 5,180 13 5,167 6,012 6,012
May  1, 2055 3,293 6 3,286 2,771 2,771
Nov  1, 2055 1,411 3 1,407 1,382 1,382
Apr 30, 2056 1,390 1 1,389 - -

2,405,249,195 106,484,166 2,298,765,030
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Loan Statistics

2001AA 2002A 2002B 2014A 2015A 2015B 2017A

Par Amount 11,258,413 4,126,685 5,303,478 17,155,112 24,698,423 7,017,254 26,917,053

Weighted Avg. Coupon 5.700% 5.546% 5.618% 4.998% 5.130% 4.974% 4.527%

Weighted Avg. Life 7.883 7.043 7.195 7.445 7.698 6.854 13.789

Weighted Avg. Rate 5.560% 5.320% 5.506% 5.153% 5.180% 5.101% 4.528%

WAL from Forecast Date 7.886 7.046 7.198 7.448 7.701 6.858 13.793

Weighted Avg. Maturity 13.745 12.537 13.271 13.449 14.328 12.658 26.500



Sep 22, 2021   9:33 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 67

LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Loan Statistics

2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE

Par Amount 10,007,423 57,378,119 64,663,803 70,355,736 22,865,868 62,686,180 230,026,791

Weighted Avg. Coupon 4.405% 4.879% 4.810% 5.151% 6.081% 5.124% 4.627%

Weighted Avg. Life 10.149 12.802 13.446 14.602 7.997 14.758 14.143

Weighted Avg. Rate 4.888% 4.745% 4.933% 5.152% 5.769% 5.125% 4.699%

WAL from Forecast Date 10.152 12.805 13.450 14.605 8.000 14.762 14.147

Weighted Avg. Maturity 18.116 23.925 24.843 27.501 13.683 27.810 26.270
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Loan Statistics

2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC1

Par Amount 157,542,961 133,665,775 118,758,892 141,590,865 132,399,700 145,152,768 151,201,112

Weighted Avg. Coupon 4.016% 4.033% 4.280% 4.201% 3.736% 3.001% 3.106%

Weighted Avg. Life 14.953 14.916 14.491 15.140 14.529 14.851 14.929

Weighted Avg. Rate 4.010% 4.030% 4.201% 4.206% 3.629% 3.001% 3.098%

WAL from Forecast Date 14.956 14.919 14.495 15.143 14.532 14.854 14.930

Weighted Avg. Maturity 29.058 28.980 27.767 29.186 28.092 29.736 29.717
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Loan Statistics

2021DEF 2021GHIJ 2021KLM EXCESS Total

Par Amount 96,602,428 134,349,366 149,500,000 12,098,378 1987322583

Weighted Avg. Coupon 3.000% 3.010% 2.980% 3.256% 3.965%

Weighted Avg. Life 14.953 14.938 14.909 9.383 14.256

Weighted Avg. Rate 2.994% 3.004% 2.974% 3.754% 3.906%

WAL from Forecast Date 14.953 14.939 14.909 9.386 14.259

Weighted Avg. Maturity 29.842 29.808 29.782 17.217 27.807
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ACQUISITION FUND REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Loan Originations Acquisition Revenues Acquisition Fund Valuation
Loans Less: Withdrawal Security Other Acquisition Acq. Fund  Acq. Fund  

Date Originated Discount Requirement Purchase Withdrawals Interest Revenues  Balance  Value 

Dec 31, 2020 - - - 8,022,646 - - - 8,022,646 8,022,646
Jan  1, 2021 - - - - - - - 8,022,646 8,022,646
Feb  1, 2021 33,290,768 - 33,290,768 121,000,000 10,754 375 11,129 95,721,124 95,721,124
Mar  1, 2021 45,500,000 - 45,500,000 - - - - 50,221,124 50,221,124
Apr  1, 2021 42,252,655 - 42,252,655 - - - - 7,968,469 7,968,469
May  1, 2021 - - - - 7 9,853 9,860 7,968,462 7,968,462
Jun  1, 2021 84,329,982 - 84,329,982 84,329,982 - - - 7,968,462 7,968,462
Jul  1, 2021 7,968,462 - 7,968,462 - - - - - -

Aug  1, 2021 - - - - - - - - -
Sep  1, 2021 128,890,174 - 128,890,174 128,890,174 - - - - -
Oct  1, 2021 - - - - - 885 885 - -
Nov  1, 2021 - - - - - - - - -
Dec  1, 2021 102,500,000 - 102,500,000 122,500,000 - - - 20,000,000 20,000,000
Jan  1, 2022 20,000,000 - 20,000,000 - - - - - -
Feb  1, 2022 - - - - - - - - -
Mar  1, 2022 - - - - - - - - -
Apr  1, 2022 - - - - - - - - -
May  1, 2022 - - - - - 1,422 1,422 - -

464,732,041 0 464,732,041 464,742,802 10,761 12,535 23,296
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SHORT TERM BALANCE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Revenue Balance
Loan Float Cash Revenue Less: Coverage Net Redemption Accrued Short-Term

Date Balance +  Balance =  Balance Requirement Difference Balance Interest Valuation

Dec 31, 2020 - 83,764,557 83,764,557 61,473,312 22,291,246 - - 83,764,557
May  1, 2021 - 15,837,157 15,837,157 3,288,691 12,548,466 57,354,514 - 73,191,671
Nov  1, 2021 - 14,186,648 14,186,648 3,360,975 10,825,674 22,767,485 - 36,954,134
May  1, 2022 - 12,285,443 12,285,443 3,481,071 8,804,372 19,142,484 - 31,427,926
Nov  1, 2022 - 12,735,881 12,735,881 3,379,327 9,356,553 17,375,336 - 30,111,216
May  1, 2023 - 11,212,521 11,212,521 3,360,188 7,852,333 13,749,235 - 24,961,756
Nov  1, 2023 - 10,577,912 10,577,912 3,372,059 7,205,853 10,504,704 - 21,082,616
May  1, 2024 - 2,390,555 2,390,555 3,355,356 -964,801 4,248,416 - 6,638,971
Nov  1, 2024 - - - 3,375,559 -3,375,559 3,441,189 - 3,441,189
May  1, 2025 - - - 3,362,301 -3,362,301 3,199,647 - 3,199,647
Nov  1, 2025 - 2,035,737 2,035,737 4,183,602 -2,147,866 4,106,027 - 6,141,763
May  1, 2026 - - - 3,356,276 -3,356,276 3,090,813 - 3,090,813
Nov  1, 2026 - - - 4,371,471 -4,371,471 3,116,732 - 3,116,732
May  1, 2027 - - - 4,344,135 -4,344,135 3,378,463 - 3,378,463
Nov  1, 2027 - - - 3,351,139 -3,351,139 1,666,122 - 1,666,122
May  1, 2028 - - - 3,339,920 -3,339,920 1,341,375 - 1,341,375
Nov  1, 2028 - - - 3,343,255 -3,343,255 1,416,493 - 1,416,493
May  1, 2029 - - - 3,334,745 -3,334,745 1,352,475 - 1,352,475
Nov  1, 2029 - - - 3,334,905 -3,334,905 1,186,096 - 1,186,096
May  1, 2030 - - - 3,329,508 -3,329,508 1,225,066 - 1,225,066
Nov  1, 2030 - - - 3,326,560 -3,326,560 1,221,950 - 1,221,950
May  1, 2031 - - - 3,324,273 -3,324,273 1,353,502 - 1,353,502
Nov  1, 2031 - - - 4,053,850 -4,053,850 1,287,819 - 1,287,819
May  1, 2032 - - - 3,967,632 -3,967,632 1,255,491 - 1,255,491
Nov  1, 2032 - - - 3,311,764 -3,311,764 1,255,977 - 1,255,977
May  1, 2033 - - - 3,835,857 -3,835,857 1,357,779 - 1,357,779
Nov  1, 2033 - - - 3,304,960 -3,304,960 1,530,231 - 1,530,231
May  1, 2034 - - - 3,308,114 -3,308,114 1,621,821 - 1,621,821
Nov  1, 2034 - - - 3,298,687 -3,298,687 1,635,805 - 1,635,805
May  1, 2035 - - - 3,303,103 -3,303,103 1,701,908 - 1,701,908
Nov  1, 2035 - - - 3,292,930 -3,292,930 1,674,501 - 1,674,501
May  1, 2036 - - - 3,298,533 -3,298,533 1,831,614 - 1,831,614
Nov  1, 2036 - - - 3,417,712 -3,417,712 1,786,479 - 1,786,479



Sep 22, 2021   9:33 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 72

SHORT TERM BALANCE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Revenue Balance
Loan Float Cash Revenue Less: Coverage Net Redemption Accrued Short-Term

Date Balance +  Balance =  Balance Requirement Difference Balance Interest Valuation

May  1, 2037 - - - 3,293,940 -3,293,940 1,699,805 - 1,699,805
Nov  1, 2037 - - - 3,302,764 -3,302,764 1,640,530 - 1,640,530
May  1, 2038 - - - 537,618 -537,618 1,684,197 - 1,684,197
Nov  1, 2038 - - - 526,257 -526,257 1,678,107 - 1,678,107
May  1, 2039 - - - 531,292 -531,292 1,603,858 - 1,603,858
Nov  1, 2039 - - - 519,869 -519,869 1,600,176 - 1,600,176
May  1, 2040 - - - 525,020 -525,020 1,599,798 - 1,599,798
Nov  1, 2040 - - - 513,403 -513,403 1,599,102 - 1,599,102
May  1, 2041 - - - 518,686 -518,686 1,599,189 - 1,599,189
Nov  1, 2041 - - - 507,038 -507,038 1,220,881 - 1,220,881
May  1, 2042 - - - 512,540 -512,540 1,118,348 - 1,118,348
Nov  1, 2042 - - - 501,323 -501,323 1,119,742 - 1,119,742
May  1, 2043 - - - 506,658 -506,658 769,450 - 769,450
Nov  1, 2043 - 473,016 473,016 495,433 -22,416 960,802 - 1,433,818
May  1, 2044 - 475,804 475,804 501,233 -25,430 980,456 - 1,456,260
Nov  1, 2044 - 472,283 472,283 489,478 -17,196 835,532 - 1,307,815
May  1, 2045 - 475,533 475,533 495,674 -20,141 835,186 - 1,310,719
Nov  1, 2045 - 471,974 471,974 484,241 -12,268 843,798 - 1,315,771
May  1, 2046 - 474,762 474,762 490,135 -15,373 822,373 - 1,297,135
Nov  1, 2046 - 472,122 472,122 479,072 -6,949 823,433 - 1,295,556
May  1, 2047 - 474,243 474,243 484,644 -10,401 829,530 - 1,303,773
Nov  1, 2047 - 452,048 452,048 453,738 -1,690 830,914 - 1,282,961
May  1, 2048 - 455,047 455,047 459,187 -4,140 726,699 - 1,181,746
Nov  1, 2048 - 442,033 442,033 440,207 1,826 870,341 - 1,312,375
May  1, 2049 - 443,938 433,938 436,365 -2,427 603,592 - 1,047,529
Nov  1, 2049 - 341,033 331,033 330,000 1,033 384,587 - 725,620
May  1, 2050 - 234,098 214,098 212,471 1,628 356,668 - 590,767
Nov  1, 2050 - 190,791 170,791 170,000 791 109,583 - 300,373
May  1, 2051 - 1,195,605 1,175,605 140,000 1,035,605 1 - 1,195,605
Nov  1, 2051 - 139,969 120,000 120,000 - - - 139,969
May  1, 2052 - 129,969 110,000 110,000 - - - 129,969
Nov  1, 2052 - 129,969 110,000 110,000 - - - 129,969
May  1, 2053 - 129,969 110,000 110,000 - - - 129,969
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SHORT TERM BALANCE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Revenue Balance
Loan Float Cash Revenue Less: Coverage Net Redemption Accrued Short-Term

Date Balance +  Balance =  Balance Requirement Difference Balance Interest Valuation

Nov  1, 2053 - 129,969 110,000 110,000 - - - 129,969
May  1, 2054 - 129,969 110,000 110,000 - - - 129,969
Nov  1, 2054 - 129,969 110,000 110,000 - - - 129,969
May  1, 2055 - 19,969 - - - - - 19,969
Nov  1, 2055 - 19,969 - - - - - 19,969
May  1, 2056 - 19,969 - - - - - 19,969

0
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RESERVE FUND REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Reserve Revenues Reserve Valuation
Scheduled Arb. Rule Fund Withdrawal Reserve Net Repl Accrued Reserve Reserve Reserve Reserve

Date Principal Reduction Transfers Pre (-Dis) Interest Revenues (-Taps) Interest Balance Value Requirement Surplus

Dec 31, 2020 - - - - - - - - 31,249,020 31,249,020 15,487,650 15,761,370
May  1, 2021 1,217,288 - - - 360,703 1,577,991 - - 30,031,732 30,031,732 14,973,175 15,058,557
Nov  1, 2021 519,640 - - - 505,580 1,025,219 - - 29,512,092 29,512,092 14,031,325 15,480,767
May  1, 2022 247,500 - - - 548,596 796,096 - - 29,264,592 29,264,592 13,629,100 15,635,492
Nov  1, 2022 1,355,250 - - - 575,289 1,930,539 - - 27,909,342 27,909,342 13,232,975 14,676,367
May  1, 2023 293,000 - - - 581,899 874,899 - - 27,616,342 27,616,342 12,814,850 14,801,492
Nov  1, 2023 239,250 - - - 605,425 844,675 - - 27,377,092 27,377,092 12,448,725 14,928,367
May  1, 2024 222,375 - - - 649,265 871,640 - - 27,154,717 27,154,717 11,585,650 15,569,067
Nov  1, 2024 223,625 - - - 673,712 897,337 -805,337 - 26,125,754 26,125,754 11,232,325 14,893,429
May  1, 2025 226,125 - - - 701,060 927,185 -4,130,535 - 21,769,095 21,769,095 10,877,125 10,891,970
Nov  1, 2025 6,715,246 - - - 609,525 7,324,771 - - 15,053,849 15,053,849 10,528,800 4,525,049
May  1, 2026 191,875 - - - 440,977 632,852 -2,995,293 - 11,866,680 11,866,680 10,203,250 1,663,430
Nov  1, 2026 182,125 - - - 356,471 538,596 -2,477,580 - 9,206,975 9,206,975 9,887,150 -680,175
May  1, 2027 73,280 - - - 234,393 307,672 -9,133,696 - - - 7,506,950 -7,506,950
Nov  1, 2027 - - - - 6,998 6,998 - - - - 7,207,900 -7,207,900
May  1, 2028 - - - - - - - - - - 6,949,875 -6,949,875
Nov  1, 2028 - - - - - - - - - - 6,686,975 -6,686,975
May  1, 2029 - - - - - - - - - - 6,422,650 -6,422,650
Nov  1, 2029 - - - - - - - - - - 5,986,000 -5,986,000
May  1, 2030 - - - - - - - - - - 5,619,250 -5,619,250
Nov  1, 2030 - - - - - - - - - - 5,250,800 -5,250,800
May  1, 2031 - - - - - - - - - - 4,873,500 -4,873,500
Nov  1, 2031 - - - - - - - - - - 4,593,575 -4,593,575
May  1, 2032 - - - - - - - - - - 4,325,375 -4,325,375
Nov  1, 2032 - - - - - - - - - - 4,056,600 -4,056,600
May  1, 2033 - - - - - - - - - - 3,786,700 -3,786,700
Nov  1, 2033 - - - - - - - - - - 3,513,300 -3,513,300
May  1, 2034 - - - - - - - - - - 3,226,150 -3,226,150
Nov  1, 2034 - - - - - - - - - - 2,953,425 -2,953,425
May  1, 2035 - - - - - - - - - - 2,678,700 -2,678,700
Nov  1, 2035 - - - - - - - - - - 2,403,125 -2,403,125
May  1, 2036 - - - - - - - - - - 2,126,500 -2,126,500
Nov  1, 2036 - - - - - - - - - - 1,848,225 -1,848,225
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RESERVE FUND REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Reserve Revenues Reserve Valuation
Scheduled Arb. Rule Fund Withdrawal Reserve Net Repl Accrued Reserve Reserve Reserve Reserve

Date Principal Reduction Transfers Pre (-Dis) Interest Revenues (-Taps) Interest Balance Value Requirement Surplus

May  1, 2037 - - - - - - - - - - 1,569,275 -1,569,275
Nov  1, 2037 - - - - - - - - - - 1,381,925 -1,381,925
May  1, 2038 - - - - - - - - - - 1,293,875 -1,293,875
Nov  1, 2038 - - - - - - - - - - 1,207,300 -1,207,300
May  1, 2039 - - - - - - - - - - 1,121,825 -1,121,825
Nov  1, 2039 - - - - - - - - - - 1,039,725 -1,039,725
May  1, 2040 - - - - - - - - - - 958,100 -958,100
Nov  1, 2040 - - - - - - - - - - 876,275 -876,275
May  1, 2041 - - - - - - - - - - 795,025 -795,025
Nov  1, 2041 - - - - - - - - - - 720,650 -720,650
May  1, 2042 - - - - - - - - - - 658,800 -658,800
Nov  1, 2042 - - - - - - - - - - 621,875 -621,875
May  1, 2043 - - - - - - - - - - 584,125 -584,125
Nov  1, 2043 - - - - - - - - - - 545,725 -545,725
May  1, 2044 - - - - - - - - - - 504,575 -504,575
Nov  1, 2044 - - - - - - - - - - 454,100 -454,100
May  1, 2045 - - - - - - - - - - 403,300 -403,300
Nov  1, 2045 - - - - - - - - - - 352,350 -352,350
May  1, 2046 - - - - - - - - - - 301,325 -301,325
Nov  1, 2046 - - - - - - - - - - 250,150 -250,150
May  1, 2047 - - - - - - - - - - 198,650 -198,650
Nov  1, 2047 - - - - - - - - - - 147,625 -147,625
May  1, 2048 - - - - - - - - - - 100,525 -100,525
Nov  1, 2048 - - - - - - - - - - 48,500 -48,500
May  1, 2049 - - - - - - - - - - 4,000 -4,000
Nov  1, 2049 - - - - - - - - - - - -

11,706,579 0 0 0 6,849,891 18,556,470 -19,542,441
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Bond Debt Service Bond Valuation
Maturing Interest Total Redeemed Total Bond Unpaid Accreted

Date Principal Paid Debt Serv Principal Bond Payment Balance Interest Bond-Value

Dec 31, 2020 - - - - - 1,166,385,699 - 1,166,385,699
May  1, 2021 18,730,000 13,116,503 31,846,503 2,636,094 34,482,597 1,270,019,605 - 1,270,019,605
Nov  1, 2021 21,510,000 14,734,002 36,244,002 43,075,695 79,319,697 1,420,433,910 - 1,420,433,910
May  1, 2022 22,385,000 18,478,471 40,863,471 10,490,307 51,353,778 1,512,558,603 - 1,512,558,603
Nov  1, 2022 22,370,000 20,095,071 42,465,071 10,829,739 53,294,810 1,479,358,864 - 1,479,358,864
May  1, 2023 24,035,000 22,739,294 46,774,294 12,552,359 59,326,653 1,442,771,505 - 1,442,771,505
Nov  1, 2023 24,260,000 23,847,481 48,107,481 11,407,301 59,514,782 1,407,104,204 - 1,407,104,204
May  1, 2024 34,680,000 26,455,447 61,135,447 11,254,345 72,389,792 1,361,169,859 - 1,361,169,859
Nov  1, 2024 24,745,000 27,091,945 51,836,945 10,872,050 62,708,995 1,325,552,809 - 1,325,552,809
May  1, 2025 25,240,000 29,459,698 54,699,698 10,091,665 64,791,363 1,290,221,144 - 1,290,221,144
Nov  1, 2025 25,400,000 29,508,706 54,908,706 9,791,456 64,700,162 1,255,029,688 - 1,255,029,688
May  1, 2026 25,570,000 33,326,545 58,896,545 10,116,426 69,012,971 1,219,343,262 - 1,219,343,262
Nov  1, 2026 24,185,000 32,215,440 56,400,440 9,741,575 66,142,015 1,185,416,687 - 1,185,416,687
May  1, 2027 35,455,000 32,553,177 68,008,177 9,996,903 78,005,080 1,139,964,784 - 1,139,964,784
Nov  1, 2027 23,120,000 32,221,065 55,341,065 9,512,407 64,853,472 1,107,332,377 - 1,107,332,377
May  1, 2028 39,360,000 30,593,115 69,953,115 7,808,093 77,761,208 1,060,164,284 - 1,060,164,284
Nov  1, 2028 22,845,000 29,117,812 51,962,812 8,128,957 60,091,769 1,029,190,327 - 1,029,190,327
May  1, 2029 23,245,000 28,475,125 51,720,125 8,190,002 59,910,127 997,755,325 - 997,755,325
Nov  1, 2029 26,235,000 27,849,485 54,084,485 7,176,224 61,260,709 964,344,101 - 964,344,101
May  1, 2030 24,755,000 27,050,199 51,805,199 7,557,630 59,362,829 932,031,471 - 932,031,471
Nov  1, 2030 25,050,000 26,288,321 51,338,321 7,579,214 58,917,535 899,402,257 - 899,402,257
May  1, 2031 26,060,000 25,005,910 51,065,910 5,755,981 56,821,891 867,586,276 - 867,586,276
Nov  1, 2031 24,420,000 23,264,172 47,684,172 5,817,929 53,502,101 837,348,347 - 837,348,347
May  1, 2032 23,610,000 22,890,714 46,500,714 5,690,058 52,190,772 808,048,289 - 808,048,289
Nov  1, 2032 22,420,000 22,520,243 44,940,243 5,622,369 50,562,612 780,005,920 - 780,005,920
May  1, 2033 22,375,000 20,281,065 42,656,065 6,299,863 48,955,928 751,331,057 - 751,331,057
Nov  1, 2033 21,895,000 20,472,596 42,367,596 6,567,541 48,935,137 722,868,516 - 722,868,516
May  1, 2034 20,240,000 18,904,929 39,144,929 8,380,404 47,525,333 694,248,112 - 694,248,112
Nov  1, 2034 20,065,000 18,036,842 38,101,842 8,618,450 46,720,292 665,564,662 - 665,564,662
May  1, 2035 20,390,000 16,989,353 37,379,353 8,396,680 45,776,033 636,777,982 - 636,777,982
Nov  1, 2035 22,805,000 16,133,533 38,938,533 8,415,095 47,353,628 605,557,887 - 605,557,887
May  1, 2036 19,305,000 15,357,487 34,662,487 8,618,699 43,281,186 577,634,188 - 577,634,188
Nov  1, 2036 19,470,000 14,601,395 34,071,395 8,797,486 42,868,881 549,366,702 - 549,366,702
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Bond Debt Service Bond Valuation
Maturing Interest Total Redeemed Total Bond Unpaid Accreted

Date Principal Paid Debt Serv Principal Bond Payment Balance Interest Bond-Value

May  1, 2037 17,690,000 14,218,559 31,908,559 10,746,463 42,655,022 520,930,239 - 520,930,239
Nov  1, 2037 15,510,000 13,365,579 28,875,579 10,905,625 39,781,204 494,514,614 - 494,514,614
May  1, 2038 13,835,000 12,761,944 26,596,944 11,774,978 38,371,922 468,904,636 - 468,904,636
Nov  1, 2038 13,290,000 12,138,178 25,428,178 12,554,519 37,982,697 443,060,117 - 443,060,117
May  1, 2039 14,025,000 11,533,731 25,558,731 11,544,250 37,102,981 417,490,867 - 417,490,867
Nov  1, 2039 14,540,000 10,900,853 25,440,853 11,374,172 36,815,025 391,576,695 - 391,576,695
May  1, 2040 15,015,000 10,253,092 25,268,092 10,799,285 36,067,377 365,762,410 - 365,762,410
Nov  1, 2040 14,985,000 9,605,766 24,590,766 10,629,590 35,220,356 340,147,820 - 340,147,820
May  1, 2041 14,910,000 8,960,480 23,870,480 10,755,088 34,625,568 314,482,732 - 314,482,732
Nov  1, 2041 14,345,000 8,309,914 22,654,914 9,750,779 32,405,693 290,386,953 - 290,386,953
May  1, 2042 13,430,000 7,691,388 21,121,388 8,391,668 29,513,056 268,565,285 - 268,565,285
Nov  1, 2042 13,215,000 7,111,508 20,326,508 8,037,747 28,364,255 247,312,538 - 247,312,538
May  1, 2043 13,445,000 6,537,612 19,982,612 7,379,027 27,361,639 226,488,511 - 226,488,511
Nov  1, 2043 13,495,000 5,963,055 19,458,055 6,240,503 25,698,558 206,753,008 - 206,753,008
May  1, 2044 13,695,000 5,385,335 19,080,335 6,377,174 25,457,509 186,680,834 - 186,680,834
Nov  1, 2044 12,705,000 4,800,635 17,505,635 6,344,048 23,849,683 167,631,786 - 167,631,786
May  1, 2045 11,330,000 4,269,532 15,599,532 5,826,122 21,425,654 150,475,664 - 150,475,664
Nov  1, 2045 11,240,000 3,816,236 15,056,236 6,043,395 21,099,631 133,192,269 - 133,192,269
May  1, 2046 10,975,000 3,359,400 14,334,400 4,845,871 19,180,271 117,371,398 - 117,371,398
Nov  1, 2046 10,780,000 2,949,085 13,729,085 4,813,552 18,542,637 101,777,846 - 101,777,846
May  1, 2047 10,665,000 2,545,109 13,210,109 5,066,435 18,276,544 86,046,411 - 86,046,411
Nov  1, 2047 10,465,000 2,138,445 12,603,445 4,623,068 17,226,513 70,958,343 - 70,958,343
May  1, 2048 8,695,000 1,741,157 10,436,157 3,788,967 14,225,124 58,474,376 - 58,474,376
Nov  1, 2048 8,830,000 1,424,731 10,254,731 4,462,937 14,717,668 45,181,439 - 45,181,439
May  1, 2049 4,945,000 1,134,991 6,079,991 3,787,017 9,867,008 36,449,422 - 36,449,422
Nov  1, 2049 4,205,000 937,955 5,142,955 2,851,203 7,994,158 29,393,219 - 29,393,219
May  1, 2050 4,020,000 772,498 4,792,498 2,800,496 7,592,994 22,572,723 - 22,572,723
Nov  1, 2050 9,860,000 610,712 10,470,712 1,919,896 12,390,608 10,792,827 - 10,792,827
May  1, 2051 6,755,000 313,359 7,068,359 1,707,132 8,775,491 2,330,695 - 2,330,695
Aug  1, 2051 2,043,900 11,568 2,055,468 286,795 2,342,263 - - -

1,119,168,900 935,237,548 2,054,406,448 512,216,799 2,566,623,247
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Bond Statistics - Consolidated

2001AA 2002A 2002B 2014A 2015A 2015B 2017A

Par Amount 42,100,000.01 1,300,000.01 5,075,000.02 12,120,000.00 23,665,000.00 6,155,000.00 26,915,699.00

Accrued Int. - - - - - - -

Issue Discount - - - - -346,364.00 - -

Proceeds 42,100,000.01 1,300,000.01 5,075,000.02 12,120,000.00 24,011,364.00 6,155,000.00 26,915,699.00

Bond Year 222,567,500 935,000 3,820,000 34,858,750 94,838,750 13,848,750 371,297,630

Avg. Price 100.000 100.000 100.000 100.000 101.464 100.000 100.000

Avg. Coupon - - - 3.175% 3.063% 2.852% 3.000%

Avg. Rate 4.067% 0.090% 0.090% 3.357% 3.309% 2.992% 3.000%

Avg. Life(Dated) 5.287 0.719 0.753 2.876 4.008 2.250 13.795

Avg. Life(Delivery) 5.287 0.719 0.753 2.876 4.008 2.250 13.795

Avg. Mat. Date Feb 14, 2026 Jul 19, 2021 Aug  1, 2021 Sep 16, 2023 Nov  3, 2024 Feb  1, 2023 Oct 17, 2034

Weighted Avg Maturity 5.287 0.719 0.753 2.876 4.037 2.250 13.795

Gross Bond NIC 4.067082% 0.090000% 0.090000% 3.356775% 2.944001% 2.992084% 3.000000%

Net   Bond NIC 4.067082% 0.090000% 0.090000% 3.356775% 2.944001% 2.992084% 3.058969%

Gross Bond TIC 3.822745% 0.090000% 0.090000% 3.350714% 2.893217% 2.988697% 2.999999%
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Bond Statistics - Consolidated

Net Bond TIC 3.822745% 0.090000% 0.090000% 3.350714% 2.893217% 2.988697% 3.076540%

Duration 5.006 0.719 0.753 2.721 3.723 2.173 10.719
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Bond Statistics - Consolidated

2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE

Par Amount 11,755,000.00 47,015,000.00 57,835,000.00 63,990,000.00 25,705,000.00 72,480,000.00 116,320,000.00

Accrued Int. - - - - - - -

Issue Discount - -1,678,910.30 -1,366,429.70 -1,878,328.05 - -2,169,014.45 -2,900,172.75

Proceeds 11,755,000.00 48,693,910.30 59,201,429.70 65,868,328.05 25,705,000.00 74,649,014.45 119,220,172.75

Bond Year 70,550,000 540,165,000 836,767,500 866,635,000 122,177,500 855,725,000 1,472,455,000

Avg. Price 100.000 103.571 102.363 102.935 100.000 102.993 102.493

Avg. Coupon 2.300% 1.751% 1.825% 3.606% 3.423% 3.982% 2.987%

Avg. Rate 6.017% 5.150% 5.035% 3.875% 3.554% 6.170% 4.752%

Avg. Life(Dated) 6.002 11.489 14.468 13.543 4.753 11.806 12.659

Avg. Life(Delivery) 6.002 11.489 14.468 13.543 4.753 11.806 12.659

Avg. Mat. Date Nov  1, 2026 Apr 27, 2032 Apr 19, 2035 May 16, 2034 Aug  2, 2025 Aug 21, 2032 Jun 28, 2033

Weighted Avg Maturity 6.002 11.447 14.490 13.650 4.753 11.720 12.789

Gross Bond NIC 6.016652% 4.839175% 4.871647% 3.657926% 3.553556% 5.916178% 4.555376%

Net   Bond NIC 6.016652% 4.839175% 4.871647% 3.657926% 3.553556% 5.916178% 4.555376%

Gross Bond TIC 5.456776% 4.498230% 4.619191% 3.529445% 3.546137% 5.352259% 4.320453%
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Bond Statistics - Consolidated

Net Bond TIC 5.456776% 4.498230% 4.619191% 3.529445% 3.546137% 5.352259% 4.320453%

Duration 5.336 9.039 10.426 10.040 4.321 8.585 9.455
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Bond Statistics - Consolidated

2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC1

Par Amount 73,910,000.00 95,440,000.00 121,100,000.00 123,270,000.00 111,235,000.00 129,000,000.00 125,000,000.00

Accrued Int. - - - - - - -

Issue Discount -2,400,785.40 -3,339,378.60 -3,729,605.50 -4,166,478.00 -3,732,933.20 -3,170,639.60 -4,331,496.45

Proceeds 76,310,785.40 98,779,378.60 124,829,605.50 127,436,478.00 114,967,933.20 132,170,639.60 129,331,496.45

Bond Year 1,033,327,500 1,326,877,500 1,327,480,000 1,226,237,500 1,607,107,500 2,053,664,167 1,975,182,222

Avg. Price 103.248 103.499 103.080 103.380 103.356 102.458 103.465

Avg. Coupon 3.518% 3.272% 3.002% 2.826% 2.069% 1.961% 2.025%

Avg. Rate 5.948% 5.920% 4.145% 4.326% 5.846% 4.785% 5.525%

Avg. Life(Dated) 13.981 13.903 10.962 9.948 14.448 15.920 15.801

Avg. Life(Delivery) 13.981 13.903 10.962 9.948 14.448 15.920 15.801

Avg. Mat. Date Oct 24, 2034 Sep 25, 2034 Oct 17, 2031 Oct 12, 2030 Apr 12, 2035 Sep 30, 2036 Nov  9, 2036

Weighted Avg Maturity 13.938 13.828 11.137 10.034 14.417 16.000 15.762

Gross Bond NIC 5.715736% 5.668112% 3.864514% 3.986500% 5.613773% 4.630775% 5.305279%

Net   Bond NIC 5.715736% 5.668112% 3.864514% 3.986500% 5.613773% 4.630775% 5.305279%

Gross Bond TIC 5.226097% 5.101190% 3.718315% 3.777967% 4.973590% 4.317060% 4.709317%
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Bond Statistics - Consolidated

Net Bond TIC 5.226097% 5.101190% 3.718315% 3.777967% 4.973590% 4.317060% 4.709317%

Duration 10.009 9.884 8.531 8.164 10.393 11.410 11.301
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Bond Statistics - Consolidated

2021DEF 2021GHIJ 2021KLM EXCESS Total

Par Amount 85,000,000.00 130,000,000.00 125,000,000.00 0.01 1,631,385,699

Accrued Int. - - - - -

Issue Discount -2,273,517.40 -2,901,801.25 -4,271,700.00 - -44,657,555

Proceeds 87,273,517.40 132,901,801.25 129,271,700.00 0.01 1676043254

Bond Year 1,150,271,211 1,845,680,920 1,156,017,222 0 20,208,487,123

Avg. Price 102.675 102.232 103.417 100.000 102.737

Avg. Coupon 2.203% 1.686% 1.910% - 2.479%

Avg. Rate 2.261% 3.322% 3.347% - 4.628%

Avg. Life(Dated) 13.533 14.198 9.248 20.500 12.387

Avg. Life(Delivery) 13.533 14.198 9.248 20.500 12.387

Avg. Mat. Date Dec  1, 2034 Oct 30, 2035 Feb 17, 2031 May  1, 2041 Mar 18, 2033

Weighted Avg Maturity 13.505 14.215 9.440 20.500 12.439

Gross Bond NIC 2.063004% 3.164433% 2.977021% - 4.407%

Net   Bond NIC 2.063004% 3.164433% 2.977021% - 4.408%

Gross Bond TIC 2.028243% 3.083627% 2.915343% - 4.119%
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Bond Statistics - Consolidated

Net Bond TIC 2.028243% 3.083627% 2.915343% - 3.829%

Duration 11.323 11.056 7.730 20.500 9.537



Sep 22, 2021   9:33 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 86

AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Class I

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2020 - - - - - 1,031,465,000 1,031,465,000
May  1, 2021 17,890,000 11,895,012 29,785,012 2,416,094 32,201,106 1,163,074,605 1,163,074,605
Nov  1, 2021 20,650,000 13,519,094 34,169,094 36,145,695 70,314,789 1,295,278,910 1,295,278,910
May  1, 2022 21,505,000 16,976,823 38,481,823 7,575,307 46,057,130 1,391,198,603 1,391,198,603
Nov  1, 2022 21,470,000 18,461,915 39,931,915 9,134,739 49,066,654 1,360,593,864 1,360,593,864
May  1, 2023 23,110,000 20,761,976 43,871,976 11,062,359 54,934,335 1,326,421,505 1,326,421,505
Nov  1, 2023 22,955,000 21,719,017 44,674,017 10,117,301 54,791,318 1,293,349,204 1,293,349,204
May  1, 2024 33,360,000 23,997,267 57,357,267 10,134,345 67,491,612 1,249,854,859 1,249,854,859
Nov  1, 2024 23,400,000 24,498,091 47,898,091 9,762,050 57,660,141 1,216,692,809 1,216,692,809
May  1, 2025 23,875,000 26,555,236 50,430,236 8,976,665 59,406,901 1,183,841,144 1,183,841,144
Nov  1, 2025 24,015,000 26,484,398 50,499,398 8,761,456 59,260,854 1,151,064,688 1,151,064,688
May  1, 2026 24,160,000 30,011,744 54,171,744 9,071,426 63,243,170 1,117,833,262 1,117,833,262
Nov  1, 2026 22,750,000 28,795,109 51,545,109 8,711,575 60,256,684 1,086,371,687 1,086,371,687
May  1, 2027 33,990,000 29,202,933 63,192,933 9,021,903 72,214,836 1,043,359,784 1,043,359,784
Nov  1, 2027 21,635,000 28,940,670 50,575,670 8,557,407 59,133,077 1,013,167,377 1,013,167,377
May  1, 2028 37,850,000 27,382,658 65,232,658 6,858,093 72,090,751 968,459,284 968,459,284
Nov  1, 2028 21,305,000 25,977,661 47,282,661 7,173,957 54,456,618 939,980,327 939,980,327
May  1, 2029 21,680,000 25,406,105 47,086,105 7,240,002 54,326,107 911,060,325 911,060,325
Nov  1, 2029 24,635,000 24,851,801 49,486,801 6,221,224 55,708,025 880,204,101 880,204,101
May  1, 2030 22,845,000 24,125,122 46,970,122 6,607,630 53,577,752 850,751,471 850,751,471
Nov  1, 2030 23,105,000 23,440,363 46,545,363 6,624,214 53,169,577 821,022,257 821,022,257
May  1, 2031 22,465,000 22,299,643 44,764,643 5,015,981 49,780,624 793,541,276 793,541,276
Nov  1, 2031 20,790,000 20,719,029 41,509,029 4,927,929 46,436,958 767,823,347 767,823,347
May  1, 2032 19,980,000 20,536,823 40,516,823 4,820,058 45,336,881 743,023,289 743,023,289
Nov  1, 2032 18,730,000 20,323,479 39,053,479 4,762,369 43,815,848 719,530,920 719,530,920
May  1, 2033 18,595,000 18,266,311 36,861,311 5,444,863 42,306,174 695,491,057 695,491,057
Nov  1, 2033 18,270,000 18,612,023 36,882,023 5,737,541 42,619,564 671,483,516 671,483,516
May  1, 2034 18,260,000 17,215,789 35,475,789 7,545,404 43,021,193 645,678,112 645,678,112
Nov  1, 2034 18,295,000 16,463,424 34,758,424 7,808,450 42,566,874 619,574,662 619,574,662
May  1, 2035 18,570,000 15,539,929 34,109,929 7,596,680 41,706,609 593,407,982 593,407,982
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Class I

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2035 20,950,000 14,785,039 35,735,039 7,640,095 43,375,134 564,817,887 564,817,887
May  1, 2036 17,405,000 14,089,768 31,494,768 7,848,699 39,343,467 539,564,188 539,564,188
Nov  1, 2036 17,540,000 13,415,769 30,955,769 8,057,486 39,013,255 513,966,702 513,966,702
May  1, 2037 15,740,000 13,115,295 28,855,295 10,011,463 38,866,758 488,215,239 488,215,239
Nov  1, 2037 14,105,000 12,345,319 26,450,319 10,180,625 36,630,944 463,929,614 463,929,614
May  1, 2038 12,480,000 11,807,618 24,287,618 11,044,978 35,332,596 440,404,636 440,404,636
Nov  1, 2038 11,750,000 11,248,422 22,998,422 11,824,519 34,822,941 416,830,117 416,830,117
May  1, 2039 12,430,000 10,714,271 23,144,271 10,809,250 33,953,521 393,590,867 393,590,867
Nov  1, 2039 13,120,000 10,153,546 23,273,546 10,639,172 33,912,718 369,831,695 369,831,695
May  1, 2040 13,560,000 9,572,422 23,132,422 10,054,285 33,186,707 346,217,410 346,217,410
Nov  1, 2040 13,500,000 8,993,128 22,493,128 9,889,590 32,382,718 322,827,820 322,827,820
May  1, 2041 13,385,000 8,416,597 21,801,597 10,010,088 31,811,685 299,432,732 299,432,732
Nov  1, 2041 13,535,000 7,836,178 21,371,178 8,990,779 30,361,957 276,906,953 276,906,953
May  1, 2042 13,215,000 7,266,138 20,481,138 7,626,668 28,107,806 256,065,285 256,065,285
Nov  1, 2042 13,005,000 6,716,383 19,721,383 7,267,747 26,989,130 235,792,538 235,792,538
May  1, 2043 13,240,000 6,172,612 19,412,612 6,609,027 26,021,639 215,943,511 215,943,511
Nov  1, 2043 13,295,000 5,627,974 18,922,974 4,865,503 23,788,477 197,783,008 197,783,008
May  1, 2044 13,505,000 5,104,723 18,609,723 4,952,174 23,561,897 179,325,834 179,325,834
Nov  1, 2044 12,525,000 4,576,141 17,101,141 4,909,048 22,010,189 161,891,786 161,891,786
May  1, 2045 11,165,000 4,101,157 15,266,157 4,371,122 19,637,279 146,355,664 146,355,664
Nov  1, 2045 11,090,000 3,704,086 14,794,086 4,573,395 19,367,481 130,692,269 130,692,269
May  1, 2046 10,840,000 3,303,375 14,143,375 4,295,871 18,439,246 115,556,398 115,556,398
Nov  1, 2046 10,665,000 2,910,517 13,575,517 4,388,552 17,964,069 100,502,846 100,502,846
May  1, 2047 10,575,000 2,518,015 13,093,015 4,611,435 17,704,450 85,316,411 85,316,411
Nov  1, 2047 10,410,000 2,122,933 12,532,933 4,128,068 16,661,001 70,778,343 70,778,343
May  1, 2048 8,655,000 1,737,332 10,392,332 3,648,967 14,041,299 58,474,376 58,474,376
Nov  1, 2048 8,830,000 1,424,731 10,254,731 4,462,937 14,717,668 45,181,439 45,181,439
May  1, 2049 4,945,000 1,134,991 6,079,991 3,787,017 9,867,008 36,449,422 36,449,422
Nov  1, 2049 4,205,000 937,955 5,142,955 2,851,203 7,994,158 29,393,219 29,393,219
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Class I

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

May  1, 2050 4,020,000 772,498 4,792,498 2,800,496 7,592,994 22,572,723 22,572,723
Nov  1, 2050 9,860,000 610,712 10,470,712 1,919,896 12,390,608 10,792,827 10,792,827
May  1, 2051 6,755,000 313,359 7,068,359 1,707,132 8,775,491 2,330,695 2,330,695
Nov  1, 2051 2,043,900 11,568 2,055,468 286,795 2,342,263 - -

1,042,483,900 850,540,015 1,893,023,915 454,896,799 2,347,920,714
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Class II

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2020 - - - - - 73,550,000 73,550,000
May  1, 2021 840,000 489,323 1,329,323 35,000 1,364,323 72,675,000 72,675,000
Nov  1, 2021 860,000 486,671 1,346,671 2,550,000 3,896,671 95,265,000 95,265,000
May  1, 2022 880,000 866,485 1,746,485 825,000 2,571,485 93,560,000 93,560,000
Nov  1, 2022 900,000 1,042,406 1,942,406 785,000 2,727,406 91,875,000 91,875,000
May  1, 2023 925,000 1,405,905 2,330,905 805,000 3,135,905 90,145,000 90,145,000
Nov  1, 2023 1,305,000 1,571,608 2,876,608 660,000 3,536,608 88,180,000 88,180,000
May  1, 2024 1,320,000 1,914,711 3,234,711 500,000 3,734,711 86,360,000 86,360,000
Nov  1, 2024 1,345,000 2,063,560 3,408,560 505,000 3,913,560 84,510,000 84,510,000
May  1, 2025 1,365,000 2,387,025 3,752,025 495,000 4,247,025 82,650,000 82,650,000
Nov  1, 2025 1,385,000 2,520,046 3,905,046 500,000 4,405,046 80,765,000 80,765,000
May  1, 2026 1,410,000 2,821,801 4,231,801 495,000 4,726,801 78,860,000 78,860,000
Nov  1, 2026 1,435,000 2,939,019 4,374,019 495,000 4,869,019 76,930,000 76,930,000
May  1, 2027 1,465,000 2,880,300 4,345,300 490,000 4,835,300 74,975,000 74,975,000
Nov  1, 2027 1,485,000 2,820,758 4,305,758 495,000 4,800,758 72,995,000 72,995,000
May  1, 2028 1,510,000 2,760,595 4,270,595 490,000 4,760,595 70,995,000 70,995,000
Nov  1, 2028 1,540,000 2,700,063 4,240,063 490,000 4,730,063 68,965,000 68,965,000
May  1, 2029 1,565,000 2,638,814 4,203,814 485,000 4,688,814 66,915,000 66,915,000
Nov  1, 2029 1,600,000 2,577,359 4,177,359 490,000 4,667,359 64,825,000 64,825,000
May  1, 2030 1,910,000 2,514,633 4,424,633 485,000 4,909,633 62,430,000 62,430,000
Nov  1, 2030 1,945,000 2,447,395 4,392,395 485,000 4,877,395 60,000,000 60,000,000
May  1, 2031 3,350,000 2,315,692 5,665,692 480,000 6,145,692 56,170,000 56,170,000
Nov  1, 2031 3,385,000 2,165,299 5,550,299 485,000 6,035,299 52,300,000 52,300,000
May  1, 2032 3,385,000 1,987,860 5,372,860 480,000 5,852,860 48,435,000 48,435,000
Nov  1, 2032 3,445,000 1,844,227 5,289,227 480,000 5,769,227 44,510,000 44,510,000
May  1, 2033 3,540,000 1,675,498 5,215,498 480,000 5,695,498 40,490,000 40,490,000
Nov  1, 2033 3,380,000 1,534,386 4,914,386 480,000 5,394,386 36,630,000 36,630,000
May  1, 2034 1,740,000 1,375,596 3,115,596 495,000 3,610,596 34,395,000 34,395,000
Nov  1, 2034 1,530,000 1,272,200 2,802,200 490,000 3,292,200 32,375,000 32,375,000
May  1, 2035 1,580,000 1,160,106 2,740,106 490,000 3,230,106 30,305,000 30,305,000
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Class II

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2035 1,620,000 1,070,863 2,690,863 490,000 3,180,863 28,195,000 28,195,000
May  1, 2036 1,665,000 1,001,137 2,666,137 485,000 3,151,137 26,045,000 26,045,000
Nov  1, 2036 1,695,000 930,095 2,625,095 480,000 3,105,095 23,870,000 23,870,000
May  1, 2037 1,715,000 858,252 2,573,252 480,000 3,053,252 21,675,000 21,675,000
Nov  1, 2037 1,170,000 785,659 1,955,659 470,000 2,425,659 20,035,000 20,035,000
May  1, 2038 1,120,000 730,139 1,850,139 470,000 2,320,139 18,445,000 18,445,000
Nov  1, 2038 1,305,000 676,087 1,981,087 470,000 2,451,087 16,670,000 16,670,000
May  1, 2039 1,365,000 616,310 1,981,310 470,000 2,451,310 14,835,000 14,835,000
Nov  1, 2039 1,190,000 554,676 1,744,676 465,000 2,209,676 13,180,000 13,180,000
May  1, 2040 1,225,000 498,664 1,723,664 470,000 2,193,664 11,485,000 11,485,000
Nov  1, 2040 1,255,000 441,363 1,696,363 465,000 2,161,363 9,765,000 9,765,000
May  1, 2041 1,300,000 383,339 1,683,339 465,000 2,148,339 8,000,000 8,000,000
Nov  1, 2041 590,000 323,923 913,923 470,000 1,383,923 6,940,000 6,940,000
May  1, 2042 - 286,275 286,275 465,000 751,275 6,475,000 6,475,000
Nov  1, 2042 - 267,094 267,094 465,000 732,094 6,010,000 6,010,000
May  1, 2043 - 247,913 247,913 460,000 707,913 5,550,000 5,550,000
Nov  1, 2043 - 228,938 228,938 1,050,000 1,278,938 4,500,000 4,500,000
May  1, 2044 - 185,625 185,625 1,090,000 1,275,625 3,410,000 3,410,000
Nov  1, 2044 - 140,663 140,663 1,090,000 1,230,663 2,320,000 2,320,000
May  1, 2045 - 95,700 95,700 1,090,000 1,185,700 1,230,000 1,230,000
Nov  1, 2045 - 50,738 50,738 1,085,000 1,135,738 145,000 145,000
May  1, 2046 - 5,981 5,981 145,000 150,981 - -

69,540,000 67,558,771 137,098,771 30,010,000 167,108,771
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Class III

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2020 - - - - - 34,455,000 34,455,000
May  1, 2021 - 732,169 732,169 185,000 917,169 34,270,000 34,270,000
Nov  1, 2021 - 728,238 728,238 4,380,000 5,108,238 29,890,000 29,890,000
May  1, 2022 - 635,163 635,163 2,090,000 2,725,163 27,800,000 27,800,000
Nov  1, 2022 - 590,750 590,750 910,000 1,500,750 26,890,000 26,890,000
May  1, 2023 - 571,413 571,413 685,000 1,256,413 26,205,000 26,205,000
Nov  1, 2023 - 556,856 556,856 630,000 1,186,856 25,575,000 25,575,000
May  1, 2024 - 543,469 543,469 620,000 1,163,469 24,955,000 24,955,000
Nov  1, 2024 - 530,294 530,294 605,000 1,135,294 24,350,000 24,350,000
May  1, 2025 - 517,438 517,438 620,000 1,137,438 23,730,000 23,730,000
Nov  1, 2025 - 504,263 504,263 530,000 1,034,263 23,200,000 23,200,000
May  1, 2026 - 493,000 493,000 550,000 1,043,000 22,650,000 22,650,000
Nov  1, 2026 - 481,313 481,313 535,000 1,016,313 22,115,000 22,115,000
May  1, 2027 - 469,944 469,944 485,000 954,944 21,630,000 21,630,000
Nov  1, 2027 - 459,638 459,638 460,000 919,638 21,170,000 21,170,000
May  1, 2028 - 449,863 449,863 460,000 909,863 20,710,000 20,710,000
Nov  1, 2028 - 440,088 440,088 465,000 905,088 20,245,000 20,245,000
May  1, 2029 - 430,206 430,206 465,000 895,206 19,780,000 19,780,000
Nov  1, 2029 - 420,325 420,325 465,000 885,325 19,315,000 19,315,000
May  1, 2030 - 410,444 410,444 465,000 875,444 18,850,000 18,850,000
Nov  1, 2030 - 400,563 400,563 470,000 870,563 18,380,000 18,380,000
May  1, 2031 245,000 390,575 635,575 260,000 895,575 17,875,000 17,875,000
Nov  1, 2031 245,000 379,844 624,844 405,000 1,029,844 17,225,000 17,225,000
May  1, 2032 245,000 366,031 611,031 390,000 1,001,031 16,590,000 16,590,000
Nov  1, 2032 245,000 352,538 597,538 380,000 977,538 15,965,000 15,965,000
May  1, 2033 240,000 339,256 579,256 375,000 954,256 15,350,000 15,350,000
Nov  1, 2033 245,000 326,188 571,188 350,000 921,188 14,755,000 14,755,000
May  1, 2034 240,000 313,544 553,544 340,000 893,544 14,175,000 14,175,000
Nov  1, 2034 240,000 301,219 541,219 320,000 861,219 13,615,000 13,615,000
May  1, 2035 240,000 289,319 529,319 310,000 839,319 13,065,000 13,065,000
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Class III

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2035 235,000 277,631 512,631 285,000 797,631 12,545,000 12,545,000
May  1, 2036 235,000 266,581 501,581 285,000 786,581 12,025,000 12,025,000
Nov  1, 2036 235,000 255,531 490,531 260,000 750,531 11,530,000 11,530,000
May  1, 2037 235,000 245,013 480,013 255,000 735,013 11,040,000 11,040,000
Nov  1, 2037 235,000 234,600 469,600 255,000 724,600 10,550,000 10,550,000
May  1, 2038 235,000 224,188 459,188 260,000 719,188 10,055,000 10,055,000
Nov  1, 2038 235,000 213,669 448,669 260,000 708,669 9,560,000 9,560,000
May  1, 2039 230,000 203,150 433,150 265,000 698,150 9,065,000 9,065,000
Nov  1, 2039 230,000 192,631 422,631 270,000 692,631 8,565,000 8,565,000
May  1, 2040 230,000 182,006 412,006 275,000 687,006 8,060,000 8,060,000
Nov  1, 2040 230,000 171,275 401,275 275,000 676,275 7,555,000 7,555,000
May  1, 2041 225,000 160,544 385,544 280,000 665,544 7,050,000 7,050,000
Nov  1, 2041 220,000 149,813 369,813 290,000 659,813 6,540,000 6,540,000
May  1, 2042 215,000 138,975 353,975 300,000 653,975 6,025,000 6,025,000
Nov  1, 2042 210,000 128,031 338,031 305,000 643,031 5,510,000 5,510,000
May  1, 2043 205,000 117,088 322,088 310,000 632,088 4,995,000 4,995,000
Nov  1, 2043 200,000 106,144 306,144 325,000 631,144 4,470,000 4,470,000
May  1, 2044 190,000 94,988 284,988 335,000 619,988 3,945,000 3,945,000
Nov  1, 2044 180,000 83,831 263,831 345,000 608,831 3,420,000 3,420,000
May  1, 2045 165,000 72,675 237,675 365,000 602,675 2,890,000 2,890,000
Nov  1, 2045 150,000 61,413 211,413 385,000 596,413 2,355,000 2,355,000
May  1, 2046 135,000 50,044 185,044 405,000 590,044 1,815,000 1,815,000
Nov  1, 2046 115,000 38,569 153,569 425,000 578,569 1,275,000 1,275,000
May  1, 2047 90,000 27,094 117,094 455,000 572,094 730,000 730,000
Nov  1, 2047 55,000 15,513 70,513 495,000 565,513 180,000 180,000
May  1, 2048 40,000 3,825 43,825 140,000 183,825 - -

7,145,000 17,138,763 24,283,763 27,310,000 51,593,763
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REDEMPTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Surplus Redemptions Mandatory Redemptions Total Redemption
Amount Amount Amount

Date Deposit Withdrawal Redeemed Balance Deposit Withdrawal Redeemed Balance Deposit Withdrawal Redeemed

Jan 30, 2021 - - - - 2,101,132 - - 2,101,132 2,101,132 - -
May  1, 2021 56,909,346 - 430,000 56,479,346 6,878,731 5,898,602 2,206,094 875,168 63,788,077 5,898,602 2,636,094
Nov  1, 2021 4,485,885 1,876,249 37,510,000 21,578,982 16,365,239 10,486,209 5,565,695 1,188,503 20,851,124 12,362,458 43,075,695
May  1, 2022 4,338,985 3,143,485 4,945,000 17,829,482 19,847,766 14,177,960 5,545,307 1,313,001 24,186,751 17,321,446 10,490,307
Nov  1, 2022 4,973,141 2,780,635 4,275,000 15,746,988 21,344,776 14,474,690 6,554,739 1,628,348 26,317,917 17,255,326 10,829,739
May  1, 2023 2,820,198 1,884,060 4,835,000 11,848,126 22,310,863 14,320,743 7,717,359 1,901,109 25,131,062 16,204,804 12,552,359
Nov  1, 2023 2,383,680 3,434,788 2,380,000 8,417,018 22,963,222 13,749,343 9,027,301 2,087,686 25,346,902 17,184,131 11,407,301
May  1, 2024 2,273,175 6,381,028 2,035,000 2,274,164 23,286,025 14,180,114 9,219,345 1,974,252 25,559,200 20,561,142 11,254,345
Nov  1, 2024 2,419,466 1,012,525 1,850,000 1,831,105 23,315,446 14,657,564 9,022,050 1,610,084 25,734,912 15,670,089 10,872,050
May  1, 2025 2,271,391 688,339 1,805,000 1,609,157 23,271,338 15,004,266 8,286,665 1,590,490 25,542,729 15,692,605 10,091,665
Nov  1, 2025 2,327,144 26,625 1,585,000 2,324,675 23,227,840 14,830,523 8,206,456 1,781,351 25,554,983 14,857,148 9,791,456
May  1, 2026 2,465,543 1,444,920 1,760,000 1,585,298 23,148,500 15,067,911 8,356,426 1,505,515 25,614,043 16,512,831 10,116,426
Nov  1, 2026 2,457,043 922,941 1,570,000 1,549,400 23,108,038 14,874,646 8,171,575 1,567,332 25,565,081 15,797,587 9,741,575
May  1, 2027 2,510,194 701,209 1,530,000 1,828,384 23,070,750 14,621,101 8,466,903 1,550,078 25,580,944 15,322,310 9,996,903
Nov  1, 2027 3,503 274,584 1,530,000 27,304 23,000,382 14,929,236 7,982,407 1,638,818 23,003,886 15,203,820 9,512,407
May  1, 2028 3,164 722 - 29,746 22,940,714 15,459,810 7,808,093 1,311,629 22,943,878 15,460,531 7,808,093
Nov  1, 2028 4,504 1,311 5,000 27,939 22,916,955 14,716,073 8,123,957 1,388,554 22,921,459 14,717,384 8,128,957
May  1, 2029 3,936 955 - 30,920 22,894,958 14,771,955 8,190,002 1,321,555 22,898,894 14,772,910 8,190,002
Nov  1, 2029 2,568 848 5,000 27,641 22,878,107 15,869,983 7,171,224 1,158,455 22,880,675 15,870,830 7,176,224
May  1, 2030 5,027 1,735 - 30,933 22,799,761 15,206,453 7,557,630 1,194,133 22,804,788 15,208,188 7,557,630
Nov  1, 2030 2,681 885 5,000 27,728 22,784,582 15,210,279 7,574,214 1,194,222 22,787,263 15,211,164 7,579,214
May  1, 2031 3,281 168 - 30,841 22,777,053 16,892,633 5,755,981 1,322,661 22,780,334 16,892,801 5,755,981
Nov  1, 2031 3,057 626 - 33,272 22,764,142 17,014,326 5,817,929 1,254,547 22,767,199 17,014,953 5,817,929
May  1, 2032 2,579 226 5,000 30,626 22,717,059 17,061,683 5,685,058 1,224,866 22,719,638 17,061,909 5,690,058
Nov  1, 2032 3,710 932 - 33,403 22,720,447 17,100,370 5,622,369 1,222,573 22,724,156 17,101,302 5,622,369
May  1, 2033 2,272 189 - 35,485 22,689,171 16,289,589 6,299,863 1,322,293 22,691,443 16,289,778 6,299,863
Nov  1, 2033 1,512 171 5,000 31,827 22,643,522 15,904,871 6,562,541 1,498,404 22,645,034 15,905,041 6,567,541
May  1, 2034 1,456 778 5,000 27,505 22,660,349 14,189,032 8,375,404 1,594,316 22,661,805 14,189,811 8,380,404
Nov  1, 2034 2,036 1,384 - 28,157 22,655,200 14,023,419 8,618,450 1,607,648 22,657,237 14,024,803 8,618,450
May  1, 2035 1,229 840 - 28,547 22,661,711 14,199,318 8,396,680 1,673,361 22,662,940 14,200,158 8,396,680
Nov  1, 2035 2,224 1,135 - 29,636 22,647,412 14,260,812 8,415,095 1,644,866 22,649,636 14,261,948 8,415,095
May  1, 2036 3,033 1,623 - 31,046 22,481,285 13,706,884 8,618,699 1,800,568 22,484,318 13,708,507 8,618,699
Nov  1, 2036 2,510 1,126 - 32,430 22,206,402 13,455,435 8,797,486 1,754,049 22,208,912 13,456,561 8,797,486
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REDEMPTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Surplus Redemptions Mandatory Redemptions Total Redemption
Amount Amount Amount

Date Deposit Withdrawal Redeemed Balance Deposit Withdrawal Redeemed Balance Deposit Withdrawal Redeemed

May  1, 2037 2,408 1,015 - 33,823 22,057,900 11,399,503 10,746,463 1,665,982 22,060,308 11,400,519 10,746,463
Nov  1, 2037 1,382 246 5,000 29,959 21,765,493 10,920,280 10,900,625 1,610,571 21,766,875 10,920,525 10,905,625
May  1, 2038 2,877 790 - 32,046 21,564,488 9,747,929 11,774,978 1,652,151 21,567,365 9,748,719 11,774,978
Nov  1, 2038 1,649 226 - 33,469 21,382,284 8,835,278 12,554,519 1,644,639 21,383,933 8,835,504 12,554,519
May  1, 2039 2,919 772 - 35,616 21,399,879 9,932,026 11,544,250 1,568,242 21,402,798 9,932,798 11,544,250
Nov  1, 2039 2,541 873 5,000 32,284 21,427,701 10,058,879 11,369,172 1,567,892 21,430,243 10,059,753 11,374,172
May  1, 2040 2,240 733 - 33,791 21,459,613 10,662,213 10,799,285 1,566,007 21,461,853 10,662,946 10,799,285
Nov  1, 2040 1,331 - 5,000 30,122 21,496,195 10,868,632 10,624,590 1,568,980 21,497,526 10,868,632 10,629,590
May  1, 2041 1,142 - - 31,264 21,534,695 10,780,662 10,755,088 1,567,925 21,535,837 10,780,662 10,755,088
Nov  1, 2041 1,757 9,175 - 23,847 21,576,401 12,196,512 9,750,779 1,197,034 21,578,158 12,205,687 9,750,779
May  1, 2042 1,320 - - 25,167 18,995,483 10,707,668 8,391,668 1,093,181 18,996,803 10,707,668 8,391,668
Nov  1, 2042 1,380 - - 26,547 18,388,814 10,351,053 8,037,747 1,093,196 18,390,194 10,351,053 8,037,747
May  1, 2043 988 5,611 - 21,924 18,424,100 11,390,742 7,379,027 747,526 18,425,088 11,396,353 7,379,027
Nov  1, 2043 780 - - 22,704 16,430,923 9,999,848 6,240,503 938,098 16,431,703 9,999,848 6,240,503
May  1, 2044 1,032 - - 23,736 16,467,020 10,071,224 6,377,174 956,720 16,468,052 10,071,224 6,377,174
Nov  1, 2044 1,566 4,417 5,000 15,886 16,498,392 10,296,417 6,339,048 819,647 16,499,958 10,300,834 6,344,048
May  1, 2045 696 - - 16,582 15,243,359 9,418,280 5,826,122 818,604 15,244,056 9,418,280 5,826,122
Nov  1, 2045 2,443 - - 19,025 15,264,450 9,214,886 6,043,395 824,773 15,266,892 9,214,886 6,043,395
May  1, 2046 1 3,707 - 15,319 15,288,791 10,460,639 4,845,871 807,054 15,288,792 10,464,346 4,845,871
Nov  1, 2046 404 - - 15,722 12,763,940 7,949,731 4,813,552 807,711 12,764,344 7,949,731 4,813,552
May  1, 2047 751 - - 16,473 12,787,785 7,716,004 5,066,435 813,057 12,788,536 7,716,004 5,066,435
Nov  1, 2047 602 - - 17,075 12,403,232 7,779,383 4,623,068 813,838 12,403,834 7,779,383 4,623,068
May  1, 2048 1,225 3,614 - 14,686 11,879,979 8,192,837 3,788,967 712,013 11,881,204 8,196,451 3,788,967
Nov  1, 2048 789 - 5,000 10,476 9,775,601 5,169,810 4,457,937 859,866 9,776,390 5,169,810 4,462,937
May  1, 2049 907 631 - 10,752 9,164,854 5,644,863 3,787,017 592,840 9,165,761 5,645,493 3,787,017
Nov  1, 2049 1,044 5,365 - 6,432 7,938,683 5,302,165 2,851,203 378,155 7,939,728 5,307,530 2,851,203
May  1, 2050 969 - - 7,400 6,667,682 3,896,074 2,800,496 349,268 6,668,651 3,896,074 2,800,496
Nov  1, 2050 615 2,678 - 5,336 5,976,804 4,301,929 1,919,896 104,246 5,977,418 4,304,607 1,919,896
May  1, 2051 - 5,336 - - 2,639,984 1,037,098 1,707,132 1 2,639,984 1,042,435 1,707,132
Aug  1, 2051 - - - - 342,063 55,269 286,795 - 342,063 55,269 286,795

92,727,232 24,632,232 68,095,000 1,165,085,466 720,963,667 444,121,799 1,257,812,698 745,595,899 512,216,799



Sep 22, 2021   9:33 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 95

REDEMPTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Total Rede

Date Balance

Jan 30, 2021 2,101,132
May  1, 2021 57,354,514
Nov  1, 2021 22,767,485
May  1, 2022 19,142,484
Nov  1, 2022 17,375,336
May  1, 2023 13,749,235
Nov  1, 2023 10,504,704
May  1, 2024 4,248,416
Nov  1, 2024 3,441,189
May  1, 2025 3,199,647
Nov  1, 2025 4,106,027
May  1, 2026 3,090,813
Nov  1, 2026 3,116,732
May  1, 2027 3,378,463
Nov  1, 2027 1,666,122
May  1, 2028 1,341,375
Nov  1, 2028 1,416,493
May  1, 2029 1,352,475
Nov  1, 2029 1,186,096
May  1, 2030 1,225,066
Nov  1, 2030 1,221,950
May  1, 2031 1,353,502
Nov  1, 2031 1,287,819
May  1, 2032 1,255,491
Nov  1, 2032 1,255,977
May  1, 2033 1,357,779
Nov  1, 2033 1,530,231
May  1, 2034 1,621,821
Nov  1, 2034 1,635,805
May  1, 2035 1,701,908
Nov  1, 2035 1,674,501
May  1, 2036 1,831,614
Nov  1, 2036 1,786,479
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REDEMPTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Total Rede

Date Balance

May  1, 2037 1,699,805
Nov  1, 2037 1,640,530
May  1, 2038 1,684,197
Nov  1, 2038 1,678,107
May  1, 2039 1,603,858
Nov  1, 2039 1,600,176
May  1, 2040 1,599,798
Nov  1, 2040 1,599,102
May  1, 2041 1,599,189
Nov  1, 2041 1,220,881
May  1, 2042 1,118,348
Nov  1, 2042 1,119,742
May  1, 2043 769,450
Nov  1, 2043 960,802
May  1, 2044 980,456
Nov  1, 2044 835,532
May  1, 2045 835,186
Nov  1, 2045 843,798
May  1, 2046 822,373
Nov  1, 2046 823,433
May  1, 2047 829,530
Nov  1, 2047 830,914
May  1, 2048 726,699
Nov  1, 2048 870,341
May  1, 2049 603,592
Nov  1, 2049 384,587
May  1, 2050 356,668
Nov  1, 2050 109,583
May  1, 2051 1
Aug  1, 2051 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2001AA (2001 Series AA)

01AA-1 Tx VRDO NQ 01AA-2 NAMT VR (I) xxx Sub Bond 01AA-1 Tx UH VRDO N
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - - 1,235,000 - - 0.01 - -
Nov  1, 2021 - - 1,260,000 - - - - -
May  1, 2022 - - 1,285,000 - - - - -
Nov  1, 2022 - - 1,310,000 - - - - -
May  1, 2023 - - 1,340,000 - - - - -
Nov  1, 2023 - - 1,365,000 - - - - -
May  1, 2024 - - 1,390,000 - - - 10,250,000 -
Nov  1, 2024 - - 1,420,000 - - - - -
May  1, 2025 - - 1,450,000 - - - - -
Nov  1, 2025 - - 1,475,000 - - - - -
May  1, 2026 - - 1,505,000 - - - - -
Nov  1, 2026 - - 1,535,000 - - - - -
May  1, 2027 - - 1,565,000 - - - - -
Nov  1, 2027 - - 1,600,000 - - - - -
May  1, 2028 - - 1,630,000 - - - - -
Nov  1, 2028 - - 1,660,000 - - - - -
May  1, 2029 - - 1,695,000 - - - - -
Nov  1, 2029 - - 1,730,000 - - - - -
May  1, 2030 - - 1,765,000 - - - - -
Nov  1, 2030 - - 1,800,000 - - - - -
May  1, 2031 - - 1,835,000 - - - - -

0 0 31,850,000 0 0 0.01 10,250,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2002A (2002 Series A)

02A-3 NAMT VR (I) xxx Sub Bond
Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal

May  1, 2021 730,000 - - -
Nov  1, 2021 570,000 - - -
May  1, 2022 - - - -
Nov  1, 2022 - - - -
May  1, 2023 - - - -
Nov  1, 2023 - - - -
May  1, 2024 - - - -
Nov  1, 2024 - - - -
May  1, 2025 - - - -
Nov  1, 2025 - - - -
May  1, 2026 - - - -
Nov  1, 2026 - - - -
May  1, 2027 - - - -
Nov  1, 2027 - - - -
May  1, 2028 - - - -
Nov  1, 2028 - - - -
May  1, 2029 - - - -
Nov  1, 2029 - - - -
May  1, 2030 - - - -
Nov  1, 2030 - - - -
May  1, 2031 - - - -
Nov  1, 2031 - - - -
May  1, 2032 - - 0.01 -

1,300,000 0 0.01 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2002B (2002 Series B)

02B-3 NAMT VR (I) xxx Sub Bond xx Mez Bond
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2021 2,510,000 - - - - -
Nov  1, 2021 2,565,000 - - - - -
May  1, 2022 - - - - - -
Nov  1, 2022 - - - - - -
May  1, 2023 - - - - - -
Nov  1, 2023 - - - - - -
May  1, 2024 - - - - - -
Nov  1, 2024 - - - - - -
May  1, 2025 - - - - - -
Nov  1, 2025 - - - - - -
May  1, 2026 - - - - - -
Nov  1, 2026 - - - - - -
May  1, 2027 - - - - - -
Nov  1, 2027 - - - - - -
May  1, 2028 - - - - - -
Nov  1, 2028 - - - - - -
May  1, 2029 - - - - - -
Nov  1, 2029 - - - - - -
May  1, 2030 - - - - - -
Nov  1, 2030 - - - - - -
May  1, 2031 - - - - - -
Nov  1, 2031 - - - - - -
May  1, 2032 - - - - - -
Nov  1, 2032 - - 0.01 - 0.01 -

5,075,000 0 0.01 0 0.01 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2014A (2014 Series A)

Taxable Serials 2027 Taxable Term
Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal

May  1, 2021 1,370,000 30,000 - 30,000
Nov  1, 2021 1,300,000 145,000 - 130,000
May  1, 2022 1,120,000 15,000 - 25,000
Nov  1, 2022 1,100,000 15,000 - 20,000
May  1, 2023 975,000 10,000 - 25,000
Nov  1, 2023 945,000 5,000 - 30,000
May  1, 2024 - - 725,000 85,000
Nov  1, 2024 - - 670,000 160,000
May  1, 2025 - - 660,000 75,000
Nov  1, 2025 - - 640,000 70,000
May  1, 2026 - - 545,000 250,000
Nov  1, 2026 - - 500,000 65,000
May  1, 2027 - - 185,000 60,000
Aug  1, 2027 - - - 140,000

6,810,000 220,000 3,925,000 1,165,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2015A (2015 Series A)

Serials Term Bond 2027 PAC Bond
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2021 1,375,000 - - - - 90,000
Nov  1, 2021 1,195,000 1,235,000 - 485,000 - 1,390,000
May  1, 2022 1,135,000 - - - - 80,000
Nov  1, 2022 1,095,000 - - - - 55,000
May  1, 2023 1,135,000 - - - - 60,000
Nov  1, 2023 1,125,000 - - - - 50,000
May  1, 2024 1,245,000 - - - - 50,000
Nov  1, 2024 1,250,000 - - - - 45,000
May  1, 2025 1,390,000 - - - - 45,000
Nov  1, 2025 1,445,000 - - - - 40,000
May  1, 2026 - - 1,055,000 - - 100,000
Nov  1, 2026 - - 1,080,000 - - 90,000
May  1, 2027 - - 1,075,000 - - 35,000
Nov  1, 2027 - - 1,105,000 - - 35,000
May  1, 2028 - - - - 335,000 80,000
Nov  1, 2028 - - - - 360,000 75,000
May  1, 2029 - - - - 355,000 70,000
Nov  1, 2029 - - - - 365,000 65,000
May  1, 2030 - - - - 350,000 60,000
Nov  1, 2030 - - - - 340,000 55,000
May  1, 2031 - - - - 285,000 50,000
Nov  1, 2031 - - - - 215,000 15,000

12,390,000 1,235,000 4,315,000 485,000 2,605,000 2,635,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2015B (2015 Series B)

2015B Serials
Maturing Redeemed

Date Principal Principal

May  1, 2021 830,000 -
Nov  1, 2021 810,000 15,000
May  1, 2022 640,000 15,000
Nov  1, 2022 615,000 35,000
May  1, 2023 440,000 870,000
Nov  1, 2023 425,000 10,000
May  1, 2024 415,000 10,000
Nov  1, 2024 410,000 10,000
May  1, 2025 400,000 10,000
Nov  1, 2025 185,000 10,000

5,170,000 985,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2017A (2017 Series A)

2017A Pass-Thru
Maturing Redeemed

Date Principal Principal

Feb  1, 2021 - 77,754
May  1, 2021 - 233,340
Nov  1, 2021 - 467,036
May  1, 2022 - 467,562
Nov  1, 2022 - 468,143
May  1, 2023 - 468,784
Nov  1, 2023 - 469,481
May  1, 2024 - 470,239
Nov  1, 2024 - 471,055
May  1, 2025 - 471,931
Nov  1, 2025 - 472,867
May  1, 2026 - 473,865
Nov  1, 2026 - 474,924
May  1, 2027 - 476,045
Nov  1, 2027 - 477,228
May  1, 2028 - 478,476
Nov  1, 2028 - 479,787
May  1, 2029 - 481,163
Nov  1, 2029 - 482,603
May  1, 2030 - 484,110
Nov  1, 2030 - 485,683
May  1, 2031 - 487,324
Nov  1, 2031 - 489,032
May  1, 2032 - 490,809
Nov  1, 2032 - 492,655
May  1, 2033 - 494,571
Nov  1, 2033 - 496,558
May  1, 2034 - 498,617
Nov  1, 2034 - 500,748
May  1, 2035 - 502,952
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2017A (2017 Series A)

2017A Pass-Thru
Maturing Redeemed

Date Principal Principal

Nov  1, 2035 - 505,229
May  1, 2036 - 507,583
Nov  1, 2036 - 510,010
May  1, 2037 - 512,515
Nov  1, 2037 - 515,097
May  1, 2038 - 517,757
Nov  1, 2038 - 520,496
May  1, 2039 - 523,314
Nov  1, 2039 - 526,215
May  1, 2040 - 529,196
Nov  1, 2040 - 532,260
May  1, 2041 - 535,408
Nov  1, 2041 - 538,641
May  1, 2042 - 541,960
Nov  1, 2042 - 545,364
May  1, 2043 - 548,857
Nov  1, 2043 - 552,439
May  1, 2044 - 556,110
Nov  1, 2044 - 559,873
May  1, 2045 - 563,727
Nov  1, 2045 - 567,676
May  1, 2046 - 571,717
Nov  1, 2046 - 575,856
May  1, 2047 - 580,090
Jul  1, 2047 - 192,967

0 26,915,699
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2017B (2017 Series B)

17B-1 VRDO 17B-2 Serials 17B-2 PAC
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2021 - - - - - 35,000
Nov  1, 2021 - 1,755,000 - - - 690,000
May  1, 2022 - 165,000 - - - 315,000
Nov  1, 2022 - 115,000 - - - 285,000
May  1, 2023 - 110,000 - - - 260,000
Nov  1, 2023 360,000 - - - - 190,000
May  1, 2024 355,000 - - - - -
Nov  1, 2024 355,000 - - - - -
May  1, 2025 355,000 - - - - -
Nov  1, 2025 355,000 - - - - -
May  1, 2026 355,000 - - - - -
Nov  1, 2026 355,000 - - - - -
May  1, 2027 360,000 - - - - -
Nov  1, 2027 355,000 - - - - -
May  1, 2028 355,000 - - - - -
Nov  1, 2028 355,000 - - - - -
May  1, 2029 350,000 - - - - -
Nov  1, 2029 355,000 - - - - -
May  1, 2030 350,000 - - - - -
Nov  1, 2030 350,000 - - - - -
May  1, 2031 350,000 - - - - -
Nov  1, 2031 345,000 - - - - -
May  1, 2032 350,000 - - - - -
Nov  1, 2032 345,000 - - - - -
May  1, 2033 350,000 - - - - -
Nov  1, 2033 345,000 - - - - -
May  1, 2034 250,000 - - - 5,000 20,000
Nov  1, 2034 - - - - 15,000 15,000
May  1, 2035 - - - - 15,000 15,000
Nov  1, 2035 - - - - 15,000 15,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2017B (2017 Series B)

17B-1 VRDO 17B-2 Serials 17B-2 PAC
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 15,000 10,000
Nov  1, 2036 - - - - 10,000 10,000
May  1, 2037 - - - - 10,000 5,000
Nov  1, 2037 - - - - 5,000 -

7,655,000 2,145,000 0 0 90,000 1,865,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2017CDE (2017 Series CDE)

17C Serials (NAMT) 17C PAC (NAMT) 17D Serials (AMT) 17E VRDO (AMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 155,000 - - 280,000 - - - -
Nov  1, 2021 610,000 - - 265,000 - - - -
May  1, 2022 640,000 - - 240,000 - - - -
Nov  1, 2022 640,000 - - 245,000 - - - -
May  1, 2023 400,000 - - 485,000 - - - -
Nov  1, 2023 - - - 895,000 - - - -
May  1, 2024 - - - 895,000 - - - -
Nov  1, 2024 - - - 895,000 - - - -
May  1, 2025 - - - 905,000 - - - -
Nov  1, 2025 - - - 905,000 - - - -
May  1, 2026 - - - 915,000 - - - -
Nov  1, 2026 - - - 915,000 - - - -
May  1, 2027 - - - 920,000 - - - -
Nov  1, 2027 - - - 930,000 - - - -
May  1, 2028 - - - 930,000 - - - -
Nov  1, 2028 - - - 940,000 - - - -
May  1, 2029 - - - 940,000 - - - -
Nov  1, 2029 - - - - - - 1,140,000 -
May  1, 2030 - - - - - - 1,200,000 -
Nov  1, 2030 - - - - - - 1,230,000 -
May  1, 2031 - - - - - - 1,265,000 -
Nov  1, 2031 - - - - - - 1,295,000 -
May  1, 2032 - - - - - - 1,320,000 -
Nov  1, 2032 - - - - - - 1,355,000 -
May  1, 2033 - - - - - - 1,385,000 -
Nov  1, 2033 - - 45,000 - - - 1,430,000 -
May  1, 2034 - - 75,000 - - - 1,455,000 -
Nov  1, 2034 - - 70,000 - - - 1,495,000 -
May  1, 2035 - - 75,000 - - - 1,535,000 -
Nov  1, 2035 - - 65,000 - - - 1,570,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2017CDE (2017 Series CDE)

17C Serials (NAMT) 17C PAC (NAMT) 17D Serials (AMT) 17E VRDO (AMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - 65,000 - - - 1,610,000 -
Nov  1, 2036 - - 70,000 - - - 1,655,000 -
May  1, 2037 - - 65,000 - - - 1,690,000 -
Nov  1, 2037 - - 75,000 - - - 1,725,000 -
May  1, 2038 - - 280,000 60,000 - - 645,000 -
Nov  1, 2038 - - 260,000 635,000 - - - -
May  1, 2039 - - 230,000 615,000 - - - -
Nov  1, 2039 - - 205,000 625,000 - - - -
May  1, 2040 - - 175,000 625,000 - - - -
Nov  1, 2040 - - 150,000 630,000 - - - -
May  1, 2041 - - 115,000 630,000 - - - -
Nov  1, 2041 - - 80,000 640,000 - - - -
May  1, 2042 - - 40,000 470,000 - - - -

2,445,000 0 2,140,000 17,430,000 0 0 25,000,000 0



Sep 22, 2021   9:33 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 109

BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2018AB (2018 Series AB)

18A Serials (AMT) 18B-1 Serials (NAMT) 18B-1 PAC (NAMT) 18B-2 VRDB (NAMT) (C 18B-2 VRDB (NAMT) (
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 640,000 - - - - - - - - -
Nov  1, 2021 640,000 - - - - 275,000 - - - -
May  1, 2022 670,000 - - - - 245,000 - - - -
Nov  1, 2022 210,000 - - - - 715,000 - - - -
May  1, 2023 210,000 - - - - 715,000 - - - -
Nov  1, 2023 210,000 - - - - 715,000 - - - -
May  1, 2024 220,000 - - - - 710,000 - - - -
Nov  1, 2024 220,000 - - - - 710,000 - - - -
May  1, 2025 230,000 - - - - 525,000 - - - -
Nov  1, 2025 235,000 - - - - 545,000 - - - -
May  1, 2026 240,000 - - - - 605,000 - - - -
Nov  1, 2026 245,000 - - - - 520,000 - - - -
May  1, 2027 250,000 - - - - 480,000 - - - -
Nov  1, 2027 250,000 - - - - 495,000 - - - -
May  1, 2028 260,000 - - - - 450,000 - - - -
Nov  1, 2028 - - - - - 735,000 - - - -
May  1, 2029 - - - - - 705,000 - - - -
Nov  1, 2029 - - - - - 735,000 - - - -
May  1, 2030 - - - - - 700,000 - - - -
Nov  1, 2030 - - - - - 730,000 - - - -
May  1, 2031 - - - - - - 1,370,000 - - -
Nov  1, 2031 - - - - - - 1,370,000 - - -
May  1, 2032 - - - - - - 1,330,000 - - -
Nov  1, 2032 - - - - - - 1,360,000 - - -
May  1, 2033 - - - - - - 1,410,000 - - -
Nov  1, 2033 - - - - - - 1,435,000 - - -
May  1, 2034 - - - - - - 1,485,000 - - -
Nov  1, 2034 - - - - - - 1,515,000 - - -
May  1, 2035 - - - - - - 1,565,000 - - -
Nov  1, 2035 - - - - - - 1,605,000 - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2018AB (2018 Series AB)

18A Serials (AMT) 18B-1 Serials (NAMT) 18B-1 PAC (NAMT) 18B-2 VRDB (NAMT) (C 18B-2 VRDB (NAMT) (
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - 1,650,000 - - -
Nov  1, 2036 - - - - - - 1,685,000 - - -
May  1, 2037 - - - - - - 1,705,000 - - -
Nov  1, 2037 - - - - - - 1,165,000 - - -
May  1, 2038 - - - - - - 1,120,000 - - -
Nov  1, 2038 - - - - - - 1,305,000 - - -
May  1, 2039 - - - - - - 1,365,000 - - -
Nov  1, 2039 - - - - - - 1,190,000 - - -
May  1, 2040 - - - - - - 1,225,000 - - -
Nov  1, 2040 - - - - - - 1,255,000 - - -
May  1, 2041 - - - - - - 1,300,000 - - -
Nov  1, 2041 - - - - 335,000 - 590,000 - - -
May  1, 2042 - - - - 570,000 170,000 - - - -
Nov  1, 2042 - - - - 565,000 180,000 - - - -
May  1, 2043 - - - - 575,000 175,000 - - - -
Nov  1, 2043 - - - - 585,000 175,000 - - - -
May  1, 2044 - - - - 595,000 265,000 - - - -
Nov  1, 2044 - - - - 570,000 295,000 - - - -
May  1, 2045 - - - - 550,000 320,000 - - - -
Nov  1, 2045 - - - - 545,000 335,000 - - - -
May  1, 2046 - - - - 520,000 365,000 - - - -
Nov  1, 2046 - - - - 495,000 400,000 - - - -
May  1, 2047 - - - - 445,000 455,000 - - - -
Nov  1, 2047 - - - - 375,000 510,000 - - - -
May  1, 2048 - - - - 355,000 235,000 - - - -
Nov  1, 2048 - - - - 835,000 - - - - -

4,730,000 0 0 0 7,915,000 15,190,000 30,000,000 0 0 0



Sep 22, 2021   9:33 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 111

BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2018C_1 (2018 Series C)

Serials Term 2033 Term 2038 Term 2042 Prem PAC
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 820,000 - - - - - - - - 215,000
Nov  1, 2021 830,000 - - - - - - - - 6,425,000
May  1, 2022 845,000 - - - - - - - - 175,000
Nov  1, 2022 860,000 - - - - - - - - 175,000
May  1, 2023 875,000 - - - - - - - - 140,000
Nov  1, 2023 890,000 - - - - - - - - 145,000
May  1, 2024 910,000 - - - - - - - - 105,000
Nov  1, 2024 925,000 - - - - - - - - 110,000
May  1, 2025 945,000 - - - - - - - - -
Nov  1, 2025 965,000 - - - - - - - - -
May  1, 2026 985,000 - - - - - - - - 30,000
Nov  1, 2026 1,005,000 - - - - - - - - -
May  1, 2027 1,025,000 - - - - - - - - -
Nov  1, 2027 1,050,000 - - - - - - - - -
May  1, 2028 1,070,000 - - - - - - - - -
Nov  1, 2028 1,095,000 - - - - - - - - -
May  1, 2029 1,120,000 - - - - - - - - -
Nov  1, 2029 1,145,000 - - - - - - - - -
May  1, 2030 1,170,000 - - - - - - - - -
Nov  1, 2030 1,200,000 - - - - - - - - -
May  1, 2031 - - 550,000 - - - - - - 245,000
Nov  1, 2031 - - 565,000 - - - - - - 240,000
May  1, 2032 - - 575,000 - - - - - - 230,000
Nov  1, 2032 - - 590,000 - - - - - - 225,000
May  1, 2033 - - 605,000 - - - - - - 220,000
Nov  1, 2033 - - 620,000 - - - - - - 210,000
May  1, 2034 - - - - 605,000 - - - - 205,000
Nov  1, 2034 - - - - 615,000 - - - - 200,000
May  1, 2035 - - - - 625,000 - - - - 195,000
Nov  1, 2035 - - - - 645,000 - - - - 185,000



Sep 22, 2021   9:33 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 112

BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2018C_1 (2018 Series C)

Serials Term 2033 Term 2038 Term 2042 Prem PAC
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 660,000 - - - - 180,000
Nov  1, 2036 - - - - 680,000 - - - - 175,000
May  1, 2037 - - - - 700,000 - - - - 165,000
Nov  1, 2037 - - - - 710,000 - - - - 160,000
May  1, 2038 - - - - 730,000 - - - - 155,000
Nov  1, 2038 - - - - 750,000 - - - - 145,000
May  1, 2039 - - - - - - 765,000 - - 140,000
Nov  1, 2039 - - - - - - 785,000 - - 130,000
May  1, 2040 - - - - - - 800,000 - - 125,000
Nov  1, 2040 - - - - - - 830,000 - - 120,000
May  1, 2041 - - - - - - 845,000 - - 110,000
Nov  1, 2041 - - - - - - 870,000 - - 105,000
May  1, 2042 - - - - - - 885,000 - - 95,000
Nov  1, 2042 - - - - - - 910,000 - - 90,000
May  1, 2043 - - - - - - - - 1,100,000 -
Nov  1, 2043 - - - - - - - - 1,120,000 -
May  1, 2044 - - - - - - - - 1,150,000 50,000
Nov  1, 2044 - - - - - - - - 1,175,000 45,000
May  1, 2045 - - - - - - - - 1,210,000 25,000
Nov  1, 2045 - - - - - - - - 1,235,000 20,000
May  1, 2046 - - - - - - - - 1,270,000 -
Nov  1, 2046 - - - - - - - - 1,300,000 -
May  1, 2047 - - - - - - - - 1,335,000 -
Nov  1, 2047 - - - - - - - - 1,375,000 -
May  1, 2048 - - - - - - - - 1,410,000 -
Nov  1, 2048 - - - - - - - - 1,955,000 -

19,730,000 0 3,505,000 0 6,720,000 0 6,690,000 0 15,635,000 11,710,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2018D (2018 Series D)

08D Serials (Tax)
Maturing Redeemed

Date Principal Principal

May  1, 2021 1,330,000 80,000
Nov  1, 2021 1,345,000 170,000
May  1, 2022 1,350,000 160,000
Nov  1, 2022 1,350,000 150,000
May  1, 2023 1,350,000 -
Nov  1, 2023 1,370,000 -
May  1, 2024 1,385,000 -
Nov  1, 2024 1,395,000 -
May  1, 2025 1,410,000 -
Nov  1, 2025 1,430,000 -
May  1, 2026 1,355,000 -
Nov  1, 2026 1,375,000 -
May  1, 2027 1,405,000 -
Nov  1, 2027 1,415,000 -
May  1, 2028 1,440,000 -
Nov  1, 2028 1,470,000 -
May  1, 2029 1,490,000 -
Nov  1, 2029 1,480,000 -

25,145,000 560,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2019ABC (2019 Series ABC)

19A Serials (AMT) 19B-1 Serials (TAX) 19B-1 Term 2038 (TAX) 19B-2 VRDO (TAX) 19C PAC 4.25% (NAMT) 19C PAC 4.75% (NAMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 765,000 - - - - - - - - 140,000 - 95,000
Nov  1, 2021 785,000 - - - - - - - - 4,885,000 - 3,345,000
May  1, 2022 805,000 - - - - - - - - 290,000 - 205,000
Nov  1, 2022 825,000 - - - - - - - - 290,000 - 200,000
May  1, 2023 850,000 - - - - - - - - 295,000 - 205,000
Nov  1, 2023 870,000 - - - - - - - - 295,000 - 200,000
May  1, 2024 895,000 - - - - - - - - 295,000 - 205,000
Nov  1, 2024 915,000 - - - - - - - - 300,000 - 200,000
May  1, 2025 940,000 - - - - - - - - 295,000 - 205,000
Nov  1, 2025 965,000 - - - - - - - - 300,000 - 200,000
May  1, 2026 985,000 - - - - - - - - 300,000 - 205,000
Nov  1, 2026 285,000 - - - - - - - - 380,000 - 265,000
May  1, 2027 - - - - - - - - - 630,000 - 425,000
Nov  1, 2027 - - 540,000 - - - - - - 310,000 - 215,000
May  1, 2028 - - 545,000 - - - - - - 305,000 - 210,000
Nov  1, 2028 - - 560,000 - - - - - - 300,000 - 215,000
May  1, 2029 - - 575,000 - - - - - - 305,000 - 210,000
Nov  1, 2029 - - 595,000 - - - - - - 305,000 - 210,000
May  1, 2030 - - 605,000 - - - - - - 310,000 - 215,000
Nov  1, 2030 - - 620,000 - - - - - - 310,000 - 210,000
May  1, 2031 - - 635,000 - - - - - - 310,000 - 215,000
Nov  1, 2031 - - 655,000 - - - - - - 315,000 - 215,000
May  1, 2032 - - 670,000 - - - - - - 315,000 - 215,000
Nov  1, 2032 - - 685,000 - - - - - - 320,000 - 215,000
May  1, 2033 - - 705,000 - - - - - - 320,000 - 215,000
Nov  1, 2033 - - 720,000 - - - - - - 320,000 - 220,000
May  1, 2034 - - 745,000 - - - - - - 325,000 - 220,000
Nov  1, 2034 - - 760,000 - - - - - - 325,000 - 220,000
May  1, 2035 - - - - - - - - 55,000 540,000 40,000 370,000
Nov  1, 2035 - - - - - - - - 65,000 590,000 50,000 405,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2019ABC (2019 Series ABC)

19A Serials (AMT) 19B-1 Serials (TAX) 19B-1 Term 2038 (TAX) 19B-2 VRDO (TAX) 19C PAC 4.25% (NAMT) 19C PAC 4.75% (NAMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - - - 70,000 590,000 50,000 400,000
Nov  1, 2036 - - - - - - - - 65,000 605,000 45,000 410,000
May  1, 2037 - - - - - - - - 55,000 620,000 40,000 415,000
Nov  1, 2037 - - - - - - - - 45,000 630,000 35,000 425,000
May  1, 2038 - - - - - - - - 35,000 650,000 25,000 440,000
Nov  1, 2038 - - - - - - - - 25,000 655,000 20,000 450,000
May  1, 2039 - - - - - - 1,140,000 - 15,000 335,000 10,000 220,000
Nov  1, 2039 - - - - - - 1,505,000 - 10,000 340,000 10,000 225,000
May  1, 2040 - - - - - - 1,540,000 - 5,000 195,000 5,000 130,000
Nov  1, 2040 - - - - - - 1,580,000 - - - - -
May  1, 2041 - - - - - - 1,625,000 - - - - -
Nov  1, 2041 - - - - - - 1,665,000 - - - - -
May  1, 2042 - - - - - - 1,710,000 - - - - -
Nov  1, 2042 - - - - - - 1,755,000 - - - - -
May  1, 2043 - - - - - - 1,800,000 - - - - -
Nov  1, 2043 - - - - - - 1,845,000 - - - - -
May  1, 2044 - - - - - - 1,895,000 - - - - -
Nov  1, 2044 - - - - - - 1,940,000 - - - - -

9,885,000 0 9,615,000 0 0 0 20,000,000 0 445,000 19,140,000 330,000 13,065,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2019DE (2019 Series DE)

19D VRDB (AMT) 19E Serials (NAMT) 19E Term 2039 (NAMT 19E PAC (NAMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - - 1,430,000 - - - - -
Nov  1, 2021 - - 1,445,000 - - - - 6,440,000
May  1, 2022 - - 1,465,000 - - - - 515,000
Nov  1, 2022 - - 1,485,000 - - - - 560,000
May  1, 2023 - - 1,505,000 - - - - 500,000
Nov  1, 2023 - - 1,520,000 - - - - 530,000
May  1, 2024 - - 1,540,000 - - - - 460,000
Nov  1, 2024 - - 1,560,000 - - - - 310,000
May  1, 2025 - - 1,580,000 - - - - -
Nov  1, 2025 - - 1,600,000 - - - - -
May  1, 2026 - - 1,625,000 - - - - 40,000
Nov  1, 2026 - - 1,655,000 - - - - -
May  1, 2027 - - 1,670,000 - - - - -
Nov  1, 2027 - - 1,700,000 - - - - -
May  1, 2028 - - 1,725,000 - - - - -
Nov  1, 2028 - - 1,750,000 - - - - -
May  1, 2029 - - 1,790,000 - - - - -
Nov  1, 2029 3,200,000 - - - - - - -
May  1, 2030 3,225,000 - - - - - - -
Nov  1, 2030 3,200,000 - - - - - - -
May  1, 2031 3,175,000 - - - - - - -
Nov  1, 2031 3,145,000 - - - - - - -
May  1, 2032 3,120,000 - - - - - - -
Nov  1, 2032 3,095,000 - - - - - - -
May  1, 2033 3,065,000 - - - - - - -
Nov  1, 2033 3,045,000 - - - - - - -
May  1, 2034 3,020,000 - - - - - - -
Nov  1, 2034 2,990,000 - - - - - - -
May  1, 2035 2,965,000 - - - - - - -
Nov  1, 2035 2,940,000 - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2019DE (2019 Series DE)

19D VRDB (AMT) 19E Serials (NAMT) 19E Term 2039 (NAMT 19E PAC (NAMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 2,910,000 - - - - - - -
Nov  1, 2036 2,885,000 - - - - - - -
May  1, 2037 2,860,000 - - - - - - -
Nov  1, 2037 1,160,000 - - - - - - 65,000
May  1, 2038 - - - - 345,000 - - 780,000
Nov  1, 2038 - - - - 320,000 - - 820,000
May  1, 2039 - - - - 330,000 - - 810,000
Nov  1, 2039 - - - - 195,000 - 465,000 495,000
May  1, 2040 - - - - - - 1,120,000 30,000
Nov  1, 2040 - - - - - - 1,125,000 45,000
May  1, 2041 - - - - - - 1,145,000 25,000
Nov  1, 2041 - - - - - - 1,165,000 25,000
May  1, 2042 - - - - - - 1,195,000 -
Nov  1, 2042 - - - - - - 1,215,000 -
May  1, 2043 - - - - - - 1,250,000 -
Nov  1, 2043 - - - - - - 1,275,000 -
May  1, 2044 - - - - - - 1,305,000 150,000
Nov  1, 2044 - - - - - - 1,320,000 200,000
May  1, 2045 - - - - - - 1,325,000 205,000
Nov  1, 2045 - - - - - - 1,330,000 205,000
May  1, 2046 - - - - - - 1,340,000 210,000
Nov  1, 2046 - - - - - - 1,335,000 225,000
May  1, 2047 - - - - - - 1,315,000 260,000
Nov  1, 2047 - - - - - - 1,285,000 315,000
May  1, 2048 - - - - - - 1,195,000 385,000
Nov  1, 2048 - - - - - - 995,000 505,000
May  1, 2049 - - - - - - 275,000 -

50,000,000 0 27,045,000 0 1,190,000 0 22,975,000 15,110,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2019FG (2019 Series FG)

19F Serials (NAMT) 19F PAC (NAMT) 19G-1 Serials (TAX) 19G-1 2044 Term (TAX 19G-1 PAC (TAX) 19G-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 320,000 - - 465,000 265,000 - - - - 90,000 - -
Nov  1, 2021 325,000 - - 460,000 275,000 - - - - 90,000 - -
May  1, 2022 335,000 - - 495,000 280,000 - - - - 95,000 - -
Nov  1, 2022 345,000 - - 505,000 290,000 - - - - 90,000 - -
May  1, 2023 350,000 - - 515,000 290,000 - - - - 100,000 - -
Nov  1, 2023 365,000 - - 440,000 300,000 - - - - 85,000 - -
May  1, 2024 330,000 - - 465,000 310,000 - - - - 85,000 - -
Nov  1, 2024 340,000 - - 445,000 320,000 - - - - 85,000 - -
May  1, 2025 350,000 - - 435,000 325,000 - - - - 80,000 - -
Nov  1, 2025 360,000 - - 425,000 335,000 - - - - 80,000 - -
May  1, 2026 365,000 - - 410,000 345,000 - - - - 75,000 - -
Nov  1, 2026 380,000 - - 395,000 350,000 - - - - 75,000 - -
May  1, 2027 390,000 - - 380,000 360,000 - - - - 75,000 - -
Nov  1, 2027 400,000 - - 360,000 370,000 - - - - 70,000 - -
May  1, 2028 405,000 - - 355,000 380,000 - - - - 70,000 - -
Nov  1, 2028 420,000 - - 340,000 390,000 - - - - 65,000 - -
May  1, 2029 430,000 - - 320,000 400,000 - - - - 60,000 - -
Nov  1, 2029 445,000 - - 310,000 410,000 - - - - 50,000 - -
May  1, 2030 70,000 - - 685,000 420,000 - - - - 50,000 - -
Nov  1, 2030 - - 125,000 620,000 430,000 - - - - 50,000 - -
May  1, 2031 - - 335,000 405,000 440,000 - - - - 50,000 - -
Nov  1, 2031 - - 335,000 400,000 450,000 - - - - 50,000 - -
May  1, 2032 - - 330,000 390,000 470,000 - - - - 45,000 - -
Nov  1, 2032 - - 325,000 395,000 480,000 - - - - 45,000 - -
May  1, 2033 - - 325,000 585,000 245,000 - - - - 95,000 - -
Nov  1, 2033 - - 325,000 780,000 - - - - - 150,000 - -
May  1, 2034 - - 310,000 795,000 - - - - - 150,000 - -
Nov  1, 2034 - - 300,000 805,000 - - - - - 160,000 - -
May  1, 2035 - - 185,000 330,000 - - - - - - 1,115,000 -
Nov  1, 2035 - - 185,000 330,000 - - - - - - 1,145,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2019FG (2019 Series FG)

19F Serials (NAMT) 19F PAC (NAMT) 19G-1 Serials (TAX) 19G-1 2044 Term (TAX 19G-1 PAC (TAX) 19G-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - 185,000 335,000 - - - - - - 1,180,000 -
Nov  1, 2036 - - 180,000 340,000 - - - - - - 1,205,000 -
May  1, 2037 - - 175,000 350,000 - - - - - - 1,240,000 -
Nov  1, 2037 - - 170,000 355,000 - - - - - - 1,270,000 -
May  1, 2038 - - 165,000 365,000 - - - - - - 1,305,000 -
Nov  1, 2038 - - 160,000 370,000 - - - - - - 1,335,000 -
May  1, 2039 - - 155,000 380,000 - - - - - - 1,370,000 -
Nov  1, 2039 - - 150,000 390,000 - - - - - - 1,410,000 -
May  1, 2040 - - 140,000 400,000 - - - - - - 1,445,000 -
Nov  1, 2040 - - 135,000 410,000 - - - - - - 1,485,000 -
May  1, 2041 - - 125,000 425,000 - - - - - - 1,520,000 -
Nov  1, 2041 - - 115,000 440,000 - - - - - - 1,560,000 -
May  1, 2042 - - 100,000 455,000 - - - - - - 1,600,000 -
Nov  1, 2042 - - 85,000 475,000 - - - - - - 1,640,000 -
May  1, 2043 - - 70,000 490,000 - - - - - - 1,685,000 -
Nov  1, 2043 - - 50,000 520,000 - - - - - - 1,725,000 -
May  1, 2044 - - 30,000 540,000 - - - - - - 1,570,000 -
Nov  1, 2044 - - 5,000 65,000 - - - - - 845,000 - -
May  1, 2045 - - - - - - - - 525,000 330,000 - -
Nov  1, 2045 - - - - - - - - 410,000 450,000 - -
May  1, 2046 - - - - - - - - 130,000 75,000 - -

6,725,000 0 5,275,000 21,145,000 8,930,000 0 0 0 1,065,000 3,965,000 26,805,000 0



Sep 22, 2021   9:33 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 120

BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2019HI (2019 Series HI)

19H PAC (NAMT) (Class 19I-1 Serials (TAX) 19I-1 2034 Term (TAX) 19I-1 2037 Term (TAX) 19I-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - 185,000 860,000 - - - - - - -
Nov  1, 2021 - 4,380,000 875,000 - - - - - - -
May  1, 2022 - 2,090,000 885,000 - - - - - - -
Nov  1, 2022 - 910,000 900,000 - - - - - - -
May  1, 2023 - 685,000 920,000 - - - - - - -
Nov  1, 2023 - 630,000 935,000 - - - - - - -
May  1, 2024 - 620,000 950,000 - - - - - - -
Nov  1, 2024 - 605,000 970,000 - - - - - - -
May  1, 2025 - 620,000 985,000 - - - - - - -
Nov  1, 2025 - 530,000 1,005,000 - - - - - - -
May  1, 2026 - 550,000 1,020,000 - - - - - - -
Nov  1, 2026 - 535,000 1,040,000 - - - - - - -
May  1, 2027 - 485,000 1,060,000 - - - - - - -
Nov  1, 2027 - 460,000 1,080,000 - - - - - - -
May  1, 2028 - 460,000 1,100,000 - - - - - - -
Nov  1, 2028 - 465,000 1,125,000 - - - - - - -
May  1, 2029 - 465,000 1,150,000 - - - - - - -
Nov  1, 2029 - 465,000 1,170,000 - - - - - - -
May  1, 2030 - 465,000 1,180,000 - - - - - - -
Nov  1, 2030 - 470,000 1,195,000 - - - - - - -
May  1, 2031 245,000 260,000 - - 770,000 - - - - -
Nov  1, 2031 245,000 405,000 - - 790,000 - - - - -
May  1, 2032 245,000 390,000 - - 805,000 - - - - -
Nov  1, 2032 245,000 380,000 - - 825,000 - - - - -
May  1, 2033 240,000 375,000 - - 840,000 - - - - -
Nov  1, 2033 245,000 350,000 - - 860,000 - - - - -
May  1, 2034 240,000 340,000 - - 880,000 - - - - -
Nov  1, 2034 240,000 320,000 - - 905,000 - - - - -
May  1, 2035 240,000 310,000 - - - - 925,000 - - -
Nov  1, 2035 235,000 285,000 - - - - 950,000 - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2019HI (2019 Series HI)

19H PAC (NAMT) (Class 19I-1 Serials (TAX) 19I-1 2034 Term (TAX) 19I-1 2037 Term (TAX) 19I-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 235,000 285,000 - - - - 965,000 - - -
Nov  1, 2036 235,000 260,000 - - - - 990,000 - - -
May  1, 2037 235,000 255,000 - - - - 75,000 - 970,000 -
Nov  1, 2037 235,000 255,000 - - - - - - 1,070,000 -
May  1, 2038 235,000 260,000 - - - - - - 1,095,000 -
Nov  1, 2038 235,000 260,000 - - - - - - 1,120,000 -
May  1, 2039 230,000 265,000 - - - - - - 1,145,000 -
Nov  1, 2039 230,000 270,000 - - - - - - 1,175,000 -
May  1, 2040 230,000 275,000 - - - - - - 1,205,000 -
Nov  1, 2040 230,000 275,000 - - - - - - 1,230,000 -
May  1, 2041 225,000 280,000 - - - - - - 1,265,000 -
Nov  1, 2041 220,000 290,000 - - - - - - 1,290,000 -
May  1, 2042 215,000 300,000 - - - - - - 1,325,000 -
Nov  1, 2042 210,000 305,000 - - - - - - 1,355,000 -
May  1, 2043 205,000 310,000 - - - - - - 1,390,000 -
Nov  1, 2043 200,000 325,000 - - - - - - 1,420,000 -
May  1, 2044 190,000 335,000 - - - - - - 1,455,000 -
Nov  1, 2044 180,000 345,000 - - - - - - 1,495,000 -
May  1, 2045 165,000 365,000 - - - - - - 1,530,000 -
Nov  1, 2045 150,000 385,000 - - - - - - 1,565,000 -
May  1, 2046 135,000 405,000 - - - - - - 1,620,000 -
Nov  1, 2046 115,000 425,000 - - - - - - 1,650,000 -
May  1, 2047 90,000 455,000 - - - - - - 1,690,000 -
Nov  1, 2047 55,000 495,000 - - - - - - 1,735,000 -
May  1, 2048 40,000 140,000 - - - - - - 205,000 -

7,145,000 27,310,000 20,405,000 0 6,675,000 0 3,905,000 0 30,000,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2019JKL (2019 Series JKL)

19J Serials (AMT) 19K Serials (NAMT) 19K PAC (NAMT) 19L-1 Serials (Cl II) (TA 19L-2 VRDB (TAX) 19L-3 PAC (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 295,000 - - - - 5,000 840,000 - - - - -
Nov  1, 2021 300,000 - - - - 1,935,000 860,000 - - - - 1,405,000
May  1, 2022 310,000 - - - - 470,000 880,000 - - - - 345,000
Nov  1, 2022 315,000 - - - - 545,000 900,000 - - - - 415,000
May  1, 2023 315,000 - - - - 585,000 925,000 - 2,000,000 - - 440,000
Nov  1, 2023 325,000 - - - - 20,000 945,000 - 2,045,000 - - -
May  1, 2024 335,000 - - - - 15,000 965,000 - 2,090,000 - - -
Nov  1, 2024 365,000 - - - - 20,000 990,000 - 2,135,000 - - -
May  1, 2025 375,000 - - - - 20,000 1,010,000 - 2,185,000 - - -
Nov  1, 2025 - - 335,000 - - 20,000 1,030,000 - 2,235,000 - - -
May  1, 2026 - - 390,000 - - 15,000 1,055,000 - 2,835,000 - - -
Nov  1, 2026 - - 400,000 - - 20,000 1,080,000 - 1,815,000 - - -
May  1, 2027 - - - - 345,000 15,000 1,105,000 - 1,850,000 - - -
Nov  1, 2027 - - - - 345,000 15,000 1,130,000 - 1,890,000 - - -
May  1, 2028 - - - - 355,000 20,000 1,155,000 - 1,930,000 - - -
Nov  1, 2028 - - - - 365,000 15,000 1,185,000 - 1,970,000 - - -
May  1, 2029 - - - - 375,000 15,000 1,215,000 - 2,015,000 - - -
Nov  1, 2029 - - - - 380,000 15,000 1,245,000 - 2,055,000 - - -
May  1, 2030 - - - - 150,000 100,000 1,560,000 - 2,100,000 - - -
Nov  1, 2030 - - - - 155,000 140,000 1,595,000 - 2,145,000 - - -
May  1, 2031 - - - - 155,000 140,000 1,630,000 - 2,190,000 - - -
Nov  1, 2031 - - - - 160,000 135,000 1,670,000 - 2,235,000 - - -
May  1, 2032 - - - - 165,000 130,000 1,705,000 - 1,445,000 - - -
Nov  1, 2032 - - - - 165,000 130,000 1,740,000 - - - - -
May  1, 2033 - - - - 170,000 125,000 1,780,000 - - - - -
Nov  1, 2033 - - - - 170,000 125,000 1,600,000 - - - - -
May  1, 2034 - - - - 170,000 460,000 - - - - - 335,000
Nov  1, 2034 - - - - 170,000 520,000 - - - - - 400,000
May  1, 2035 - - - - 170,000 520,000 - - - - - 405,000
Nov  1, 2035 - - - - 170,000 515,000 - - - - - 410,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2019JKL (2019 Series JKL)

19J Serials (AMT) 19K Serials (NAMT) 19K PAC (NAMT) 19L-1 Serials (Cl II) (TA 19L-2 VRDB (TAX) 19L-3 PAC (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 165,000 520,000 - - - - - 415,000
Nov  1, 2036 - - - - 170,000 505,000 - - - - - 420,000
May  1, 2037 - - - - 165,000 515,000 - - - - - 430,000
Nov  1, 2037 - - - - 160,000 515,000 - - - - - 430,000
May  1, 2038 - - - - 185,000 485,000 - - - - - 440,000
Nov  1, 2038 - - - - 120,000 555,000 - - - - - 445,000
May  1, 2039 - - - - 120,000 540,000 - - - - - 455,000
Nov  1, 2039 - - - - 115,000 550,000 - - - - - 455,000
May  1, 2040 - - - - 110,000 545,000 - - - - - 465,000
Nov  1, 2040 - - - - 105,000 550,000 - - - - - 480,000
May  1, 2041 - - - - 105,000 540,000 - - - - - 490,000
Nov  1, 2041 - - - - 100,000 545,000 - - - - - 490,000
May  1, 2042 - - - - 95,000 535,000 - - - - - 505,000
Nov  1, 2042 - - - - 90,000 545,000 - - - - - 515,000
May  1, 2043 - - - - 85,000 535,000 - - - - - 530,000
Nov  1, 2043 - - - - 75,000 535,000 - - - - - 540,000
May  1, 2044 - - - - 300,000 295,000 - - - - - 565,000
Nov  1, 2044 - - - - 285,000 130,000 - - - - 540,000 210,000
May  1, 2045 - - - - 280,000 130,000 - - - - 550,000 205,000
Nov  1, 2045 - - - - 280,000 140,000 - - - - 545,000 210,000
May  1, 2046 - - - - 270,000 150,000 - - - - 535,000 220,000
Nov  1, 2046 - - - - 260,000 170,000 - - - - 525,000 230,000
May  1, 2047 - - - - 245,000 185,000 - - - - 505,000 255,000
Nov  1, 2047 - - - - 220,000 220,000 - - - - 480,000 275,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2019JKL (2019 Series JKL)

19J Serials (AMT) 19K Serials (NAMT) 19K PAC (NAMT) 19L-1 Serials (Cl II) (TA 19L-2 VRDB (TAX) 19L-3 PAC (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2048 - - - - 185,000 250,000 - - - - 440,000 325,000
Nov  1, 2048 - - - - 135,000 280,000 - - - - 380,000 410,000
May  1, 2049 - - - - 60,000 155,000 - - - - 270,000 620,000
Nov  1, 2049 - - - - - - - - - - 35,000 45,000

2,935,000 0 1,125,000 0 8,620,000 17,425,000 31,795,000 0 39,165,000 0 4,805,000 15,230,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2020ABC (2020 Series ABC)

20A Serials (AMT) 20B Serials (NAMT) 20B PAC (NAMT) 20C-1 Serials (TAX) 20C-1 Tm2033(TAX) 20C-1 Tm2036(TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 730,000 - - - - 405,000 - - - - - -
Nov  1, 2021 1,265,000 - - - - 3,455,000 - - - - - -
May  1, 2022 1,280,000 - - - - 65,000 - - - - - -
Nov  1, 2022 1,375,000 - - - - 265,000 - - - - - -
May  1, 2023 - - - - - 825,000 1,230,000 - - - - -
Nov  1, 2023 - - - - - 825,000 1,340,000 - - - - -
May  1, 2024 - - - - - 825,000 1,360,000 - - - - -
Nov  1, 2024 - - - - - 825,000 1,380,000 - - - - -
May  1, 2025 - - - - - 830,000 1,400,000 - - - - -
Nov  1, 2025 - - - - - 825,000 1,425,000 - - - - -
May  1, 2026 - - - - - 830,000 1,450,000 - - - - -
Nov  1, 2026 - - - - - 825,000 1,475,000 - - - - -
May  1, 2027 - - - - - 830,000 1,410,000 - - - - -
Nov  1, 2027 - - - - - 830,000 1,440,000 - - - - -
May  1, 2028 - - - - - 830,000 1,465,000 - - - - -
Nov  1, 2028 - - - - - 830,000 1,485,000 - - - - -
May  1, 2029 - - - - - 835,000 1,515,000 - - - - -
Nov  1, 2029 - - - - - 835,000 1,555,000 - - - - -
May  1, 2030 - - - - - 835,000 1,580,000 - - - - -
Nov  1, 2030 - - - - - 835,000 1,610,000 - - - - -
May  1, 2031 - - 880,000 - - - - - 805,000 - - -
Nov  1, 2031 - - 900,000 - - - - - 810,000 - - -
May  1, 2032 - - 915,000 - - - - - 825,000 - - -
Nov  1, 2032 - - 930,000 - - - - - 840,000 - - -
May  1, 2033 - - 895,000 - - - - - 850,000 - - -
Nov  1, 2033 - - 970,000 - - - - - 860,000 - - -
May  1, 2034 - - - - 570,000 140,000 - - - - 725,000 -
Nov  1, 2034 - - - - 575,000 275,000 - - - - 725,000 -
May  1, 2035 - - - - 580,000 275,000 - - - - 730,000 -
Nov  1, 2035 - - - - 585,000 270,000 - - - - 745,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2020ABC (2020 Series ABC)

20A Serials (AMT) 20B Serials (NAMT) 20B PAC (NAMT) 20C-1 Serials (TAX) 20C-1 Tm2033(TAX) 20C-1 Tm2036(TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 585,000 495,000 - - - - 760,000 -
Nov  1, 2036 - - - - 575,000 690,000 - - - - 780,000 -
May  1, 2037 - - - - 570,000 1,480,000 - - - - - -
Nov  1, 2037 - - - - 535,000 1,530,000 - - - - - -
May  1, 2038 - - - - 500,000 1,560,000 - - - - - -
Nov  1, 2038 - - - - 455,000 1,615,000 - - - - - -
May  1, 2039 - - - - 405,000 1,670,000 - - - - - -
Nov  1, 2039 - - - - 355,000 1,725,000 - - - - - -
May  1, 2040 - - - - 290,000 1,800,000 - - - - - -
Nov  1, 2040 - - - - 225,000 1,875,000 - - - - - -
May  1, 2041 - - - - 145,000 1,960,000 - - - - - -
Nov  1, 2041 - - - - 55,000 1,040,000 - - - - - -

4,650,000 0 5,490,000 0 7,005,000 35,860,000 23,120,000 0 4,990,000 0 4,465,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2020ABC (2020 Series ABC)

20C-2 VRDB (TAX)
Maturing Redeemed

Date Principal Principal

May  1, 2021 - -
Nov  1, 2021 - -
May  1, 2022 1,005,000 -
Nov  1, 2022 1,020,000 -
May  1, 2023 1,045,000 -
Nov  1, 2023 1,065,000 -
May  1, 2024 1,090,000 -
Nov  1, 2024 1,110,000 -
May  1, 2025 1,135,000 -
Nov  1, 2025 1,155,000 -
May  1, 2026 1,175,000 -
Nov  1, 2026 1,190,000 -
May  1, 2027 1,215,000 -
Nov  1, 2027 1,230,000 -
May  1, 2028 1,245,000 -
Nov  1, 2028 1,260,000 -
May  1, 2029 1,280,000 -
Nov  1, 2029 1,295,000 -
May  1, 2030 1,310,000 -
Nov  1, 2030 1,335,000 -
May  1, 2031 1,350,000 -
Nov  1, 2031 1,365,000 -
May  1, 2032 1,385,000 -
Nov  1, 2032 1,405,000 -
May  1, 2033 1,425,000 -
Nov  1, 2033 1,445,000 -
May  1, 2034 1,465,000 -
Nov  1, 2034 1,485,000 -
May  1, 2035 1,500,000 -
Nov  1, 2035 3,705,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2020ABC (2020 Series ABC)

20C-2 VRDB (TAX)
Maturing Redeemed

Date Principal Principal

May  1, 2036 - -
Nov  1, 2036 - -
May  1, 2037 - -
Nov  1, 2037 - -
May  1, 2038 - -
Nov  1, 2038 - -
May  1, 2039 - -
Nov  1, 2039 - -
May  1, 2040 - -
Nov  1, 2040 - -
May  1, 2041 - -
Nov  1, 2041 - -

37,690,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2020DEF (2020 Series DEF)

20D Serials (AMT) 20E Serials (NAMT) 20E PAC (NAMT) 20F-1 Serials (TAX) 20F-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 465,000 - - - - - 805,000 - - -
Nov  1, 2021 505,000 - - - - 2,020,000 865,000 - - -
May  1, 2022 545,000 - - - - 565,000 920,000 - - -
Nov  1, 2022 585,000 - - - - 625,000 980,000 - - -
May  1, 2023 615,000 - - - - 685,000 1,015,000 - - -
Nov  1, 2023 625,000 - - - - 660,000 1,030,000 - - -
May  1, 2024 630,000 - - - - 545,000 1,040,000 - - -
Nov  1, 2024 635,000 - - - - 505,000 1,050,000 - - -
May  1, 2025 640,000 - - - - 495,000 1,060,000 - - -
Nov  1, 2025 640,000 - - - - 435,000 1,070,000 - - -
May  1, 2026 400,000 - 215,000 - - 460,000 1,080,000 - - -
Nov  1, 2026 - - 650,000 - - 390,000 1,090,000 - - -
May  1, 2027 - - - - 515,000 515,000 1,100,000 - - -
Nov  1, 2027 - - - - 515,000 480,000 1,105,000 - - -
May  1, 2028 - - - - 510,000 140,000 1,115,000 - - -
Nov  1, 2028 - - - - 515,000 145,000 1,130,000 - - -
May  1, 2029 - - - - 515,000 135,000 1,145,000 - - -
Nov  1, 2029 - - - - 540,000 110,000 1,185,000 - - -
May  1, 2030 - - - - 540,000 110,000 1,190,000 - - -
Nov  1, 2030 - - - - 540,000 110,000 1,200,000 - - -
May  1, 2031 - - - - 545,000 105,000 1,205,000 - - -
Nov  1, 2031 - - - - 550,000 100,000 1,215,000 - - -
May  1, 2032 - - - - 545,000 100,000 1,225,000 - - -
Nov  1, 2032 - - - - 555,000 95,000 1,235,000 - - -
May  1, 2033 - - - - 555,000 90,000 1,240,000 - - -
Nov  1, 2033 - - - - 560,000 90,000 860,000 - - -
May  1, 2034 - - - - 560,000 85,000 - - 1,260,000 -
Nov  1, 2034 - - - - 530,000 115,000 - - 1,205,000 -
May  1, 2035 - - - - 465,000 180,000 - - 1,080,000 -
Nov  1, 2035 - - - - 470,000 180,000 - - 1,080,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2020DEF (2020 Series DEF)

20D Serials (AMT) 20E Serials (NAMT) 20E PAC (NAMT) 20F-1 Serials (TAX) 20F-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 465,000 180,000 - - 1,085,000 -
Nov  1, 2036 - - - - 460,000 185,000 - - 1,090,000 -
May  1, 2037 - - - - 460,000 185,000 - - 1,095,000 -
Nov  1, 2037 - - - - 460,000 185,000 - - 1,095,000 -
May  1, 2038 - - - - 455,000 195,000 - - 1,100,000 -
Nov  1, 2038 - - - - 450,000 195,000 - - 1,105,000 -
May  1, 2039 - - - - 445,000 200,000 - - 1,105,000 -
Nov  1, 2039 - - - - 440,000 205,000 - - 1,110,000 -
May  1, 2040 - - - - 435,000 215,000 - - 1,115,000 -
Nov  1, 2040 - - - - 430,000 215,000 - - 1,115,000 -
May  1, 2041 - - - - 425,000 225,000 - - 1,120,000 -
Nov  1, 2041 - - - - 420,000 230,000 - - 1,120,000 -
May  1, 2042 - - - - 410,000 240,000 - - 1,125,000 -
Nov  1, 2042 - - - - 400,000 245,000 - - 1,130,000 -
May  1, 2043 - - - - 385,000 270,000 - - 1,130,000 -
Nov  1, 2043 - - - - 370,000 280,000 - - 1,135,000 -
May  1, 2044 - - - - 355,000 295,000 - - 1,140,000 -
Nov  1, 2044 - - - - 335,000 320,000 - - 1,140,000 -
May  1, 2045 - - - - 310,000 340,000 - - 1,145,000 -
Nov  1, 2045 - - - - 280,000 375,000 - - 1,145,000 -
May  1, 2046 - - - - 240,000 415,000 - - 1,150,000 -
Nov  1, 2046 - - - - 190,000 470,000 - - 1,155,000 -
May  1, 2047 - - - - 130,000 525,000 - - 1,155,000 -
Nov  1, 2047 - - - - 45,000 225,000 - - 1,160,000 -
May  1, 2048 - - - - - - - - 1,160,000 -
Nov  1, 2048 - - - - - - - - 1,165,000 5,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2020DEF (2020 Series DEF)

20D Serials (AMT) 20E Serials (NAMT) 20E PAC (NAMT) 20F-1 Serials (TAX) 20F-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2049 - - - - - - - - 1,165,000 -
Nov  1, 2049 - - - - - - - - 1,170,000 -
May  1, 2050 - - - - - - - - 1,175,000 -
Nov  1, 2050 - - - - - - - - 3,495,000 -

6,285,000 0 865,000 0 18,320,000 16,685,000 28,155,000 0 40,920,000 5,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2020GHI (2020 Series GHI)

20G Serials (AMT) 20H Serials (NAMT) 20H Tm 2035 (NAMT) 20H Tm 2038 (NAMT) 20H PAC (NAMT) 20I-1 Serials (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 305,000 - - - - - - - - - 655,000 -
Nov  1, 2021 505,000 - - - - - - - - 20,000 840,000 -
May  1, 2022 500,000 - - - - - - - - 280,000 840,000 -
Nov  1, 2022 500,000 - - - - - - - - 400,000 840,000 -
May  1, 2023 500,000 - - - - - - - - 510,000 845,000 -
Nov  1, 2023 505,000 - - - - - - - - 625,000 850,000 -
May  1, 2024 510,000 - - - - - - - - 625,000 855,000 -
Nov  1, 2024 520,000 - - - - - - - - 555,000 875,000 -
May  1, 2025 340,000 - 195,000 - - - - - - 525,000 895,000 -
Nov  1, 2025 - - 550,000 - - - - - - 490,000 905,000 -
May  1, 2026 - - 560,000 - - - - - - 470,000 925,000 -
Nov  1, 2026 - - 570,000 - - - - - - 450,000 940,000 -
May  1, 2027 - - 585,000 - - - - - - 435,000 950,000 -
Nov  1, 2027 - - 600,000 - - - - - - 405,000 965,000 -
May  1, 2028 - - 615,000 - - - - - - - 980,000 -
Nov  1, 2028 - - 630,000 - - - - - - - 995,000 -
May  1, 2029 - - 645,000 - - - - - - - 1,010,000 -
Nov  1, 2029 - - 675,000 - - - - - - - 1,045,000 -
May  1, 2030 - - 690,000 - - - - - - - 1,050,000 -
Nov  1, 2030 - - 705,000 - - - - - - - 1,060,000 -
May  1, 2031 - - 715,000 - - - - - - - 1,075,000 -
Nov  1, 2031 - - 730,000 - - - - - - - 995,000 -
May  1, 2032 - - 745,000 - - - - - - - - -
Nov  1, 2032 - - 755,000 - - - - - - - - -
May  1, 2033 - - - - 770,000 - - - - 490,000 - -
Nov  1, 2033 - - - - 785,000 - - - - 585,000 - -
May  1, 2034 - - - - 800,000 - - - - 585,000 - -
Nov  1, 2034 - - - - 815,000 - - - - 585,000 - -
May  1, 2035 - - - - 830,000 - - - - 585,000 - -
Nov  1, 2035 - - - - 845,000 - - - - 585,000 - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2020GHI (2020 Series GHI)

20G Serials (AMT) 20H Serials (NAMT) 20H Tm 2035 (NAMT) 20H Tm 2038 (NAMT) 20H PAC (NAMT) 20I-1 Serials (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - 860,000 - - 580,000 - -
Nov  1, 2036 - - - - - - 875,000 - - 580,000 - -
May  1, 2037 - - - - - - 890,000 - - 580,000 - -
Nov  1, 2037 - - - - - - 910,000 - - 580,000 - -
May  1, 2038 - - - - - - 925,000 - - 580,000 - -
Nov  1, 2038 - - - - - - 945,000 - - 580,000 - -
May  1, 2039 - - - - - - - - 515,000 60,000 - -
Nov  1, 2039 - - - - - - - - 525,000 55,000 - -
May  1, 2040 - - - - - - - - 525,000 50,000 - -
Nov  1, 2040 - - - - - - - - 535,000 40,000 - -
May  1, 2041 - - - - - - - - 545,000 35,000 - -
Nov  1, 2041 - - - - - - - - 550,000 25,000 - -
May  1, 2042 - - - - - - - - 560,000 15,000 - -
Nov  1, 2042 - - - - - - - - 570,000 - - -
May  1, 2043 - - - - - - - - 580,000 - - -
Nov  1, 2043 - - - - - - - - 590,000 - - -
May  1, 2044 - - - - - - - - 605,000 - - -
Nov  1, 2044 - - - - - - - - 610,000 - - -
May  1, 2045 - - - - - - - - 620,000 - - -
Nov  1, 2045 - - - - - - - - 635,000 - - -
May  1, 2046 - - - - - - - - 650,000 - - -
Nov  1, 2046 - - - - - - - - 660,000 - - -
May  1, 2047 - - - - - - - - 670,000 - - -
Nov  1, 2047 - - - - - - - - 685,000 - - -
May  1, 2048 - - - - - - - - 695,000 - - -
Nov  1, 2048 - - - - - - - - 710,000 125,000 - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2020GHI (2020 Series GHI)

20G Serials (AMT) 20H Serials (NAMT) 20H Tm 2035 (NAMT) 20H Tm 2038 (NAMT) 20H PAC (NAMT) 20I-1 Serials (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2049 - - - - - - - - 680,000 115,000 - -
Nov  1, 2049 - - - - - - - - 635,000 70,000 - -
May  1, 2050 - - - - - - - - 575,000 - - -
Nov  1, 2050 - - - - - - - - - - - -

4,185,000 0 9,965,000 0 4,845,000 0 5,405,000 0 13,925,000 13,275,000 20,390,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2020GHI (2020 Series GHI)

20I-1 PAC (Taxable) 20I-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal

May  1, 2021 - - - -
Nov  1, 2021 - 15,000 - -
May  1, 2022 - 160,000 - -
Nov  1, 2022 - 225,000 - -
May  1, 2023 - 280,000 - -
Nov  1, 2023 - 335,000 - -
May  1, 2024 - 335,000 - -
Nov  1, 2024 - 300,000 - -
May  1, 2025 - 305,000 - -
Nov  1, 2025 - 280,000 - -
May  1, 2026 - 265,000 - -
Nov  1, 2026 - 255,000 - -
May  1, 2027 - 245,000 - -
Nov  1, 2027 - 235,000 - -
May  1, 2028 - - - -
Nov  1, 2028 - - - -
May  1, 2029 - - - -
Nov  1, 2029 - - - -
May  1, 2030 - - - -
Nov  1, 2030 - - - -
May  1, 2031 - - - -
Nov  1, 2031 - - 95,000 -
May  1, 2032 - 5,000 1,100,000 -
Nov  1, 2032 - - 1,120,000 -
May  1, 2033 - - 1,130,000 -
Nov  1, 2033 - - 1,145,000 -
May  1, 2034 - - 1,160,000 -
Nov  1, 2034 - - 1,165,000 -
May  1, 2035 - - 1,175,000 -
Nov  1, 2035 - - 1,185,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2020GHI (2020 Series GHI)

20I-1 PAC (Taxable) 20I-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal

May  1, 2036 - - 1,195,000 -
Nov  1, 2036 - - 1,200,000 -
May  1, 2037 - - 1,210,000 -
Nov  1, 2037 - - 1,215,000 -
May  1, 2038 - - 1,225,000 -
Nov  1, 2038 - - 1,230,000 -
May  1, 2039 - - 1,240,000 -
Nov  1, 2039 - - 1,250,000 -
May  1, 2040 - - 1,260,000 -
Nov  1, 2040 - - 1,270,000 -
May  1, 2041 - - 1,275,000 -
Nov  1, 2041 - - 1,290,000 -
May  1, 2042 - - 1,295,000 -
Nov  1, 2042 - - 1,305,000 -
May  1, 2043 - - 1,315,000 -
Nov  1, 2043 - - 1,325,000 -
May  1, 2044 - - 1,330,000 -
Nov  1, 2044 - - 1,340,000 -
May  1, 2045 - - 1,350,000 -
Nov  1, 2045 - - 1,360,000 -
May  1, 2046 - - 1,370,000 -
Nov  1, 2046 - - 1,375,000 -
May  1, 2047 - - 1,390,000 -
Nov  1, 2047 - - 1,395,000 -
May  1, 2048 - - 1,405,000 -
Nov  1, 2048 1,120,000 610,000 - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2020GHI (2020 Series GHI)

20I-1 PAC (Taxable) 20I-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal

May  1, 2049 1,065,000 770,000 - -
Nov  1, 2049 980,000 815,000 - -
May  1, 2050 880,000 880,000 - -
Nov  1, 2050 4,960,000 - - -

9,005,000 6,315,000 41,690,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2021ABC1 (2021 Series ABC - Post-Closing)

21A Serials (AMT) 21B Serials (NAMT) 21B PAC (NAMT) 21C-1 Serials (TAX) 21C-1 Tm 2022 (TAX) 21C-1 Tm 2023 (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - 5,000 - 45,000 - 130,000 - - - - - -
Nov  1, 2021 500,000 - - - - 180,000 690,000 - - - - -
May  1, 2022 655,000 - - - - 785,000 - - 710,000 - - -
Nov  1, 2022 315,000 - 345,000 - - 820,000 - - 710,000 - - -
May  1, 2023 - - 665,000 - - 810,000 - - - - 710,000 -
Nov  1, 2023 - - 660,000 - - 945,000 - - - - 715,000 -
May  1, 2024 - - 665,000 - - 985,000 - - - - - -
Nov  1, 2024 - - 670,000 - - 830,000 - - - - - -
May  1, 2025 - - 665,000 - - 805,000 - - - - - -
Nov  1, 2025 - - 675,000 - - 730,000 - - - - - -
May  1, 2026 - - 670,000 - - 715,000 - - - - - -
Nov  1, 2026 - - 675,000 - - 665,000 - - - - - -
May  1, 2027 - - 680,000 - - 630,000 - - - - - -
Nov  1, 2027 - - 680,000 - - 575,000 - - - - - -
May  1, 2028 - - 685,000 - - 415,000 - - - - - -
Nov  1, 2028 - - 695,000 - - 380,000 - - - - - -
May  1, 2029 - - 700,000 - - 355,000 - - - - - -
Nov  1, 2029 - - 705,000 - - 335,000 - - - - - -
May  1, 2030 - - - - 530,000 410,000 - - - - - -
Nov  1, 2030 - - - - 530,000 395,000 - - - - - -
May  1, 2031 - - - - 530,000 370,000 - - - - - -
Nov  1, 2031 - - - - 525,000 360,000 - - - - - -
May  1, 2032 - - - - 525,000 340,000 1,080,000 - - - - -
Nov  1, 2032 - - - - 530,000 315,000 - - - - - -
May  1, 2033 - - - - 530,000 305,000 - - - - - -
Nov  1, 2033 - - - - 530,000 285,000 - - - - - -
May  1, 2034 - - - - 530,000 270,000 - - - - - -
Nov  1, 2034 - - - - 530,000 260,000 - - - - - -
May  1, 2035 - - - - 530,000 255,000 - - - - - -
Nov  1, 2035 - - - - 530,000 255,000 - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2021ABC1 (2021 Series ABC - Post-Closing)

21A Serials (AMT) 21B Serials (NAMT) 21B PAC (NAMT) 21C-1 Serials (TAX) 21C-1 Tm 2022 (TAX) 21C-1 Tm 2023 (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 530,000 255,000 - - - - - -
Nov  1, 2036 - - - - 525,000 255,000 - - - - - -
May  1, 2037 - - - - 525,000 260,000 - - - - - -
Nov  1, 2037 - - - - 530,000 250,000 - - - - - -
May  1, 2038 - - - - 525,000 255,000 - - - - - -
Nov  1, 2038 - - - - 525,000 255,000 - - - - - -
May  1, 2039 - - - - 525,000 250,000 - - - - - -
Nov  1, 2039 - - - - 520,000 260,000 - - - - - -
May  1, 2040 - - - - 520,000 255,000 - - - - - -
Nov  1, 2040 - - - - 515,000 260,000 - - - - - -
May  1, 2041 - - - - 515,000 260,000 - - - - - -
Nov  1, 2041 - - - - 510,000 260,000 - - - - - -
May  1, 2042 - - - - 505,000 270,000 - - - - - -
Nov  1, 2042 - - - - 500,000 275,000 - - - - - -
May  1, 2043 - - - - 495,000 275,000 - - - - - -
Nov  1, 2043 - - - - 485,000 285,000 - - - - - -
May  1, 2044 - - - - 475,000 300,000 - - - - - -
Nov  1, 2044 - - - - 465,000 305,000 - - - - - -
May  1, 2045 - - - - 450,000 320,000 - - - - - -
Nov  1, 2045 - - - - 430,000 340,000 - - - - - -
May  1, 2046 - - - - 410,000 360,000 - - - - - -
Nov  1, 2046 - - - - 380,000 390,000 - - - - - -
May  1, 2047 - - - - 345,000 425,000 - - - - - -
Nov  1, 2047 - - - - 300,000 465,000 - - - - - -
May  1, 2048 - - - - 240,000 530,000 - - - - - -
Nov  1, 2048 - - - - 165,000 605,000 - - - - - -
May  1, 2049 - - - - 50,000 205,000 - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2021ABC1 (2021 Series ABC - Post-Closing)

21A Serials (AMT) 21B Serials (NAMT) 21B PAC (NAMT) 21C-1 Serials (TAX) 21C-1 Tm 2022 (TAX) 21C-1 Tm 2023 (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Nov  1, 2049 - - - - - - - - - - - -
May  1, 2050 - - - - - - - - - - - -
Nov  1, 2050 - - - - - - - - - - - -
May  1, 2051 - - - - - - - - - - - -

1,470,000 5,000 9,835,000 45,000 18,310,000 23,335,000 1,770,000 0 1,420,000 0 1,425,000 0



Sep 22, 2021   9:33 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 141

BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2021ABC1 (2021 Series ABC - Post-Closing)

21C-1 Tm 2024 (TAX) 21C-1 Tm 2025 (TAX) 21C-1 Tm 2026 (TAX) 21C-1 Tm 2027 (TAX) 21C-1 Tm 2028 (TAX) 21C-1 Tm 2029 (TAX) 21C-1 Tm 
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - - - - - - - - - - - - -
Nov  1, 2021 - - - - - - - - - - - - -
May  1, 2022 - - - - - - - - - - - - -
Nov  1, 2022 - - - - - - - - - - - - -
May  1, 2023 - - - - - - - - - - - - -
Nov  1, 2023 - - - - - - - - - - - - -
May  1, 2024 715,000 - - - - - - - - - - - -
Nov  1, 2024 720,000 - - - - - - - - - - - -
May  1, 2025 - - 740,000 - - - - - - - - - -
Nov  1, 2025 - - 770,000 - - - - - - - - - -
May  1, 2026 - - - - 795,000 - - - - - - - -
Nov  1, 2026 - - - - 825,000 - - - - - - - -
May  1, 2027 - - - - - - 850,000 - - - - - -
Nov  1, 2027 - - - - - - 870,000 - - - - - -
May  1, 2028 - - - - - - - - 885,000 - - - -
Nov  1, 2028 - - - - - - - - 900,000 - - - -
May  1, 2029 - - - - - - - - - - 915,000 - -
Nov  1, 2029 - - - - - - - - - - 935,000 - -
May  1, 2030 - - - - - - - - - - - - 1,025,000
Nov  1, 2030 - - - - - - - - - - - - 1,035,000
May  1, 2031 - - - - - - - - - - - - -
Nov  1, 2031 - - - - - - - - - - - - -
May  1, 2032 - - - - - - - - - - - - -
Nov  1, 2032 - - - - - - - - - - - - -
May  1, 2033 - - - - - - - - - - - - -
Nov  1, 2033 - - - - - - - - - - - - -
May  1, 2034 - - - - - - - - - - - - -
Nov  1, 2034 - - - - - - - - - - - - -
May  1, 2035 - - - - - - - - - - - - -
Nov  1, 2035 - - - - - - - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2021ABC1 (2021 Series ABC - Post-Closing)

21C-1 Tm 2024 (TAX) 21C-1 Tm 2025 (TAX) 21C-1 Tm 2026 (TAX) 21C-1 Tm 2027 (TAX) 21C-1 Tm 2028 (TAX) 21C-1 Tm 2029 (TAX) 21C-1 Tm 
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - - - - - - - -
Nov  1, 2036 - - - - - - - - - - - - -
May  1, 2037 - - - - - - - - - - - - -
Nov  1, 2037 - - - - - - - - - - - - -
May  1, 2038 - - - - - - - - - - - - -
Nov  1, 2038 - - - - - - - - - - - - -
May  1, 2039 - - - - - - - - - - - - -
Nov  1, 2039 - - - - - - - - - - - - -
May  1, 2040 - - - - - - - - - - - - -
Nov  1, 2040 - - - - - - - - - - - - -
May  1, 2041 - - - - - - - - - - - - -
Nov  1, 2041 - - - - - - - - - - - - -
May  1, 2042 - - - - - - - - - - - - -
Nov  1, 2042 - - - - - - - - - - - - -
May  1, 2043 - - - - - - - - - - - - -
Nov  1, 2043 - - - - - - - - - - - - -
May  1, 2044 - - - - - - - - - - - - -
Nov  1, 2044 - - - - - - - - - - - - -
May  1, 2045 - - - - - - - - - - - - -
Nov  1, 2045 - - - - - - - - - - - - -
May  1, 2046 - - - - - - - - - - - - -
Nov  1, 2046 - - - - - - - - - - - - -
May  1, 2047 - - - - - - - - - - - - -
Nov  1, 2047 - - - - - - - - - - - - -
May  1, 2048 - - - - - - - - - - - - -
Nov  1, 2048 - - - - - - - - - - - - -
May  1, 2049 - - - - - - - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2021ABC1 (2021 Series ABC - Post-Closing)

21C-1 Tm 2024 (TAX) 21C-1 Tm 2025 (TAX) 21C-1 Tm 2026 (TAX) 21C-1 Tm 2027 (TAX) 21C-1 Tm 2028 (TAX) 21C-1 Tm 2029 (TAX) 21C-1 Tm 
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Nov  1, 2049 - - - - - - - - - - - - -
May  1, 2050 - - - - - - - - - - - - -
Nov  1, 2050 - - - - - - - - - - - - -
May  1, 2051 - - - - - - - - - - - - -

1,435,000 0 1,510,000 0 1,620,000 0 1,720,000 0 1,785,000 0 1,850,000 0 2,060,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2021ABC1 (2021 Series ABC - Post-Closing)

21C-1 Tm 21C-1 Tm 2031 (TAX) 21C-1 Tm 2036 (TAX) 21C-2 VRDB (TAX)
Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - - - - - - -
Nov  1, 2021 - - - - - - -
May  1, 2022 - - - - - - -
Nov  1, 2022 - - - - - - -
May  1, 2023 - - - - - - -
Nov  1, 2023 - - - - - - -
May  1, 2024 - - - - - - -
Nov  1, 2024 - - - - - - -
May  1, 2025 - - - - - - -
Nov  1, 2025 - - - - - - -
May  1, 2026 - - - - - - -
Nov  1, 2026 - - - - - - -
May  1, 2027 - - - - - - -
Nov  1, 2027 - - - - - - -
May  1, 2028 - - - - - - -
Nov  1, 2028 - - - - - - -
May  1, 2029 - - - - - - -
Nov  1, 2029 - - - - - - -
May  1, 2030 - - - - - - -
Nov  1, 2030 - - - - - - -
May  1, 2031 - 1,050,000 - - - - -
Nov  1, 2031 - 1,065,000 - - - - -
May  1, 2032 - - - - - - -
Nov  1, 2032 - - - 1,090,000 - - -
May  1, 2033 - - - 1,100,000 - - -
Nov  1, 2033 - - - 1,115,000 - - -
May  1, 2034 - - - 1,125,000 - - -
Nov  1, 2034 - - - 1,135,000 - - -
May  1, 2035 - - - 1,145,000 - - -
Nov  1, 2035 - - - 1,155,000 - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2021ABC1 (2021 Series ABC - Post-Closing)

21C-1 Tm 21C-1 Tm 2031 (TAX) 21C-1 Tm 2036 (TAX) 21C-2 VRDB (TAX)
Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - 1,165,000 - - -
Nov  1, 2036 - - - 1,175,000 - - -
May  1, 2037 - - - - - 1,190,000 -
Nov  1, 2037 - - - - - 1,195,000 -
May  1, 2038 - - - - - 1,205,000 -
Nov  1, 2038 - - - - - 1,220,000 -
May  1, 2039 - - - - - 1,225,000 -
Nov  1, 2039 - - - - - 1,235,000 -
May  1, 2040 - - - - - 1,245,000 -
Nov  1, 2040 - - - - - 1,250,000 -
May  1, 2041 - - - - - 1,255,000 -
Nov  1, 2041 - - - - - 1,260,000 -
May  1, 2042 - - - - - 1,270,000 -
Nov  1, 2042 - - - - - 1,275,000 -
May  1, 2043 - - - - - 1,285,000 -
Nov  1, 2043 - - - - - 1,290,000 -
May  1, 2044 - - - - - 1,300,000 -
Nov  1, 2044 - - - - - 1,305,000 -
May  1, 2045 - - - - - 1,320,000 -
Nov  1, 2045 - - - - - 1,330,000 -
May  1, 2046 - - - - - 1,335,000 -
Nov  1, 2046 - - - - - 1,340,000 -
May  1, 2047 - - - - - 1,350,000 -
Nov  1, 2047 - - - - - 1,355,000 -
May  1, 2048 - - - - - 1,365,000 -
Nov  1, 2048 - - - - - 1,370,000 -
May  1, 2049 - - - - - 1,380,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2021ABC1 (2021 Series ABC - Post-Closing)

21C-1 Tm 21C-1 Tm 2031 (TAX) 21C-1 Tm 2036 (TAX) 21C-2 VRDB (TAX)
Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal

Nov  1, 2049 - - - - - 1,385,000 -
May  1, 2050 - - - - - 1,390,000 -
Nov  1, 2050 - - - - - 1,405,000 -
May  1, 2051 - - - - - 6,755,000 -

0 2,115,000 0 10,205,000 0 43,085,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2021DEF (Closing Cash Flows)

21D Serials (AMT) 21E Serials (NAMT) 21E 2036 Term 21E 2042 Term 21E PAC (NAMT) 21F Prem Pass Thru (TA
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Jul  1, 2021 - - - - - - - - - - - 98,532
Nov  1, 2021 350,000 - - - - - - - - - - 418,711
May  1, 2022 365,000 - - - - - - - - 310,000 - 700,500
Nov  1, 2022 370,000 - - - - - - - - 365,000 - 784,855
May  1, 2023 370,000 - - - - - - - - 400,000 - 865,952
Nov  1, 2023 370,000 - - - - - - - - 440,000 - 943,396
May  1, 2024 375,000 - - - - - - - - 440,000 - 972,887
Nov  1, 2024 395,000 - - - - - - - - 425,000 - 969,874
May  1, 2025 395,000 - - - - - - - - 420,000 - 966,915
Nov  1, 2025 395,000 - - - - - - - - 405,000 - 964,010
May  1, 2026 280,000 - 100,000 - - - - - - 410,000 - 961,158
Nov  1, 2026 125,000 - 250,000 - - - - - - 435,000 - 958,360
May  1, 2027 - - 390,000 - - - - - - 395,000 - 955,616
Nov  1, 2027 - - 395,000 - - - - - - 390,000 - 952,923
May  1, 2028 - - 395,000 - - - - - - 135,000 - 950,285
Nov  1, 2028 - - 395,000 - - - - - - 130,000 - 947,699
May  1, 2029 - - 400,000 - - - - - - 125,000 - 945,166
Nov  1, 2029 - - 405,000 - - - - - - 115,000 - 942,685
May  1, 2030 - - 410,000 - - - - - - 115,000 - 940,257
Nov  1, 2030 - - 410,000 - - - - - - 115,000 - 937,881
May  1, 2031 - - 415,000 - - - - - - 105,000 - 935,556
Nov  1, 2031 - - 425,000 - - - - - - 90,000 - 933,285
May  1, 2032 - - 425,000 - - - - - - 95,000 - 931,064
Nov  1, 2032 - - 425,000 - - - - - - 90,000 - 928,895
May  1, 2033 - - 430,000 - - - - - - 85,000 - 926,777
Nov  1, 2033 - - 435,000 - - - - - - 80,000 - 924,712
May  1, 2034 - - - - 435,000 - - - - 515,000 - 922,697
Nov  1, 2034 - - - - 440,000 - - - - 510,000 - 920,734
May  1, 2035 - - - - 445,000 - - - - 515,000 - 918,821
Nov  1, 2035 - - - - 450,000 - - - - 510,000 - 916,959
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2021DEF (Closing Cash Flows)

21D Serials (AMT) 21E Serials (NAMT) 21E 2036 Term 21E 2042 Term 21E PAC (NAMT) 21F Prem Pass Thru (TA
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 460,000 - - - - 510,000 - 915,148
Nov  1, 2036 - - - - 465,000 - - - - 505,000 - 913,388
May  1, 2037 - - - - - - 470,000 - - 510,000 - 911,678
Nov  1, 2037 - - - - - - 470,000 - - 510,000 - 910,018
May  1, 2038 - - - - - - 485,000 - - 505,000 - 908,409
Nov  1, 2038 - - - - - - 485,000 - - 505,000 - 906,850
May  1, 2039 - - - - - - 495,000 - - 505,000 - 905,342
Nov  1, 2039 - - - - - - 505,000 - - 505,000 - 903,882
May  1, 2040 - - - - - - 505,000 370,000 - 135,000 - 902,474
Nov  1, 2040 - - - - - - 445,000 505,000 - - - 901,114
May  1, 2041 - - - - - - 325,000 500,000 - - - 899,805
Nov  1, 2041 - - - - - - 165,000 330,000 - - - 898,545
May  1, 2042 - - - - - - - - - - - 897,335
Nov  1, 2042 - - - - - - - - - - - 896,174
May  1, 2043 - - - - - - - - - - - 895,063
Nov  1, 2043 - - - - - - - - - - - 894,001
May  1, 2044 - - - - - - - - - - - 892,987
Nov  1, 2044 - - - - - - - - - - - 892,024
May  1, 2045 - - - - - - - - - - - 891,110
Nov  1, 2045 - - - - - - - - - - - 890,243
May  1, 2046 - - - - - - - - - - - 889,428
Nov  1, 2046 - - - - - - - - - - - 888,659
May  1, 2047 - - - - - - - - - - - 887,941
Nov  1, 2047 - - - - - - - - - - - 887,270
May  1, 2048 - - - - - - - - - - - 886,650
Nov  1, 2048 - - - - - - - - - - - 886,076
May  1, 2049 - - - - - - - - - - - 885,553
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2021DEF (Closing Cash Flows)

21D Serials (AMT) 21E Serials (NAMT) 21E 2036 Term 21E 2042 Term 21E PAC (NAMT) 21F Prem Pass Thru (TA
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Nov  1, 2049 - - - - - - - - - - - 885,077
May  1, 2050 - - - - - - - - - - - 884,651
Nov  1, 2050 - - - - - - - - - - - 884,272
Apr  1, 2051 - - - - - - - - - - - 671,671

3,790,000 0 6,105,000 0 2,695,000 0 4,350,000 1,705,000 0 12,355,000 0 54,000,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2021GHIJ (Closing Cash Flows)

21G Serials (AMT) 21H Serials (NAMT) 21H 2036 Term 21H 2042 Term 21H PAC (NAMT) 21I UH VRDO (TAX) (Cl
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Oct  1, 2021 - - - - - - - - - - - -
Nov  1, 2021 - 5,000 - 15,000 - 5,000 - 15,000 - 100,000 - 105,000
May  1, 2022 520,000 - - - - - - - - 95,000 - 345,000
Nov  1, 2022 525,000 - - - - - - - - 290,000 - 385,000
May  1, 2023 525,000 - - - - - - - - 300,000 - 435,000
Nov  1, 2023 525,000 - - - - - - - - 180,000 - 470,000
May  1, 2024 525,000 - - - - - - - - 155,000 - 500,000
Nov  1, 2024 145,000 - 375,000 - - - - - - 155,000 - 505,000
May  1, 2025 - - 530,000 - - - - - - 145,000 - 495,000
Nov  1, 2025 - - 530,000 - - - - - - 145,000 - 500,000
May  1, 2026 - - 535,000 - - - - - - 140,000 - 495,000
Nov  1, 2026 - - 535,000 - - - - - - 135,000 - 495,000
May  1, 2027 - - 535,000 - - - - - - 130,000 - 490,000
Nov  1, 2027 - - 540,000 - - - - - - 130,000 - 495,000
May  1, 2028 - - 540,000 - - - - - - 120,000 - 490,000
Nov  1, 2028 - - 545,000 - - - - - - 120,000 - 490,000
May  1, 2029 - - 550,000 - - - - - - 110,000 - 485,000
Nov  1, 2029 - - 545,000 - - - - - - 115,000 - 490,000
May  1, 2030 - - 555,000 - - - - - - 105,000 - 485,000
Nov  1, 2030 - - 560,000 - - - - - - 95,000 - 485,000
May  1, 2031 - - 565,000 - - - - - - 90,000 - 480,000
Nov  1, 2031 - - 565,000 - - - - - - 90,000 - 485,000
May  1, 2032 - - 575,000 - - - - - - 75,000 - 480,000
Nov  1, 2032 - - 580,000 - - - - - - 75,000 - 480,000
May  1, 2033 - - 585,000 - - - - - - 60,000 - 480,000
Nov  1, 2033 - - 590,000 - - - - - - 60,000 - 480,000
May  1, 2034 - - - - 595,000 - - - - 645,000 - 475,000
Nov  1, 2034 - - - - 600,000 - - - - 645,000 - 475,000
May  1, 2035 - - - - 605,000 - - - - 645,000 - 475,000
Nov  1, 2035 - - - - 605,000 - - - - 645,000 - 475,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2021GHIJ (Closing Cash Flows)

21G Serials (AMT) 21H Serials (NAMT) 21H 2036 Term 21H 2042 Term 21H PAC (NAMT) 21I UH VRDO (TAX) (Cl
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 620,000 - - - - 640,000 - 475,000
Nov  1, 2036 - - - - 625,000 - - - - 640,000 - 470,000
May  1, 2037 - - - - - - 630,000 - - 640,000 - 475,000
Nov  1, 2037 - - - - - - 635,000 - - 640,000 - 470,000
May  1, 2038 - - - - - - 640,000 - - 640,000 - 470,000
Nov  1, 2038 - - - - - - 650,000 - - 635,000 - 470,000
May  1, 2039 - - - - - - 655,000 - - 635,000 - 470,000
Nov  1, 2039 - - - - - - 660,000 - - 635,000 - 465,000
May  1, 2040 - - - - - - 670,000 - - 635,000 - 470,000
Nov  1, 2040 - - - - - - 675,000 - - 630,000 - 465,000
May  1, 2041 - - - - - - 685,000 - - 635,000 - 465,000
Nov  1, 2041 - - - - - - 695,000 - - 630,000 - 470,000
May  1, 2042 - - - - - - 250,000 - 60,000 570,000 - 465,000
Nov  1, 2042 - - - - - - - - 65,000 565,000 - 465,000
May  1, 2043 - - - - - - - - 35,000 595,000 - 460,000
Nov  1, 2043 - - - - - - - - 5,000 40,000 - 1,050,000
May  1, 2044 - - - - - - - - - - - 1,090,000
Nov  1, 2044 - - - - - - - - - - - 1,090,000
May  1, 2045 - - - - - - - - - - - 1,090,000
Nov  1, 2045 - - - - - - - - - - - 1,085,000
May  1, 2046 - - - - - - - - - - - 145,000
Nov  1, 2046 - - - - - - - - - - - -
May  1, 2047 - - - - - - - - - - - -
Nov  1, 2047 - - - - - - - - - - - -
May  1, 2048 - - - - - - - - - - - -
Nov  1, 2048 - - - - - - - - - - - -
May  1, 2049 - - - - - - - - - - - -
Nov  1, 2049 - - - - - - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2021GHIJ (Closing Cash Flows)

21G Serials (AMT) 21H Serials (NAMT) 21H 2036 Term 21H 2042 Term 21H PAC (NAMT) 21I UH VRDO (TAX) (Cl
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2050 - - - - - - - - - - - -
Nov  1, 2050 - - - - - - - - - - - -
May  1, 2051 - - - - - - - - - - - -
Aug  1, 2051 - - - - - - - - - - - -

2,765,000 5,000 10,335,000 15,000 3,650,000 5,000 6,845,000 15,000 165,000 15,200,000 0 26,000,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2021GHIJ (Closing Cash Flows)

21J Prem Pass Thru (TA
Maturing Redeemed

Date Principal Principal

Oct  1, 2021 - 116,775
Nov  1, 2021 - 119,641
May  1, 2022 - 777,245
Nov  1, 2022 - 876,741
May  1, 2023 - 972,623
Nov  1, 2023 - 1,064,424
May  1, 2024 - 1,126,219
Nov  1, 2024 - 1,126,121
May  1, 2025 - 1,122,819
Nov  1, 2025 - 1,119,579
May  1, 2026 - 1,116,403
Nov  1, 2026 - 1,113,291
May  1, 2027 - 1,110,242
Nov  1, 2027 - 1,107,256
May  1, 2028 - 1,104,332
Nov  1, 2028 - 1,101,471
May  1, 2029 - 1,098,673
Nov  1, 2029 - 1,095,936
May  1, 2030 - 1,093,263
Nov  1, 2030 - 1,090,650
May  1, 2031 - 1,088,101
Nov  1, 2031 - 1,085,612
May  1, 2032 - 1,083,185
Nov  1, 2032 - 1,080,819
May  1, 2033 - 1,078,515
Nov  1, 2033 - 1,076,271
May  1, 2034 - 1,074,090
Nov  1, 2034 - 1,071,968
May  1, 2035 - 1,069,907
Nov  1, 2035 - 1,067,907
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2021GHIJ (Closing Cash Flows)

21J Prem Pass Thru (TA
Maturing Redeemed

Date Principal Principal

May  1, 2036 - 1,065,968
Nov  1, 2036 - 1,064,088
May  1, 2037 - 1,062,270
Nov  1, 2037 - 1,060,510
May  1, 2038 - 1,058,812
Nov  1, 2038 - 1,057,173
May  1, 2039 - 1,055,594
Nov  1, 2039 - 1,054,075
May  1, 2040 - 1,052,615
Nov  1, 2040 - 1,051,216
May  1, 2041 - 1,049,875
Nov  1, 2041 - 1,048,593
May  1, 2042 - 1,047,373
Nov  1, 2042 - 1,046,209
May  1, 2043 - 1,045,107
Nov  1, 2043 - 1,044,063
May  1, 2044 - 1,043,077
Nov  1, 2044 - 1,042,151
May  1, 2045 - 1,041,285
Nov  1, 2045 - 1,040,476
May  1, 2046 - 1,039,726
Nov  1, 2046 - 1,039,037
May  1, 2047 - 1,038,404
Nov  1, 2047 - 1,037,831
May  1, 2048 - 1,037,317
Nov  1, 2048 - 1,036,861
May  1, 2049 - 1,036,464
Nov  1, 2049 - 1,036,126
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2021GHIJ (Closing Cash Flows)

21J Prem Pass Thru (TA
Maturing Redeemed

Date Principal Principal

May  1, 2050 - 1,035,845
Nov  1, 2050 - 1,035,624
May  1, 2051 - 1,035,461
Aug  1, 2051 2,043,900 286,795

2,043,900 62,956,100
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2021KLM (Preliminary Cash Flows)

21K Serials (AMT) 21L Serials (NAMT) 21L PAC (NAMT) 21M-1 Serials (TAX) 21M-1 Tm 2036 (TAX) 21M-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2022 500,000 - - - - - 710,000 - - - 1,190,000 -
Nov  1, 2022 660,000 - - - - - 710,000 - - - 1,195,000 -
May  1, 2023 720,000 - - - - - 710,000 - - - 1,205,000 -
Nov  1, 2023 - - 645,000 - - 210,000 715,000 - - - 1,220,000 -
May  1, 2024 - - 665,000 - - 275,000 715,000 - - - 1,225,000 -
Nov  1, 2024 - - 675,000 - - 310,000 720,000 - - - 1,235,000 -
May  1, 2025 - - 680,000 - - 295,000 730,000 - - - 1,245,000 -
Nov  1, 2025 - - 680,000 - - 300,000 760,000 - - - 1,250,000 -
May  1, 2026 - - 685,000 - - 285,000 785,000 - - - 1,255,000 -
Nov  1, 2026 - - 685,000 - - 285,000 815,000 - - - 1,260,000 -
May  1, 2027 - - 690,000 - - 280,000 840,000 - - - 13,050,000 -
Nov  1, 2027 - - 690,000 - - 405,000 860,000 - - - - -
May  1, 2028 - - 695,000 - - 265,000 875,000 - - - 16,670,000 -
Nov  1, 2028 - - 700,000 - - 355,000 890,000 - - - - -
May  1, 2029 - - 705,000 - - 530,000 905,000 - - - - -
Nov  1, 2029 - - 710,000 - - 500,000 925,000 - - - - -
May  1, 2030 - - 715,000 - - 395,000 1,015,000 - - - - -
Nov  1, 2030 - - - - 655,000 445,000 1,025,000 - - - - -
May  1, 2031 - - - - 655,000 420,000 1,040,000 - - - - -
Nov  1, 2031 - - - - 650,000 410,000 1,055,000 - - - - -
May  1, 2032 - - - - 655,000 375,000 1,080,000 - - - - -
Nov  1, 2032 - - - - 655,000 355,000 1,090,000 - - - - -
May  1, 2033 - - - - 655,000 355,000 - - 1,090,000 - - -
Nov  1, 2033 - - - - 655,000 335,000 - - 1,105,000 - - -
May  1, 2034 - - - - 660,000 320,000 - - 1,115,000 - - -
Nov  1, 2034 - - - - 660,000 295,000 - - 1,125,000 - - -
May  1, 2035 - - - - 660,000 290,000 - - 1,135,000 - - -
Nov  1, 2035 - - - - 665,000 270,000 - - 1,145,000 - - -
May  1, 2036 - - - - 665,000 260,000 - - 1,155,000 - - -
Nov  1, 2036 - - - - 665,000 260,000 - - 1,160,000 - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

2021KLM (Preliminary Cash Flows)

21K Serials (AMT) 21L Serials (NAMT) 21L PAC (NAMT) 21M-1 Serials (TAX) 21M-1 Tm 2036 (TAX) 21M-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2037 - - - - 665,000 1,375,000 - - - - - -
Nov  1, 2037 - - - - 640,000 1,420,000 - - - - - -
May  1, 2038 - - - - 610,000 1,450,000 - - - - - -
Nov  1, 2038 - - - - 575,000 1,480,000 - - - - - -
May  1, 2039 - - - - 540,000 1,510,000 - - - - - -
Nov  1, 2039 - - - - 495,000 1,560,000 - - - - - -
May  1, 2040 - - - - 450,000 1,595,000 - - - - - -
Nov  1, 2040 - - - - 400,000 1,645,000 - - - - - -
May  1, 2041 - - - - 350,000 1,690,000 - - - - - -
Nov  1, 2041 - - - - 290,000 1,745,000 - - - - - -
May  1, 2042 - - - - 220,000 1,815,000 - - - - - -
Nov  1, 2042 - - - - 145,000 1,890,000 - - - - - -
May  1, 2043 - - - - 60,000 1,250,000 - - - - - -

1,880,000 0 9,620,000 0 13,995,000 29,505,000 18,970,000 0 9,030,000 0 42,000,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

EXCESS (SF Surplus Acct)

xxx Sub Bond
Maturing Redeemed

Date Principal Principal

May  1, 2041 0.01 -

0.01 0
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AGGREGATE EXPENSE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Swap Fixed
Date Payment Swap Receipt Liquidity Remarketing Basis Risk Trustee Rebate

May  1, 2021 5,166,082 -176,321 691,921 163,950 580,218 306,534 -
Nov  1, 2021 5,109,741 -186,408 1,032,116 174,066 617,398 207,430 -
May  1, 2022 5,026,223 -2,856,981 1,124,075 184,269 688,855 282,292 -
Nov  1, 2022 4,938,777 -4,300,724 1,216,818 190,279 691,748 241,716 -
May  1, 2023 4,908,647 -6,898,553 1,417,693 188,348 686,760 267,498 -
Nov  1, 2023 4,877,827 -8,378,310 1,714,061 186,238 677,705 231,656 -
May  1, 2024 4,802,947 -10,836,903 1,990,553 183,449 667,984 249,224 -
Nov  1, 2024 4,715,821 -12,122,008 2,087,044 178,428 637,616 221,397 -
May  1, 2025 4,636,089 -14,329,080 2,137,879 175,606 627,591 234,550 -
Nov  1, 2025 4,547,916 -15,639,166 2,163,428 173,095 617,389 211,309 -
May  1, 2026 4,476,089 -17,689,679 2,130,577 170,180 607,030 219,849 -
Nov  1, 2026 4,396,656 -19,002,080 2,098,704 167,370 595,414 201,257 -
May  1, 2027 4,327,739 -18,478,401 2,182,222 164,585 585,790 206,069 -
Nov  1, 2027 4,257,459 -18,564,743 2,090,637 157,921 552,449 187,630 -
May  1, 2028 4,185,761 -18,128,452 2,060,919 155,551 545,099 192,428 -
Nov  1, 2028 3,964,382 -17,571,485 1,949,532 147,490 504,291 173,810 -
May  1, 2029 3,890,075 -17,064,520 1,919,129 145,079 496,706 178,719 -
Nov  1, 2029 3,776,735 -16,788,405 1,890,347 142,793 488,993 165,616 -
May  1, 2030 3,616,105 -15,851,362 1,836,400 138,432 477,895 163,994 -
Nov  1, 2030 3,452,999 -15,433,883 1,783,032 134,132 466,615 157,379 -
May  1, 2031 3,288,260 -14,092,559 1,728,000 129,703 455,183 149,729 -
Nov  1, 2031 3,129,843 -13,613,469 1,665,928 124,825 443,271 149,126 -
May  1, 2032 2,986,119 -12,495,184 1,612,313 120,597 431,519 137,211 -
Nov  1, 2032 2,805,948 -11,720,073 1,557,973 116,323 419,296 140,844 -
May  1, 2033 2,631,657 -10,507,919 1,510,248 112,518 409,879 125,873 -
Nov  1, 2033 2,451,557 -9,807,345 1,462,293 108,701 400,379 132,296 -
May  1, 2034 2,268,537 -8,642,663 1,413,773 104,852 390,794 114,880 -
Nov  1, 2034 2,082,071 -7,923,600 1,358,872 100,589 378,796 122,873 -
May  1, 2035 1,897,336 -6,856,617 1,304,805 96,451 367,344 104,072 -
Nov  1, 2035 1,706,278 -6,175,238 1,245,990 91,942 356,068 113,598 -
May  1, 2036 1,484,461 -5,344,870 1,175,685 86,305 340,344 92,724 -
Nov  1, 2036 1,308,096 -4,809,300 1,123,363 82,493 331,981 104,268 -
May  1, 2037 1,134,365 -4,160,330 1,070,602 78,659 323,575 82,273 -
Nov  1, 2037 963,258 -3,659,500 1,009,030 73,901 310,806 94,901 -
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AGGREGATE EXPENSE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Swap Fixed
Date Payment Swap Receipt Liquidity Remarketing Basis Risk Trustee Rebate

May  1, 2038 822,363 -3,114,460 956,227 70,112 299,201 73,513 -
Nov  1, 2038 711,512 -2,753,442 914,828 67,154 289,188 85,469 -
May  1, 2039 608,590 -2,326,713 875,439 64,261 279,511 64,689 -
Nov  1, 2039 507,714 -1,988,757 829,365 60,919 267,460 76,661 -
May  1, 2040 411,357 -1,608,507 781,866 57,473 254,613 55,472 -
Nov  1, 2040 317,415 -1,275,617 733,520 53,966 241,576 67,839 -
May  1, 2041 237,330 -956,704 684,419 50,404 228,373 46,348 -
Nov  1, 2041 165,712 -704,890 634,442 46,775 214,968 59,211 -
May  1, 2042 111,218 -498,595 587,550 43,346 201,570 38,527 -
Nov  1, 2042 72,780 -347,918 543,129 40,071 188,120 51,423 -
May  1, 2043 40,718 -202,828 498,010 36,744 174,480 31,316 -
Nov  1, 2043 15,858 -85,544 452,193 33,363 160,640 44,655 -
May  1, 2044 709 -1,239 402,574 29,723 146,610 23,773 -
Nov  1, 2044 - - 352,994 26,082 132,370 38,303 -
May  1, 2045 - - 310,765 22,949 117,930 17,529 -
Nov  1, 2045 - - 278,394 20,467 107,240 31,908 -
May  1, 2046 - - 245,775 17,963 96,440 12,091 -
Nov  1, 2046 - - 217,775 15,753 85,490 26,175 -
May  1, 2047 - - 190,250 13,573 74,450 6,891 -
Nov  1, 2047 - - 162,425 11,365 63,280 20,601 -
May  1, 2048 - - 134,313 9,129 51,990 2,434 -
Nov  1, 2048 - - 109,813 7,651 43,720 15,303 -
May  1, 2049 - - 96,600 6,762 38,640 28 -
Nov  1, 2049 - - 83,875 5,871 33,550 10,288 -
May  1, 2050 - - 71,100 4,977 28,440 - -
Nov  1, 2050 - - 58,275 4,079 23,310 3,777 -
May  1, 2051 - - 33,775 2,364 13,510 - -

123,235,133 -385,971,343 65,995,651 5,572,414 21,029,448 6,869,248 0
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE

Jan 21, 2021 - - - - - - - - - - - - - -
May  1, 2021 821,106 33,069 122,707 72,132 7,770 1,864 2,680 43,453 363,197 471,277 22,034 8,503 431,053 778,439
Nov  1, 2021 878,081 14,424 61,617 1,871 - - 3,962 44,435 436,135 554,596 - - 405,838 737,878
May  1, 2022 786,599 - - 1,595 5,838 1,346 3,891 36,155 330,898 430,852 19,138 7,445 290,939 532,787
Nov  1, 2022 679,328 - - 1,392 - - 3,821 35,665 250,448 334,825 - - 196,532 366,504
May  1, 2023 539,409 - - 1,194 5,017 660 3,751 34,802 147,620 214,016 18,421 6,447 131,179 166,051
Nov  1, 2023 441,653 - - 1,017 - - 3,681 34,551 64,761 115,053 - - 57,650 -4,869
May  1, 2024 320,010 - - 845 4,153 359 3,610 32,706 -38,752 -4,857 17,703 5,483 -54,261 -206,857
Nov  1, 2024 164,002 - - 704 - - 3,540 31,234 -120,925 -102,882 - - -149,908 -202,809
May  1, 2025 66,635 - - 558 3,197 68 3,469 53,381 -218,955 -219,600 17,010 4,501 -259,216 -393,778
Nov  1, 2025 1,497 - - 430 - - 3,398 51,163 -306,612 -324,490 - - -360,963 -574,182
May  1, 2026 -70,833 - - 305 2,273 - 3,327 47,729 -402,251 -436,357 16,317 3,526 -466,144 -760,239
Nov  1, 2026 -118,391 - - 166 - - 3,256 45,443 -492,299 -544,262 - - -570,269 -945,556
May  1, 2027 -95,236 - - 67 1,475 - 3,185 42,078 -464,453 -509,739 15,607 2,553 -536,228 -884,521
Nov  1, 2027 -96,564 - - 25 - - 3,113 39,697 -492,299 -544,262 - - -570,269 -945,556
May  1, 2028 -76,620 - - - 931 - 3,041 36,523 -470,208 -513,285 14,865 1,554 -539,864 -895,928
Nov  1, 2028 -72,955 - - - - - 2,970 33,958 -492,299 -541,225 - - -187,883 -945,556
May  1, 2029 -55,302 - - - 630 - 2,898 30,735 -465,762 -510,752 14,089 518 -165,420 -886,959
Nov  1, 2029 -50,201 - - - - - 2,825 28,271 -492,299 -544,262 - - -189,329 -945,556
May  1, 2030 -34,081 - - - 336 - 2,753 25,123 -444,830 -511,255 13,279 - -166,204 -830,652
Nov  1, 2030 -25,593 - - - - - 2,680 22,592 -446,219 -544,262 - - -189,329 -824,052
May  1, 2031 -10,168 - - - 81 - 2,607 19,538 -376,839 -480,921 12,581 - -152,214 -672,921
Nov  1, 2031 - - - - - - 2,534 16,953 -364,622 -473,944 - - -166,644 -643,601
May  1, 2032 - - - - - - 2,460 14,043 -305,236 -396,552 12,017 - -132,035 -518,525
Nov  1, 2032 - - - - - - 2,387 11,352 -289,083 -385,673 - - -142,637 -485,405
May  1, 2033 - - - - - - 2,313 8,461 -233,031 -316,469 11,443 - -109,280 -372,875
Nov  1, 2033 - - - - - - 2,238 5,755 -220,105 -309,840 - - -121,274 -348,860
May  1, 2034 - - - - - - 2,164 2,931 -171,056 -245,494 10,869 - -87,857 -254,547
Nov  1, 2034 - - - - - - 2,089 698 -158,029 -238,635 - - -98,589 -233,334
May  1, 2035 - - - - - - 2,014 21 -116,478 -181,874 10,297 - -66,351 -156,626
Nov  1, 2035 - - - - - - 1,938 16 -103,555 -175,072 - - -68,950 -138,533
May  1, 2036 - - - - - - 1,862 11 -78,591 -143,556 9,713 - -34,948 -90,564
Nov  1, 2036 - - - - - - 1,786 6 -66,534 -140,757 - - -29,619 -74,996
May  1, 2037 - - - - - - 1,709 3 -42,194 -111,064 9,111 - 1,439 -30,849
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE

Nov  1, 2037 - - - - - - 1,632 1 -27,591 -107,277 - - 5,725 -12,599
May  1, 2038 - - - - - - 1,555 - -5,055 -83,945 8,496 - 34,930 10,056
Nov  1, 2038 - - - - - - 1,477 - - -83,965 - - 40,156 -
May  1, 2039 - - - - - - 1,399 - 1,535 -61,290 7,866 - 66,337 9,258
Nov  1, 2039 - - - - - - 1,320 - - -56,725 - - 63,863 -
May  1, 2040 - - - - - - 1,241 - 964 -37,629 7,222 - 75,488 8,451
Nov  1, 2040 - - - - - - 1,161 - - -31,836 - - 71,843 -
May  1, 2041 - - - - - - 1,081 - 431 -14,051 6,556 - 79,825 7,632
Nov  1, 2041 - - - - - - 1,001 - - -6,019 - - 76,411 -
May  1, 2042 - - - - - - 920 - - 3,752 5,871 - 81,165 6,797
Nov  1, 2042 - - - - - - 838 - - - - - 70,237 -
May  1, 2043 - - - - - - 756 - - 3,229 5,136 - 58,878 5,934
Nov  1, 2043 - - - - - - 674 - - - - - 43,200 -
May  1, 2044 - - - - - - 590 - - 2,662 4,324 - 29,846 4,979
Nov  1, 2044 - - - - - - 507 - - - - - 14,755 -
May  1, 2045 - - - - - - 423 - - 2,055 3,465 - - 3,911
Nov  1, 2045 - - - - - - 338 - - - - - - -
May  1, 2046 - - - - - - 252 - - 1,437 2,581 - - 2,832
Nov  1, 2046 - - - - - - 166 - - - - - - -
May  1, 2047 - - - - - - 80 - - 809 1,659 - - 1,734
Nov  1, 2047 - - - - - - 7 - - - - - - -
May  1, 2048 - - - - - - - - - 292 684 - - 621
Nov  1, 2048 - - - - - - - - - - - - - -
May  1, 2049 - - - - - - - - - - - - - -
Nov  1, 2049 - - - - - - - - - - - - - -
May  1, 2050 - - - - - - - - - - - - - -
Nov  1, 2050 - - - - - - - - - - - - - -
May  1, 2051 - - - - - - - - - - - - - -
Nov  1, 2051 - - - - - - - - - - - - - -
Dec  1, 2051 - - - - - - - - - - - - - -

3,992,377 47,493 184,324 82,300 31,701 4,296 111,367 829,482 -6,310,171 -7,799,222 298,354 40,530 -3,288,394 -11,637,438
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Date 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC1 2021DEF 2021GHIJ 2021KLM EXCESS

Jan 21, 2021 - - - - - 12,045 95,710 - - - -
May  1, 2021 549,083 526,686 599,957 598,172 480,952 427,392 376,110 - - - 168,358
Nov  1, 2021 523,345 493,352 557,579 555,048 477,076 471,306 553,271 160,147 231,678 - 102,410
May  1, 2022 362,768 319,050 326,658 334,883 155,334 138,897 388,188 - 45,837 262,541 33,276
Nov  1, 2022 238,926 254,893 142,012 151,012 14,045 27,637 453,339 28,433 89,223 80,393 -
May  1, 2023 82,117 109,514 58,565 -68,831 -272,126 -296,249 115,566 - 44,545 -107,279 -
Nov  1, 2023 44,304 -34,067 -145,302 -257,371 -248,862 -348,533 -17,596 27,247 86,207 -152,730 -
May  1, 2024 -113,428 -203,331 -321,264 -479,801 -533,536 -603,254 -214,893 - 136,092 -338,660 -
Nov  1, 2024 -240,115 -345,403 -460,614 -609,080 -644,696 -724,747 -350,007 25,995 174,104 -386,148 -
May  1, 2025 -389,316 -510,378 -595,680 -693,246 -914,847 -1,031,049 -670,717 - 130,454 -562,758 -
Nov  1, 2025 -524,534 -661,986 -705,003 -734,830 -1,040,507 -1,168,675 -822,374 24,754 166,889 -619,731 -
May  1, 2026 -669,936 -820,305 -784,901 -856,230 -1,302,711 -1,466,196 -1,134,051 - 124,872 -790,682 -
Nov  1, 2026 -808,953 -975,945 -831,340 -974,105 -1,436,299 -1,612,586 -1,294,638 23,522 159,709 -853,442 -
May  1, 2027 -765,069 -925,481 -720,895 -880,369 -1,433,427 -1,612,847 -1,299,151 - 119,319 -758,933 -
Nov  1, 2027 -808,953 -975,945 -702,454 -890,106 -1,437,780 -1,614,133 -1,309,637 22,304 152,596 -845,233 -
May  1, 2028 -773,730 -930,905 -600,313 -806,651 -1,444,266 -1,625,007 -1,325,175 - 113,793 -860,976 -
Nov  1, 2028 -808,953 -971,607 -568,118 -803,663 -1,439,024 -1,615,260 -1,324,441 21,271 145,491 -974,915 -
May  1, 2029 -766,761 -927,688 -463,805 -716,799 -1,433,427 -1,612,847 -1,325,986 - 108,296 -977,375 -
Nov  1, 2029 -808,953 -975,945 -427,978 -714,949 -1,440,294 -1,616,442 -1,339,160 20,244 138,451 -691,911 -
May  1, 2030 -767,615 -928,836 -326,900 -631,710 -1,433,427 -1,612,847 -1,339,287 - 102,826 -465,417 -
Nov  1, 2030 -808,953 -975,945 -281,861 -623,965 -1,441,586 -1,617,668 -1,353,797 19,219 131,417 -219,232 -
May  1, 2031 -728,267 -885,481 -175,379 -519,233 -1,377,687 -1,550,312 -1,287,886 - 97,385 - -
Nov  1, 2031 -747,301 -907,890 -120,949 -495,273 -1,316,474 -1,523,045 -1,269,257 18,203 124,447 16,371 -
May  1, 2032 -643,469 -823,449 -30,068 -405,453 -1,150,905 -1,463,763 -1,215,050 - 91,971 - -
Nov  1, 2032 -602,668 -769,918 - -376,960 -1,012,380 -1,386,682 -1,154,730 17,190 117,483 14,898 -
May  1, 2033 -485,736 -621,210 12,994 -294,539 -863,860 -1,286,053 -1,026,162 - 86,586 - -
Nov  1, 2033 -456,303 -570,763 - -269,056 -748,810 -1,221,772 -909,685 16,181 110,554 13,430 -
May  1, 2034 -353,640 -438,030 11,993 -197,813 -622,088 -1,109,878 -761,275 - 81,201 - -
Nov  1, 2034 -328,489 -393,996 - -172,111 -526,469 -1,001,503 -651,292 14,871 103,244 11,968 -
May  1, 2035 -239,103 -279,639 11,228 -112,183 -430,311 -872,702 -526,425 - 75,871 - -
Nov  1, 2035 -220,357 -241,627 - -86,796 -350,617 -771,442 -428,500 13,556 95,959 10,511 -
May  1, 2036 -175,084 -167,163 10,460 7,642 -303,636 -710,733 -369,853 - 70,542 - -
Nov  1, 2036 -170,681 -139,051 - - -238,884 -632,142 -293,160 12,238 88,669 9,053 -
May  1, 2037 -129,467 -70,497 9,688 6,209 -193,968 -572,279 -235,325 - 65,241 - -
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Date 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC1 2021DEF 2021GHIJ 2021KLM EXCESS

Nov  1, 2037 -127,743 -49,814 - - -136,135 -504,605 -176,918 10,914 81,404 7,618 -
May  1, 2038 -91,533 6,531 8,913 4,765 -96,570 -450,859 -134,439 - 59,940 - -
Nov  1, 2038 -89,275 24,775 - - -41,756 -387,593 -79,579 9,586 74,163 6,178 -
May  1, 2039 -58,026 74,758 8,131 3,315 -6,883 -339,382 -42,809 - 54,667 - -
Nov  1, 2039 -55,147 93,406 - - 44,761 -279,718 8,440 8,249 66,920 4,741 -
May  1, 2040 -30,170 137,474 7,347 1,855 74,126 -240,205 37,100 - 49,422 - -
Nov  1, 2040 -25,374 157,089 - - 123,772 -181,357 87,551 6,932 59,697 3,309 -
May  1, 2041 -4,101 169,871 6,552 383 150,135 -144,495 113,951 - 44,177 - -
Nov  1, 2041 -218 151,100 - - 188,286 -91,765 158,681 5,840 52,493 1,883 -
May  1, 2042 15,988 149,585 5,758 - 169,381 -59,870 180,522 - 38,931 - -
Nov  1, 2042 20,025 131,638 - - 170,543 -10,267 222,163 5,212 45,661 459 -
May  1, 2043 30,405 128,326 4,953 - 152,807 17,032 239,903 - 33,714 - -
Nov  1, 2043 24,218 111,213 - - 152,682 63,514 278,473 4,586 38,976 - -
May  1, 2044 12,532 106,040 4,144 - 136,159 86,845 278,904 - 25,244 - -
Nov  1, 2044 - 89,813 - - 134,706 90,977 273,428 3,962 25,479 - -
May  1, 2045 373 82,674 3,329 - 119,401 70,891 247,281 - 13,015 - -
Nov  1, 2045 - 67,313 - - 116,653 69,818 240,208 3,338 11,759 - -
May  1, 2046 - 58,146 2,506 - 102,569 50,972 215,360 - 813 - -
Nov  1, 2046 - 43,650 - - 98,518 48,333 206,717 2,716 4,081 - -
May  1, 2047 - 32,285 1,675 - 85,628 30,797 183,286 - - - -
Nov  1, 2047 - 18,775 - - 80,406 26,562 173,063 2,094 3,355 - -
May  1, 2048 - 5,875 837 - 68,612 10,327 151,019 - - - -
Nov  1, 2048 - 513 - - 62,538 4,349 139,203 1,474 2,629 - -
May  1, 2049 - - 28 - 51,487 - 118,558 - - - -
Nov  1, 2049 - - - - 44,559 2,553 105,586 854 1,903 - -
May  1, 2050 - - - - 34,325 - 85,899 - - - -
Nov  1, 2050 - - - - 25,688 - 71,886 235 1,178 - -
May  1, 2051 - - - - - - 53,039 - - - -
Nov  1, 2051 - - - - - - 77 - - - -
Dec  1, 2051 - - - - - - - - - - -

-12,913,334 -13,977,954 -6,467,521 -12,007,839 -23,799,107 -35,320,521 -19,830,779 531,365 4,400,573 -9,162,067 304,043
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Non-Cashflow
Total Bond Loan

Date Expenses Related Related

Jan 21, 2021 107,755 - -
May  1, 2021 6,905,993 - 8,455
Nov  1, 2021 7,264,048 1,264,648 54,379
May  1, 2022 4,814,914 - 109,544
Nov  1, 2022 3,348,428 - 121,219
May  1, 2023 934,387 - 119,644
Nov  1, 2023 -333,206 - 130,764
May  1, 2024 -2,591,933 - 131,963
Nov  1, 2024 -3,937,756 - 129,256
May  1, 2025 -6,180,267 - 131,035
Nov  1, 2025 -7,595,756 - 120,862
May  1, 2026 -9,762,483 - 121,726
Nov  1, 2026 -11,225,987 - 113,318
May  1, 2027 -10,702,066 - 113,456
Nov  1, 2027 -11,015,456 - 106,531
May  1, 2028 -10,692,221 - 106,112
Nov  1, 2028 -10,542,206 - 100,519
May  1, 2029 -10,151,718 - 99,717
Nov  1, 2029 -10,047,487 - 94,882
May  1, 2030 -9,348,742 - 93,777
Nov  1, 2030 -9,176,554 - 89,481
May  1, 2031 -8,085,117 - 88,124
Nov  1, 2031 -7,850,494 - 84,299
May  1, 2032 -6,964,012 - 82,735
Nov  1, 2032 -6,442,827 - 79,352
May  1, 2033 -5,487,417 - 77,631
Nov  1, 2033 -5,028,310 - 74,612
May  1, 2034 -4,132,521 - 72,777
Nov  1, 2034 -3,669,579 - 70,051
May  1, 2035 -2,882,260 - 68,140
Nov  1, 2035 -2,463,470 - 65,822
May  1, 2036 -1,973,898 - 63,907
Nov  1, 2036 -1,674,073 - 61,606
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Non-Cashflow
Total Bond Loan

Date Expenses Related Related

May  1, 2037 -1,292,242 - 59,687
Nov  1, 2037 -1,035,390 - 57,403
May  1, 2038 -727,215 - 55,480
Nov  1, 2038 -525,836 - 53,212
May  1, 2039 -281,127 - 51,283
Nov  1, 2039 -99,891 - 49,040
May  1, 2040 92,686 - 47,108
Nov  1, 2040 272,787 - 44,878
May  1, 2041 417,946 - 42,942
Nov  1, 2041 537,693 - 40,734
May  1, 2042 598,799 - 38,795
Nov  1, 2042 656,509 - 36,588
May  1, 2043 681,072 - 34,644
Nov  1, 2043 717,535 - 32,457
May  1, 2044 692,269 - 30,510
Nov  1, 2044 633,626 - 28,332
May  1, 2045 546,815 - 26,382
Nov  1, 2045 509,427 - 24,212
May  1, 2046 437,468 - 22,257
Nov  1, 2046 404,182 - 20,095
May  1, 2047 337,950 - 18,136
Nov  1, 2047 304,261 - 15,982
May  1, 2048 238,267 - 14,016
Nov  1, 2048 210,705 - 11,869
May  1, 2049 170,072 - 9,898
Nov  1, 2049 155,455 - 7,757
May  1, 2050 120,223 - 5,794
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Non-Cashflow
Total Bond Loan

Date Expenses Related Related

Nov  1, 2050 98,987 - 3,802
May  1, 2051 53,039 - 2,069
Nov  1, 2051 77 - 385
Dec  1, 2051 - - 3

-151,656,141 1,264,648 3,871,447
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INDENTURE LEVEL EXPENSE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Bank
Addl Bond
Basis Addl Bank Bond

2021ABC Risk:30 Int Addl Int 2021DEF 2021KLM Total
Date Contribution bps (TE) (TX) Contribution Contribution Expenses

Jan 21, 2021 271,004 - - - - - 271,004
May  1, 2021 - 146,235 - - - - 146,235
Nov  1, 2021 - 143,715 310,286 1,557,000 216,833 - 2,227,834
Jan  1, 2022 - - 304,500 1,557,000 - 254,700 2,116,200

271,004 289,950 614,786 3,114,000 216,833 254,700 4,761,272



Sep 22, 2021   9:33 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOO...:CHFA-CONS01 )   Page 169

SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Selected Series

Series Series
Key Description Consolidate

2001AA 2001 Series AA Yes
2002A 2002 Series A Yes
2002B 2002 Series B Yes
2014A 2014 Series A Yes
2015A 2015 Series A Yes
2015B 2015 Series B Yes
2017A 2017 Series A Yes
2017B 2017 Series B Yes
2017CDE 2017 Series CDE Yes
2018AB 2018 Series AB Yes
2018C_1 2018 Series C Yes
2018D 2018 Series D Yes
2019ABC 2019 Series ABC Yes
2019DE 2019 Series DE Yes
2019FG 2019 Series FG Yes
2019HI 2019 Series HI Yes
2019JKL 2019 Series JKL Yes
2020ABC 2020 Series ABC Yes
2020DEF 2020 Series DEF Yes
2020GHI 2020 Series GHI Yes
2021ABC 2021 Series ABC - Closing No
2021ABC1 2021 Series ABC - Post-Closing Yes
2021DE Preliminary Cashflows No
2021DEF Closing Cash Flows Yes
2021F Preliminary Cashflows No
2021GHIJ Closing Cash Flows Yes
2021KLM Preliminary Cash Flows Yes
2NDS 2nds Portfolios No
EXCESS SF Surplus Acct Yes
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Cashflow

Bond Information
First Bond Year Ending Date May  1, 2021
Master Revenue Account (MRA) Information
Beginning Balance -
Interest Begin Date Dec 31, 2020
First Interest Payment Date May  1, 2021
Interest Frequency Semiannual
Day Basis ACT/ACT
Interest Rate -
Minimum Balance 100,000.00
Percent to Apply to Parity 100.000%
Consolidate Senior/Mezz/Sub Structure No
Loan Yield Parameters
Use Loan Payment Accum Freq From 1st Series in Yield Calc
   Loan Present Value Option Value Amounts at Par Before PV Date

Surplus Processing

Surplus Processing Information
 Surpluses are Available from All Funds on Deposit in MRA
 First Surplus Calculation Date May  1, 2021
 Surplus Calculation Frequency Semiannual
*% to Redemption Account(s) -
 % to Retain in Revenue Account 100.000%
 % to Distribute to Issuer -
Surplus Distribution Changes
Surplus Distribution Changes on Same for Life
Post Target Criteria

Deficiency Processing

Series Deficiency Information
*Allow All Series to Tap MRA Yes
Tap Res Funds Within Series No
Tap LOCs Within Series No
MRA Deficiency Information
Series Tap Order Tap Similar Priorities in Order
Tap Series LOCs N/A
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Cashflow

Series Tap
Key Description Order

2001AA 2001 Series AA 1
2002A 2002 Series A 1
2002B 2002 Series B 1
2014A 2014 Series A 1
2015A 2015 Series A 1
2015B 2015 Series B 1
2017A 2017 Series A 1
2017B 2017 Series B 1
2017CDE 2017 Series CDE 1
2018AB 2018 Series AB 1
2018C_1 2018 Series C 1
2018D 2018 Series D 1
2019ABC 2019 Series ABC 1
2019DE 2019 Series DE 1
2019FG 2019 Series FG 1
2019HI 2019 Series HI 1
2019JKL 2019 Series JKL 1
2020ABC 2020 Series ABC 1
2020DEF 2020 Series DEF 1
2020GHI 2020 Series GHI 1
2021ABC1 2021 Series ABC - Post-Closing 1
2021DEF Closing Cash Flows 1
2021GHIJ Closing Cash Flows 1
2021KLM Preliminary Cash Flows 1
EXCESS SF Surplus Acct 1

MRA Tap Series Replenishment
Name Description Order Tap Order Option

2001AA RES01 Debt Service Reserve 1 1 N/A
2002A RES01 Debt Service Reserve 1 1 N/A
2002B RES01 Debt Service Reserve 1 1 N/A
2014A RES01 DSRF 1 1 N/A
2015A RES01 Debt Service Reserve 1 1 N/A
2015B RES01 Debt Service Reserve 1 1 N/A
2017B RES01 DSRF 1 1 N/A
2017CDE RES01 DSRF 1 1 N/A
2018AB RES02 DSRF 1 1 N/A
2018D RES01 Debt Service Reserve 1 1 N/A
2019DE RES02 DSRF 1 1 N/A
2019JKL RES01 DSRF 1 1 N/A
2020DEF RES01 DSRF 1 1 N/A
EXCESS RES01 Debt Service Reserve 1 1 N/A
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Indenture Level Reserve Funds
General Fund (RES03)

Basic Reserve Information

 Type of Fund Other Reserve Fund
*Include Series Reserve Funds No
 Required Balance Option No Drawdown
 Minimum Balance 15,000,000.00
 Interest Flow Send to MRA
 Principal Drawdown Flow Send to MRA
*   Allocate Entire Drawdown as Indicated Yes
 Maturing Principal Flow Send to MRA
*   Allocate Entire Drawdown as Indicated No
 Percent to Apply for Parity -
 Accrue Interest for Parity No
 Underfunded Balance Option N/A

 1st Drawdown Allocation -
 2nd Principal Drawdown Flow Send to Revenue Account
 Series N/A

 1st Drawdown Allocation -
 2nd Maturing Principal Flow Send to Issuer
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Indenture Level Reserve Funds
General Fund (RES03)

Passbook (SEC01)

Security Description

 Type of Security Passbook
 Parity/Draw Option Value at Par
 Interest Accrual Date Jan  1, 2021
 Purchase Date Jan  1, 2021
 Par Amount 115,000,000.00
 Security Denomination 1,000.00
 Purchase Price 100.000000
 Interest Rate -
 Interest Frequency Semiannual
 First Interest Payment Date May  1, 2021
 Interest Day Basis 30/360
 Maturity Date May  1, 2051
 1st Interest Rate Rollover Provisions
 Rollover Date -
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Indenture Level Expenses
2021ABC Contribution (EXP04)

 Type of Expense Administrative
 Expense Calculation Method Non-calculated
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date Jan 21, 2021
 Expense Payment Frequency Annual
 Expense Calculation Frequency Annual
 Additional Expense Amount 271,003.55
 Expense Minimum -
 Expense Maximum -
 Terminate Expense After First Expense Date
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Indenture Level Expenses
Addl Basis Risk:30 bps (EXP05)

 Type of Expense Administrative
 Expense Calculation Method % of Bond Balance
 Expense Percent 0.300000%
    *Bond Component Some
     Balance Rounding Option N/A
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date May  1, 2021
 Expense Payment Frequency Semiannual
 Expense Calculation Frequency Semiannual
 Additional Expense Amount -
 Expense Minimum -
 Expense Maximum -
 Terminate Expense On Specified Date
    Specified Date Nov  2, 2021

Series Bond Selected

2001AA BON01 01AA-1 Tx VRDO NQ No
BON02 01AA-2 NAMT VR (I) No
BON10 xxx Sub Bond No
BON33 01AA-1 Tx UH VRDO NQ No

2002A BON03 02A-3 NAMT VR (I) No
BON07 xxx Sub Bond No

2002B BON03 02B-3 NAMT VR (I) No
BON04 xxx Sub Bond No
BON05 xx Mez Bond No

2014A BON01 Taxable Serials No
BON02 2027 Taxable Term No

2015A BON02 Serials No
BON05 PAC Bond No
BON06 Term Bond 2027 No

2015B BON02 2015B Serials No
2017A BON06 2017A Pass-Thru No
2017B BON01 17B-2 Serials No

BON02 17B-1 VRDO Yes
BON03 17B-2 PAC No

2017CDE BON01 17D Serials (AMT) No
BON04 17C Serials (NAMT) No
BON09 17C PAC (NAMT) No
BON11 17E VRDO (AMT) No

2018AB BON01 18A Serials (AMT) No
BON04 18B-1 Serials (NAMT) No
BON09 18B-2 VRDB (NAMT) (Cl II) No
BON12 18B-1 PAC (NAMT) No
BON13 18B-2 VRDB (NAMT) (Cl II) UH No

2018C_1 BON13 Serials No
BON14 Term 2033 No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Indenture Level Expenses
Addl Basis Risk:30 bps (EXP05)

Series Bond Selected

2018C_1 BON15 Term 2038 No
BON16 Term 2042 No
BON17 Prem PAC No

2018D BON32 08D Serials (Tax) No
2019ABC BON01 19A Serials (AMT) No

BON03 19B-1 Serials (TAX) No
BON07 19B-1 Term 2038 (TAX) No
BON12 19C PAC 4.25% (NAMT) No
BON13 19B-2 VRDO (TAX) No
BON14 19C PAC 4.75% (NAMT) No

2019DE BON04 19E Serials (NAMT) No
BON09 19D VRDB (AMT) Yes
BON12 19E PAC (NAMT) No
BON13 19E Term 2039 (NAMT) No

2019FG BON01 19F Serials (NAMT) No
BON03 19G-1 Serials (TAX) No
BON14 19G-1 2044 Term (TAX) No
BON15 19G-2 VRDB (TAX) No
BON16 19F PAC (NAMT) No
BON18 19G-1 PAC (TAX) No

2019HI BON03 19I-1 Serials (TAX) No
BON14 19I-1 2037 Term (TAX) No
BON15 19I-2 VRDB (TAX) No
BON16 19H PAC (NAMT) (Class III) No
BON17 19I-1 2034 Term (TAX) No

2019JKL BON01 19J Serials (AMT) No
BON03 19L-1 Serials (Cl II) (TAX) No
BON15 19L-2 VRDB (TAX) No
BON16 19K PAC (NAMT) No
BON18 19L-3 PAC (TAX) No
BON19 19K Serials (NAMT) No

2020ABC BON03 20C-1 Serials (TAX) No
BON15 20C-2 VRDB (TAX) Yes
BON16 20B PAC (NAMT) No
BON19 20A Serials (AMT) No
BON20 20C-1 Tm2033(TAX) No
BON21 20C-1 Tm2036(TAX) No
BON22 20B Serials (NAMT) No

2020DEF BON01 20D Serials (AMT) No
BON03 20F-1 Serials (TAX) No
BON15 20F-2 VRDB (TAX) No
BON16 20E PAC (NAMT) No
BON19 20E Serials (NAMT) No

2020GHI BON01 20G Serials (AMT) No
BON03 20I-1 Serials (TAX) No
BON15 20I-2 VRDB (TAX) No
BON16 20H PAC (NAMT) No
BON19 20H Serials (NAMT) No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Indenture Level Expenses
Addl Basis Risk:30 bps (EXP05)

Series Bond Selected

2020GHI BON20 20H Tm 2035 (NAMT) No
BON21 20H Tm 2038 (NAMT) No
BON22 20I-1 PAC (Taxable) No

2021ABC1 BON01 21A Serials (AMT) No
BON03 21C-1 Serials (TAX) No
BON15 21C-2 VRDB (TAX) No
BON16 21B PAC (NAMT) No
BON19 21B Serials (NAMT) No
BON23 21C-1 Tm 2036 (TAX) No
BON24 21C-1 Tm 2022 (TAX) No
BON25 21C-1 Tm 2023 (TAX) No
BON26 21C-1 Tm 2024 (TAX) No
BON27 21C-1 Tm 2025 (TAX) No
BON28 21C-1 Tm 2026 (TAX) No
BON29 21C-1 Tm 2027 (TAX) No
BON30 21C-1 Tm 2028 (TAX) No
BON31 21C-1 Tm 2029 (TAX) No
BON32 21C-1 Tm 2030 (TAX) No
BON33 21C-1 Tm 2031 (TAX) No

2021DEF BON01 21D Serials (AMT) No
BON16 21E PAC (NAMT) No
BON19 21E Serials (NAMT) No
BON23 21F Prem Pass Thru (TAX) No
BON24 21E 2036 Term No
BON26 21E 2042 Term No

2021GHIJ BON01 21G Serials (AMT) No
BON16 21H PAC (NAMT) No
BON19 21H Serials (NAMT) No
BON23 21J Prem Pass Thru (TAX) No
BON24 21H 2036 Term No
BON26 21H 2042 Term No
BON27 21I UH VRDO (TAX) (Cl II) No

2021KLM BON01 21K Serials (AMT) No
BON03 21M-1 Serials (TAX) No
BON15 21M-2 VRDB (TAX) No
BON16 21L PAC (NAMT) No
BON19 21L Serials (NAMT) No
BON23 21M-1 Tm 2036 (TAX) No

EXCESS BON01 xxx Sub Bond No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Indenture Level Expenses
Bank Bond Addl Int (TE) (EXP06)

 Type of Expense Administrative
 Expense Calculation Method % of Bond Balance
 Expense Percent 2.030000%
    *Bond Component Some
     Balance Rounding Option N/A
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date Jul  1, 2021
 Expense Payment Frequency Semiannual
 Expense Calculation Frequency Semiannual
 Additional Expense Amount -
 Expense Minimum -
 Expense Maximum -
 Terminate Expense On Specified Date
    Specified Date Jan  2, 2022

Series Bond Selected

2001AA BON01 01AA-1 Tx VRDO NQ No
BON02 01AA-2 NAMT VR (I) No
BON10 xxx Sub Bond No
BON33 01AA-1 Tx UH VRDO NQ No

2002A BON03 02A-3 NAMT VR (I) Yes
BON07 xxx Sub Bond No

2002B BON03 02B-3 NAMT VR (I) No
BON04 xxx Sub Bond No
BON05 xx Mez Bond No

2014A BON01 Taxable Serials No
BON02 2027 Taxable Term No

2015A BON02 Serials No
BON05 PAC Bond No
BON06 Term Bond 2027 No

2015B BON02 2015B Serials No
2017A BON06 2017A Pass-Thru No
2017B BON01 17B-2 Serials No

BON02 17B-1 VRDO No
BON03 17B-2 PAC No

2017CDE BON01 17D Serials (AMT) No
BON04 17C Serials (NAMT) No
BON09 17C PAC (NAMT) No
BON11 17E VRDO (AMT) No

2018AB BON01 18A Serials (AMT) No
BON04 18B-1 Serials (NAMT) No
BON09 18B-2 VRDB (NAMT) (Cl II) Yes
BON12 18B-1 PAC (NAMT) No
BON13 18B-2 VRDB (NAMT) (Cl II) UH Yes

2018C_1 BON13 Serials No
BON14 Term 2033 No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Indenture Level Expenses
Bank Bond Addl Int (TE) (EXP06)

Series Bond Selected

2018C_1 BON15 Term 2038 No
BON16 Term 2042 No
BON17 Prem PAC No

2018D BON32 08D Serials (Tax) No
2019ABC BON01 19A Serials (AMT) No

BON03 19B-1 Serials (TAX) No
BON07 19B-1 Term 2038 (TAX) No
BON12 19C PAC 4.25% (NAMT) No
BON13 19B-2 VRDO (TAX) No
BON14 19C PAC 4.75% (NAMT) No

2019DE BON04 19E Serials (NAMT) No
BON09 19D VRDB (AMT) No
BON12 19E PAC (NAMT) No
BON13 19E Term 2039 (NAMT) No

2019FG BON01 19F Serials (NAMT) No
BON03 19G-1 Serials (TAX) No
BON14 19G-1 2044 Term (TAX) No
BON15 19G-2 VRDB (TAX) No
BON16 19F PAC (NAMT) No
BON18 19G-1 PAC (TAX) No

2019HI BON03 19I-1 Serials (TAX) No
BON14 19I-1 2037 Term (TAX) No
BON15 19I-2 VRDB (TAX) No
BON16 19H PAC (NAMT) (Class III) No
BON17 19I-1 2034 Term (TAX) No

2019JKL BON01 19J Serials (AMT) No
BON03 19L-1 Serials (Cl II) (TAX) No
BON15 19L-2 VRDB (TAX) No
BON16 19K PAC (NAMT) No
BON18 19L-3 PAC (TAX) No
BON19 19K Serials (NAMT) No

2020ABC BON03 20C-1 Serials (TAX) No
BON15 20C-2 VRDB (TAX) No
BON16 20B PAC (NAMT) No
BON19 20A Serials (AMT) No
BON20 20C-1 Tm2033(TAX) No
BON21 20C-1 Tm2036(TAX) No
BON22 20B Serials (NAMT) No

2020DEF BON01 20D Serials (AMT) No
BON03 20F-1 Serials (TAX) No
BON15 20F-2 VRDB (TAX) No
BON16 20E PAC (NAMT) No
BON19 20E Serials (NAMT) No

2020GHI BON01 20G Serials (AMT) No
BON03 20I-1 Serials (TAX) No
BON15 20I-2 VRDB (TAX) No
BON16 20H PAC (NAMT) No
BON19 20H Serials (NAMT) No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Indenture Level Expenses
Bank Bond Addl Int (TE) (EXP06)

Series Bond Selected

2020GHI BON20 20H Tm 2035 (NAMT) No
BON21 20H Tm 2038 (NAMT) No
BON22 20I-1 PAC (Taxable) No

2021ABC1 BON01 21A Serials (AMT) No
BON03 21C-1 Serials (TAX) No
BON15 21C-2 VRDB (TAX) No
BON16 21B PAC (NAMT) No
BON19 21B Serials (NAMT) No
BON23 21C-1 Tm 2036 (TAX) No
BON24 21C-1 Tm 2022 (TAX) No
BON25 21C-1 Tm 2023 (TAX) No
BON26 21C-1 Tm 2024 (TAX) No
BON27 21C-1 Tm 2025 (TAX) No
BON28 21C-1 Tm 2026 (TAX) No
BON29 21C-1 Tm 2027 (TAX) No
BON30 21C-1 Tm 2028 (TAX) No
BON31 21C-1 Tm 2029 (TAX) No
BON32 21C-1 Tm 2030 (TAX) No
BON33 21C-1 Tm 2031 (TAX) No

2021DEF BON01 21D Serials (AMT) No
BON16 21E PAC (NAMT) No
BON19 21E Serials (NAMT) No
BON23 21F Prem Pass Thru (TAX) No
BON24 21E 2036 Term No
BON26 21E 2042 Term No

2021GHIJ BON01 21G Serials (AMT) No
BON16 21H PAC (NAMT) No
BON19 21H Serials (NAMT) No
BON23 21J Prem Pass Thru (TAX) No
BON24 21H 2036 Term No
BON26 21H 2042 Term No
BON27 21I UH VRDO (TAX) (Cl II) No

2021KLM BON01 21K Serials (AMT) No
BON03 21M-1 Serials (TAX) No
BON15 21M-2 VRDB (TAX) No
BON16 21L PAC (NAMT) No
BON19 21L Serials (NAMT) No
BON23 21M-1 Tm 2036 (TAX) No

EXCESS BON01 xxx Sub Bond No



Sep 22, 2021   9:33 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOO...:CHFA-CONS01 )   Page 181

SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Indenture Level Expenses
Bank Bond Addl Int (TX) (EXP07)

 Type of Expense Administrative
 Expense Calculation Method % of Bond Balance
 Expense Percent 2.000000%
    *Bond Component Some
     Balance Rounding Option N/A
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date Jul  1, 2021
 Expense Payment Frequency Semiannual
 Expense Calculation Frequency Semiannual
 Additional Expense Amount -
 Expense Minimum -
 Expense Maximum -
 Terminate Expense On Specified Date
    Specified Date Jan  2, 2022

Series Bond Selected

2001AA BON01 01AA-1 Tx VRDO NQ No
BON02 01AA-2 NAMT VR (I) No
BON10 xxx Sub Bond No
BON33 01AA-1 Tx UH VRDO NQ No

2002A BON03 02A-3 NAMT VR (I) No
BON07 xxx Sub Bond No

2002B BON03 02B-3 NAMT VR (I) No
BON04 xxx Sub Bond No
BON05 xx Mez Bond No

2014A BON01 Taxable Serials No
BON02 2027 Taxable Term No

2015A BON02 Serials No
BON05 PAC Bond No
BON06 Term Bond 2027 No

2015B BON02 2015B Serials No
2017A BON06 2017A Pass-Thru No
2017B BON01 17B-2 Serials No

BON02 17B-1 VRDO No
BON03 17B-2 PAC No

2017CDE BON01 17D Serials (AMT) No
BON04 17C Serials (NAMT) No
BON09 17C PAC (NAMT) No
BON11 17E VRDO (AMT) No

2018AB BON01 18A Serials (AMT) No
BON04 18B-1 Serials (NAMT) No
BON09 18B-2 VRDB (NAMT) (Cl II) No
BON12 18B-1 PAC (NAMT) No
BON13 18B-2 VRDB (NAMT) (Cl II) UH No

2018C_1 BON13 Serials No
BON14 Term 2033 No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Indenture Level Expenses
Bank Bond Addl Int (TX) (EXP07)

Series Bond Selected

2018C_1 BON15 Term 2038 No
BON16 Term 2042 No
BON17 Prem PAC No

2018D BON32 08D Serials (Tax) No
2019ABC BON01 19A Serials (AMT) No

BON03 19B-1 Serials (TAX) No
BON07 19B-1 Term 2038 (TAX) No
BON12 19C PAC 4.25% (NAMT) No
BON13 19B-2 VRDO (TAX) No
BON14 19C PAC 4.75% (NAMT) No

2019DE BON04 19E Serials (NAMT) No
BON09 19D VRDB (AMT) No
BON12 19E PAC (NAMT) No
BON13 19E Term 2039 (NAMT) No

2019FG BON01 19F Serials (NAMT) No
BON03 19G-1 Serials (TAX) No
BON14 19G-1 2044 Term (TAX) No
BON15 19G-2 VRDB (TAX) No
BON16 19F PAC (NAMT) No
BON18 19G-1 PAC (TAX) No

2019HI BON03 19I-1 Serials (TAX) No
BON14 19I-1 2037 Term (TAX) No
BON15 19I-2 VRDB (TAX) Yes
BON16 19H PAC (NAMT) (Class III) No
BON17 19I-1 2034 Term (TAX) No

2019JKL BON01 19J Serials (AMT) No
BON03 19L-1 Serials (Cl II) (TAX) No
BON15 19L-2 VRDB (TAX) No
BON16 19K PAC (NAMT) No
BON18 19L-3 PAC (TAX) No
BON19 19K Serials (NAMT) No

2020ABC BON03 20C-1 Serials (TAX) No
BON15 20C-2 VRDB (TAX) No
BON16 20B PAC (NAMT) No
BON19 20A Serials (AMT) No
BON20 20C-1 Tm2033(TAX) No
BON21 20C-1 Tm2036(TAX) No
BON22 20B Serials (NAMT) No

2020DEF BON01 20D Serials (AMT) No
BON03 20F-1 Serials (TAX) No
BON15 20F-2 VRDB (TAX) Yes
BON16 20E PAC (NAMT) No
BON19 20E Serials (NAMT) No

2020GHI BON01 20G Serials (AMT) No
BON03 20I-1 Serials (TAX) No
BON15 20I-2 VRDB (TAX) Yes
BON16 20H PAC (NAMT) No
BON19 20H Serials (NAMT) No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Indenture Level Expenses
Bank Bond Addl Int (TX) (EXP07)

Series Bond Selected

2020GHI BON20 20H Tm 2035 (NAMT) No
BON21 20H Tm 2038 (NAMT) No
BON22 20I-1 PAC (Taxable) No

2021ABC1 BON01 21A Serials (AMT) No
BON03 21C-1 Serials (TAX) No
BON15 21C-2 VRDB (TAX) Yes
BON16 21B PAC (NAMT) No
BON19 21B Serials (NAMT) No
BON23 21C-1 Tm 2036 (TAX) No
BON24 21C-1 Tm 2022 (TAX) No
BON25 21C-1 Tm 2023 (TAX) No
BON26 21C-1 Tm 2024 (TAX) No
BON27 21C-1 Tm 2025 (TAX) No
BON28 21C-1 Tm 2026 (TAX) No
BON29 21C-1 Tm 2027 (TAX) No
BON30 21C-1 Tm 2028 (TAX) No
BON31 21C-1 Tm 2029 (TAX) No
BON32 21C-1 Tm 2030 (TAX) No
BON33 21C-1 Tm 2031 (TAX) No

2021DEF BON01 21D Serials (AMT) No
BON16 21E PAC (NAMT) No
BON19 21E Serials (NAMT) No
BON23 21F Prem Pass Thru (TAX) No
BON24 21E 2036 Term No
BON26 21E 2042 Term No

2021GHIJ BON01 21G Serials (AMT) No
BON16 21H PAC (NAMT) No
BON19 21H Serials (NAMT) No
BON23 21J Prem Pass Thru (TAX) No
BON24 21H 2036 Term No
BON26 21H 2042 Term No
BON27 21I UH VRDO (TAX) (Cl II) No

2021KLM BON01 21K Serials (AMT) No
BON03 21M-1 Serials (TAX) No
BON15 21M-2 VRDB (TAX) No
BON16 21L PAC (NAMT) No
BON19 21L Serials (NAMT) No
BON23 21M-1 Tm 2036 (TAX) No

EXCESS BON01 xxx Sub Bond No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Indenture Level Expenses
2021DEF Contribution (EXP08)

 Type of Expense Administrative
 Expense Calculation Method Non-calculated
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date May 20, 2021
 Expense Payment Frequency Annual
 Expense Calculation Frequency Annual
 Additional Expense Amount 216,833.35
 Expense Minimum -
 Expense Maximum -
 Terminate Expense After First Expense Date
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Indenture Level Expenses
2021KLM Contribution (EXP09)

 Type of Expense Administrative
 Expense Calculation Method Non-calculated
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date Nov 18, 2021
 Expense Payment Frequency Annual
 Expense Calculation Frequency Annual
 Additional Expense Amount 254,700.00
 Expense Minimum -
 Expense Maximum -
 Terminate Expense After First Expense Date
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Expenses Excluded From Consolidation

Series Expense Exclude

2001AA EXP01 01AA-1 Swap Fixed No
EXP02 01AA-1 Float: Trgr 1 No
EXP03 01AA-1 Float: Trgr 2 No
EXP04 01AA-2 Swap Fixed No
EXP05 01AA-2 Float: Trgr 1 No
EXP06 01AA-2 Float: Trgr 2 No
EXP10 Liquidity (Sumitomo) 01AA-2 No
EXP11 Rmktg 01AA-1 No
EXP13 Basis Risk NAMT No
EXP14 Trustee Fee No
EXP30 Liquidity 01AA-1 No
EXP31 Rmktg 01AA-2 No
EXP32 Basis Risk Taxable No

2002A EXP01 02A-3 Swap Fixed No
EXP02 02A-3 Float: Trgr 1 No
EXP03 02A-3 Float: Trgr 2 No
EXP04 Liqdty 02A (FHLB) No
EXP06 Rmktg 02A-3 (GK Baum) No
EXP10 Basis Risk NAMT No
EXP11 Trustee Fee No
EXP12 Rebate No

2002B EXP01 02B-3 Swap Fixed No
EXP02 02B-3 Float: Trgr 1 No
EXP03 02B-3 Float: Trgr 2 No
EXP04 Liquidity (BAML) No
EXP05 Rmktg 02B (BAML) No
EXP08 Basis Risk NAMT No
EXP09 Trustee Fee No

2014A EXP01 Trustee No
2015A EXP12 Trustee Fee No
2015B EXP12 Trustee Fee No
2017A EXP01 Trustee No
2017B EXP03 Trustee No

EXP06 Remarketing Fee No
EXP07 Liquidity Fee No
EXP08 Basis Risk No

2017CDE EXP01 Trustee No
EXP06 17E Swap Fixed No
EXP07 17E Swap Variable No
EXP08 Rmktg No
EXP09 Basis Risk No
EXP10 Liquidity No

2018AB EXP01 Trustee No
EXP05 Liquidity No
EXP06 Remarketing No
EXP13 Basis Risk (NAMT) No
EXP14 18B-2 New Swap: Fixed Pmt No
EXP15 18B-2 New Swap: 70% 3M-LIBOR No

2018C_1 EXP01 Trustee No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Expenses Excluded From Consolidation

Series Expense Exclude

2018D EXP14 Trustee Fee No
2019ABC EXP01 Trustee No

EXP03 Liquidity No
EXP04 Remarketing No
EXP06 19B-2 Swap #1: Fixed Pmt No
EXP07 19B-2 Swap #1: Receipt: 1M LIBOR No
EXP08 Basis Risk (Tax VRDO) No
EXP09 19B-2 Swap #2: Fixed Pmt No
EXP10 19B-2 Swap #2: Receipt: 1M LIBOR No

2019DE EXP01 Trustee No
EXP05 Liquidity No
EXP06 Remarketing No
EXP07 19D Swap Fixed No
EXP08 19D Swap Variable No
EXP09 Basis Risk (AMT) No

2019FG EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 19G-2 Swap Fixed No
EXP07 19G-2 Swap Variable No
EXP10 Basis Risk (TAX) No

2019HI EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 19I-2 Swap Fixed No
EXP10 19I-2 Swap Var Receipt No
EXP11 Basis Risk (Taxable) No

2019JKL EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 19L-2 Swap Fixed No
EXP07 19L-2 Swap Variable No
EXP08 Basis Risk (Tax) No

2020ABC EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 20B-2 Swap Fixed No
EXP07 20B-2 Swap Variable No
EXP08 Basis Risk (Tax) No

2020DEF EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 20F-2 Swap Fixed No
EXP07 20F-2 Swap Variable No
EXP08 Basis Risk (Tax) No
EXP14 02C-3 Swap Fixed No
EXP15 02C-3 Swap Variable No

2020GHI EXP01 Trustee No
EXP03 Liquidity (TAX) No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Expenses Excluded From Consolidation

Series Expense Exclude

2020GHI EXP04 Remarketing No
EXP06 20I-2 Swap Fixed No
EXP07 20I-2 Swap Variable No
EXP08 Basis Risk (Tax) No

2021ABC1 EXP01 Trustee No
EXP02 G-Fee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP05 G-Fee (TAX) No
EXP06 21C-2 Swap Fixed No
EXP07 21C-2 Swap Variable No
EXP08 Basis Risk (Tax) No
EXP13 GNMA BS8558 (2020ABC Portion) P Out of TE No
EXP14 GNMA BS8558 (2020ABC Portion) Ppmt Out of TE No
EXP15 GNMA BS8558 (2020ABC Portion) P to Tax No
EXP16 GNMA BS8558 (2020ABC Portion) Ppmt to Tax No
EXP17 GNMA Part Out 0% Interest No

2021DEF EXP01 Trustee No
EXP02 G-Fee No
EXP05 G-Fee (TAX) No
EXP09 2nd Mortgage Loan Losses No
EXP10 GNMA BS8597 & BS8608 (2020DEF Portion) P Out of TE No
EXP11 GNMA BS8597 & BS8608(20DEF Portion) Ppmt Out of TE No
EXP12 GNMA BS8597 & BS8608 (2020DEF Portion) P to Tax No
EXP13 GNMA BS8597 & BS8608 (2020DEF Portion) Ppmt to Tax No
EXP14 TBA Hedge Losses No

2021GHIJ EXP01 Trustee No
EXP02 G-Fee No
EXP05 G-Fee (TAX) No
EXP09 2nd Mortgage Loan Losses No
EXP10 GNMA MBS (2020GHI Portion) P Out of TE No
EXP11 GNMA MBS (20GHI Portion) Ppmt Out of TE No
EXP12 GNMA MBS (2020GHI Portion) P to Tax No
EXP13 GNMA MBS (2020GHI Portion) Ppmt to Tax No
EXP14 TBA Hedge Losses No
EXP15 Liquidity (TAX) No
EXP16 Remarketing No

2021KLM EXP01 Trustee No
EXP02 G-Fee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP05 G-Fee (TAX) No
EXP06 21M-2 Swap Fixed No
EXP07 21M-2 Swap Variable No
EXP08 Basis Risk (Tax) No
EXP09 2nd Mortgage Loan Losses No
EXP10 PV of Servicing Fee No
EXP11 PV of Zeros No

EXCESS EXP23 02C-3 Swap Fixed No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Expenses Excluded From Consolidation

Series Expense Exclude

EXCESS EXP24 02C-3 Float: Trgr 1 No
EXP25 02C-3 Float: Trgr 2 No
EXP27 17-E Swap Fixed No
EXP28 17-E Float: 65%L+10 No
EXP39 02A-3 Swap Fixed No
EXP40 02A-3 Float: Trgr 1 No
EXP41 02A-3 Float: Trgr 2 No
EXP42 12A-1 Swap Fixed No
EXP43 12A-1 Float: Trgr 1 No
EXP44 12A-1 Float: Trgr 2 No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Series Overrides
Miscellaneous Overrides

Retain Surplus
Series After All Bonds Mature

2001AA No
2002A No
2002B No
2014A No
2015A No
2015B No
2017A No
2017B No
2017CDE No
2018AB No
2018C_1 No
2018D No
2019ABC No
2019DE No
2019FG No
2019HI No
2019JKL No
2020ABC No
2020DEF No
2020GHI No
2021ABC1 No
2021DEF No
2021GHIJ No
2021KLM No
EXCESS No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Indenture Level Rate Table
Hgh- SIFMA: VRDO (TBL01)

Change New
Date Rate

11/01/2020 0.09%
01/01/2022 1.65%
01/01/2023 3.20%
01/01/2024 4.76%
01/01/2025 6.32%
01/01/2026 7.88%
01/01/2031 7.54%
01/01/2032 7.20%
01/01/2033 6.86%
01/01/2034 6.53%
01/01/2035 6.19%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Indenture Level Rate Table
Hgh- LIBOR: VRDO (TBL02)

Change New
Date Rate

11/01/2020 0.120%
01/01/2022 2.196%
01/01/2023 4.272%
01/01/2024 6.348%
01/01/2025 8.424%
01/01/2026 10.500%
01/01/2031 10.050%
01/01/2032 9.600%
01/01/2033 9.150%
01/01/2034 8.700%
01/01/2035 8.250%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Indenture Level Rate Table
Hgh- SIFMA+0.15%: Triggrs (TBL03)

Change New
Date Rate

11/01/2020 0.24%
01/01/2022 -
01/01/2023 -
01/01/2024 -
01/01/2025 -
01/01/2026 -
01/01/2031 -
01/01/2032 -
01/01/2033 -
01/01/2034 -
01/01/2035 -
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Indenture Level Rate Table
Hgh- SIFMA+0.05%: Triggrs (TBL04)

Change New
Date Rate

11/01/2020 0.14%
01/01/2022 -
01/01/2023 -
01/01/2024 -
01/01/2025 -
01/01/2026 -
01/01/2031 -
01/01/2032 -
01/01/2033 -
01/01/2034 -
01/01/2035 -
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Indenture Level Rate Table
Hgh- LIBOR: Triggers (TBL05)

Change New
Date Rate

11/01/2020 -
01/01/2022 2.196%
01/01/2023 4.272%
01/01/2024 6.348%
01/01/2025 8.424%
01/01/2026 10.500%
01/01/2031 10.050%
01/01/2032 9.600%
01/01/2033 9.150%
01/01/2034 8.700%
01/01/2035 8.250%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Indenture Level Rate Table
Hgh- LIBOR+0.05% Swaps (TBL06)

Change New
Date Rate

11/01/2020 0.170%
01/01/2022 2.246%
01/01/2023 4.322%
01/01/2024 6.398%
01/01/2025 8.474%
01/01/2026 10.550%
01/01/2031 10.100%
01/01/2032 9.650%
01/01/2033 9.200%
01/01/2034 8.750%
01/01/2035 8.300%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Indenture Level Rate Table
Hgh- Reinvest Rates (TBL07)

Change New
Date Rate

11/01/2020 0.08%
01/01/2022 1.54%
01/01/2023 2.99%
01/01/2024 4.44%
01/01/2025 5.90%
01/01/2026 7.35%
01/01/2031 7.04%
01/01/2032 6.72%
01/01/2033 6.41%
01/01/2034 6.09%
01/01/2035 5.78%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Indenture Level Rate Table
Low- SIFMA: VRDO (TBL08)

Change New
Date Rate

11/01/2020 0.2625%
01/01/2022 0.2625%
01/01/2023 0.2625%
01/01/2024 0.7875%
01/01/2025 0.7875%
01/01/2026 0.7125%
01/01/2027 1.4250%
01/01/2028 1.4250%
01/01/2029 1.4250%
01/01/2030 1.4250%
01/01/2031 1.9000%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Indenture Level Rate Table
Low- LIBOR: VRDO (TBL09)

Change New
Date Rate

11/01/2020 0.25%
01/01/2022 0.25%
01/01/2023 0.25%
01/01/2024 0.75%
01/01/2025 0.75%
01/01/2026 0.75%
01/01/2027 1.50%
01/01/2028 1.50%
01/01/2029 1.50%
01/01/2030 1.50%
01/01/2031 2.00%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Indenture Level Rate Table
Low- SIFMA+0.15%: Triggrs (TBL10)

Change New
Date Rate

11/01/2020 0.4125%
01/01/2022 0.4125%
01/01/2023 0.4125%
01/01/2024 0.9375%
01/01/2025 0.9375%
01/01/2026 0.8625%
01/01/2027 1.5750%
01/01/2028 1.5750%
01/01/2029 1.5750%
01/01/2030 1.5750%
01/01/2031 2.0500%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Indenture Level Rate Table
Low- SIFMA+0.05%: Triggrs (TBL11)

Change New
Date Rate

11/01/2020 0.3125%
01/01/2022 0.3125%
01/01/2023 0.3125%
01/01/2024 0.8375%
01/01/2025 0.8375%
01/01/2026 0.7625%
01/01/2027 1.4750%
01/01/2028 1.4750%
01/01/2029 1.4750%
01/01/2030 1.4750%
01/01/2031 1.9500%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Indenture Level Rate Table
Low- LIBOR: Triggers (TBL12)

Change
Date

11/01/2020
01/01/2022
01/01/2023
01/01/2024
01/01/2025
01/01/2026
01/01/2027
01/01/2028
01/01/2029
01/01/2030
01/01/2031
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Indenture Level Rate Table
Low- LIBOR+0.05% Swaps (TBL13)

Change New
Date Rate

11/01/2020 0.30%
01/01/2022 0.30%
01/01/2023 0.30%
01/01/2024 0.80%
01/01/2025 0.80%
01/01/2026 0.80%
01/01/2027 1.55%
01/01/2028 1.55%
01/01/2029 1.55%
01/01/2030 1.55%
01/01/2031 2.05%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Indenture Level Rate Table
Low- Reinvest Rates (TBL14)

Change New
Date Rate

11/01/2020 0.18%
01/01/2022 0.18%
01/01/2023 0.18%
01/01/2024 0.53%
01/01/2025 0.53%
01/01/2026 0.53%
01/01/2027 1.05%
01/01/2028 1.05%
01/01/2029 1.05%
01/01/2030 1.05%
01/01/2031 1.40%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Miscellaneous

 Present Value of Indenture Reserve Taps/Replen
    Date Nov  1, 2020
    Rate 1.0000000%
    Compounding Frequency Semiannual
    Print proof report No
 Present Value of External Distribution
    Date Nov  1, 2020
    Rate 1.0000000%
    Compounding Frequency Semiannual
   Print proof report No
First Parity Display Date May  1, 2021
Parity Display Frequency Semiannual
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Reporting Options

Issuer Title
Add to Default Title
Single Family Mortgage Bonds

Report Alignment Date May  1, 2019

Report
Series Bond Group Report Group Text

2001AA BON01 01AA-1 Tx VRDO NQ 1 Class I
BON02 01AA-2 NAMT VR (I) 1 Class I
BON10 xxx Sub Bond 1 Class I
BON33 01AA-1 Tx UH VRDO NQ 1 Class I

2002A BON03 02A-3 NAMT VR (I) 1 Class I
BON07 xxx Sub Bond 1 Class I

2002B BON03 02B-3 NAMT VR (I) 1 Class I
BON04 xxx Sub Bond 1 Class I
BON05 xx Mez Bond 1 Class I

2014A BON01 Taxable Serials 1 Class I
BON02 2027 Taxable Term 1 Class I

2015A BON02 Serials 1 Class I
BON05 PAC Bond 1 Class I
BON06 Term Bond 2027 1 Class I

2015B BON02 2015B Serials 1 Class I
2017A BON06 2017A Pass-Thru 1 Class I
2017B BON01 17B-2 Serials 2 Class II

BON02 17B-1 VRDO 2 Class II
BON03 17B-2 PAC 2 Class II

2017CDE BON01 17D Serials (AMT) 1 Class I
BON04 17C Serials (NAMT) 1 Class I
BON09 17C PAC (NAMT) 1 Class I
BON11 17E VRDO (AMT) 1 Class I

2018AB BON01 18A Serials (AMT) 1 Class I
BON04 18B-1 Serials (NAMT) 1 Class I
BON09 18B-2 VRDB (NAMT) (Cl II) 2 Class II
BON12 18B-1 PAC (NAMT) 1 Class I
BON13 18B-2 VRDB (NAMT) (Cl II) UH 2 Class II

2018C_1 BON13 Serials 1 Class I
BON14 Term 2033 1 Class I
BON15 Term 2038 1 Class I
BON16 Term 2042 1 Class I
BON17 Prem PAC 1 Class I

2018D BON32 08D Serials (Tax) 1 Class I
2019ABC BON01 19A Serials (AMT) 1 Class I

BON03 19B-1 Serials (TAX) 1 Class I
BON07 19B-1 Term 2038 (TAX) 1 Class I
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Reporting Options

Report
Series Bond Group Report Group Text

2019ABC BON12 19C PAC 4.25% (NAMT) 1 Class I
BON13 19B-2 VRDO (TAX) 1 Class I
BON14 19C PAC 4.75% (NAMT) 1 Class I

2019DE BON04 19E Serials (NAMT) 1 Class I
BON09 19D VRDB (AMT) 1 Class I
BON12 19E PAC (NAMT) 1 Class I
BON13 19E Term 2039 (NAMT) 1 Class I

2019FG BON01 19F Serials (NAMT) 1 Class I
BON03 19G-1 Serials (TAX) 1 Class I
BON14 19G-1 2044 Term (TAX) 1 Class I
BON15 19G-2 VRDB (TAX) 1 Class I
BON16 19F PAC (NAMT) 1 Class I
BON18 19G-1 PAC (TAX) 1 Class I

2019HI BON03 19I-1 Serials (TAX) 1 Class I
BON14 19I-1 2037 Term (TAX) 1 Class I
BON15 19I-2 VRDB (TAX) 1 Class I
BON16 19H PAC (NAMT) (Class III) 3 Class III
BON17 19I-1 2034 Term (TAX) 1 Class I

2019JKL BON01 19J Serials (AMT) 1 Class I
BON03 19L-1 Serials (Cl II) (TAX) 2 Class II
BON15 19L-2 VRDB (TAX) 1 Class I
BON16 19K PAC (NAMT) 1 Class I
BON18 19L-3 PAC (TAX) 1 Class I
BON19 19K Serials (NAMT) 1 Class I

2020ABC BON03 20C-1 Serials (TAX) 1 Class I
BON15 20C-2 VRDB (TAX) 1 Class I
BON16 20B PAC (NAMT) 1 Class I
BON19 20A Serials (AMT) 1 Class I
BON20 20C-1 Tm2033(TAX) 1 Class I
BON21 20C-1 Tm2036(TAX) 1 Class I
BON22 20B Serials (NAMT) 1 Class I

2020DEF BON01 20D Serials (AMT) 1 Class I
BON03 20F-1 Serials (TAX) 1 Class I
BON15 20F-2 VRDB (TAX) 1 Class I
BON16 20E PAC (NAMT) 1 Class I
BON19 20E Serials (NAMT) 1 Class I

2020GHI BON01 20G Serials (AMT) 1 Class I
BON03 20I-1 Serials (TAX) 1 Class I
BON15 20I-2 VRDB (TAX) 1 Class I
BON16 20H PAC (NAMT) 1 Class I
BON19 20H Serials (NAMT) 1 Class I
BON20 20H Tm 2035 (NAMT) 1 Class I
BON21 20H Tm 2038 (NAMT) 1 Class I
BON22 20I-1 PAC (Taxable) 1 Class I

2021ABC1 BON01 21A Serials (AMT) 1 Class I
BON03 21C-1 Serials (TAX) 1 Class I
BON15 21C-2 VRDB (TAX) 1 Class I
BON16 21B PAC (NAMT) 1 Class I
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Reporting Options

Report
Series Bond Group Report Group Text

2021ABC1 BON19 21B Serials (NAMT) 1 Class I
BON23 21C-1 Tm 2036 (TAX) 1 Class I
BON24 21C-1 Tm 2022 (TAX) 1 Class I
BON25 21C-1 Tm 2023 (TAX) 1 Class I
BON26 21C-1 Tm 2024 (TAX) 1 Class I
BON27 21C-1 Tm 2025 (TAX) 1 Class I
BON28 21C-1 Tm 2026 (TAX) 1 Class I
BON29 21C-1 Tm 2027 (TAX) 1 Class I
BON30 21C-1 Tm 2028 (TAX) 1 Class I
BON31 21C-1 Tm 2029 (TAX) 1 Class I
BON32 21C-1 Tm 2030 (TAX) 1 Class I
BON33 21C-1 Tm 2031 (TAX) 1 Class I

2021DEF BON01 21D Serials (AMT) 1 Class I
BON16 21E PAC (NAMT) 1 Class I
BON19 21E Serials (NAMT) 1 Class I
BON23 21F Prem Pass Thru (TAX) 1 Class I
BON24 21E 2036 Term 1 Class I
BON26 21E 2042 Term 1 Class I

2021GHIJ BON01 21G Serials (AMT) 1 Class I
BON16 21H PAC (NAMT) 1 Class I
BON19 21H Serials (NAMT) 1 Class I
BON23 21J Prem Pass Thru (TAX) 1 Class I
BON24 21H 2036 Term 1 Class I
BON26 21H 2042 Term 1 Class I
BON27 21I UH VRDO (TAX) (Cl II) 2 Class II

2021KLM BON01 21K Serials (AMT) 1 Class I
BON03 21M-1 Serials (TAX) 1 Class I
BON15 21M-2 VRDB (TAX) 1 Class I
BON16 21L PAC (NAMT) 1 Class I
BON19 21L Serials (NAMT) 1 Class I
BON23 21M-1 Tm 2036 (TAX) 1 Class I

EXCESS BON01 xxx Sub Bond 1 Class I

Report
Series Reserve Fund Group Report Group Text

2001AA RES01 Debt Service Reserve 1 Debt Service Reserve
2002A RES01 Debt Service Reserve 1 Debt Service Reserve
2002B RES01 Debt Service Reserve 1 Debt Service Reserve
2014A RES01 DSRF 1 Debt Service Reserve
2015A RES01 Debt Service Reserve 1 Debt Service Reserve
2015B RES01 Debt Service Reserve 1 Debt Service Reserve
2017B RES01 DSRF 1 Debt Service Reserve
2017CDE RES01 DSRF 1 Debt Service Reserve
2018AB RES02 DSRF 1 Debt Service Reserve
2018D RES01 Debt Service Reserve 1 Debt Service Reserve



Sep 22, 2021   9:33 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOO...:CHFA-CONS01 )   Page 209

SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Reporting Options

Report
Series Reserve Fund Group Report Group Text

2019DE RES02 DSRF 1 Debt Service Reserve
2019JKL RES01 DSRF 1 Debt Service Reserve
2020DEF RES01 DSRF 1 Debt Service Reserve
EXCESS RES01 Debt Service Reserve -

Include Aggregate FHA Ins Premiums No
Include Aggregate Paying Agent Fees No
Include Aggregate Non-Cashflow Bond Related No
Include Aggregate Non-Cashflow Loan Related No
Include Total Expenses No

Report
Series Expense Group Report Group Text

2001AA EXP01 01AA-1 Swap Fixed 1 Swap Fixed Payment
EXP02 01AA-1 Float: Trgr 1 2 Swap Receipt
EXP03 01AA-1 Float: Trgr 2 2 Swap Receipt
EXP04 01AA-2 Swap Fixed 1 Swap Fixed Payment
EXP05 01AA-2 Float: Trgr 1 2 Swap Receipt
EXP06 01AA-2 Float: Trgr 2 2 Swap Receipt
EXP10 Liquidity (Sumitomo) 01AA-2 3 Liquidity
EXP11 Rmktg 01AA-1 4 Remarketing
EXP13 Basis Risk NAMT 5 Basis Risk
EXP14 Trustee Fee 6 Trustee
EXP30 Liquidity 01AA-1 3 Liquidity
EXP31 Rmktg 01AA-2 4 Remarketing
EXP32 Basis Risk Taxable 5 Basis Risk

2002A EXP01 02A-3 Swap Fixed 1 Swap Fixed Payment
EXP02 02A-3 Float: Trgr 1 2 Swap Receipt
EXP03 02A-3 Float: Trgr 2 2 Swap Receipt
EXP04 Liqdty 02A (FHLB) 3 Liquidity
EXP06 Rmktg 02A-3 (GK Baum) 4 Remarketing
EXP10 Basis Risk NAMT 5 Basis Risk
EXP11 Trustee Fee 6 Trustee
EXP12 Rebate 7 Rebate

2002B EXP01 02B-3 Swap Fixed 1 Swap Fixed Payment
EXP02 02B-3 Float: Trgr 1 2 Swap Receipt
EXP03 02B-3 Float: Trgr 2 2 Swap Receipt
EXP04 Liquidity (BAML) 3 Liquidity
EXP05 Rmktg 02B (BAML) 4 Remarketing
EXP08 Basis Risk NAMT 5 Basis Risk
EXP09 Trustee Fee 6 Trustee

2014A EXP01 Trustee 6 Trustee
2015A EXP12 Trustee Fee 6 Trustee
2015B EXP12 Trustee Fee 6 Trustee
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / Bank Bonds

Reporting Options

Report
Series Expense Group Report Group Text

2017A EXP01 Trustee 6 Trustee
2017B EXP03 Trustee 6 Trustee

EXP06 Remarketing Fee 4 Remarketing
EXP07 Liquidity Fee 3 Liquidity
EXP08 Basis Risk 5 Basis Risk

2017CDE EXP01 Trustee 6 Trustee
EXP06 17E Swap Fixed 1 Swap Fixed Payment
EXP07 17E Swap Variable 2 Swap Receipt
EXP08 Rmktg 4 Remarketing
EXP09 Basis Risk 5 Basis Risk
EXP10 Liquidity 3 Liquidity

2018AB EXP01 Trustee 6 Trustee
EXP05 Liquidity 3 Liquidity
EXP06 Remarketing 4 Remarketing
EXP13 Basis Risk (NAMT) 5 Basis Risk
EXP14 18B-2 New Swap: Fixed Pmt 1 Swap Fixed Payment
EXP15 18B-2 New Swap: 70% 3M-LIBOR 2 Swap Receipt

2018C_1 EXP01 Trustee 6 Trustee
2018D EXP14 Trustee Fee 6 Trustee
2019ABC EXP01 Trustee 6 Trustee

EXP03 Liquidity 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 19B-2 Swap #1: Fixed Pmt 1 Swap Fixed Payment
EXP07 19B-2 Swap #1: Receipt: 1M LIBOR 2 Swap Receipt
EXP08 Basis Risk (Tax VRDO) 5 Basis Risk
EXP09 19B-2 Swap #2: Fixed Pmt 1 Swap Fixed Payment
EXP10 19B-2 Swap #2: Receipt: 1M LIBOR 2 Swap Receipt

2019DE EXP01 Trustee 6 Trustee
EXP05 Liquidity 3 Liquidity
EXP06 Remarketing 4 Remarketing
EXP07 19D Swap Fixed 1 Swap Fixed Payment
EXP08 19D Swap Variable 2 Swap Receipt
EXP09 Basis Risk (AMT) 5 Basis Risk

2019FG EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 19G-2 Swap Fixed 1 Swap Fixed Payment
EXP07 19G-2 Swap Variable 2 Swap Receipt
EXP10 Basis Risk (TAX) 2 Swap Receipt

2019HI EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 19I-2 Swap Fixed 1 Swap Fixed Payment
EXP10 19I-2 Swap Var Receipt 2 Swap Receipt
EXP11 Basis Risk (Taxable) 5 Basis Risk

2019JKL EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
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Reporting Options

Report
Series Expense Group Report Group Text

2019JKL EXP06 19L-2 Swap Fixed 1 Swap Fixed Payment
EXP07 19L-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk

2020ABC EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 20B-2 Swap Fixed 1 Swap Fixed Payment
EXP07 20B-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk

2020DEF EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 20F-2 Swap Fixed 1 Swap Fixed Payment
EXP07 20F-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk
EXP14 02C-3 Swap Fixed 1 Swap Fixed Payment
EXP15 02C-3 Swap Variable 2 Swap Receipt

2020GHI EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 20I-2 Swap Fixed 1 Swap Fixed Payment
EXP07 20I-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk

2021ABC1 EXP01 Trustee 6 Trustee
EXP02 G-Fee -
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP05 G-Fee (TAX) -
EXP06 21C-2 Swap Fixed 1 Swap Fixed Payment
EXP07 21C-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk
EXP13 GNMA BS8558 (2020ABC Portion) P Out of TE -
EXP14 GNMA BS8558 (2020ABC Portion) Ppmt Out of TE -
EXP15 GNMA BS8558 (2020ABC Portion) P to Tax -
EXP16 GNMA BS8558 (2020ABC Portion) Ppmt to Tax -
EXP17 GNMA Part Out 0% Interest -

2021DEF EXP01 Trustee 6 Trustee
EXP02 G-Fee -
EXP05 G-Fee (TAX) -
EXP09 2nd Mortgage Loan Losses -
EXP10 GNMA BS8597 & BS8608 (2020DEF Portion) P Out of TE -
EXP11 GNMA BS8597 & BS8608(20DEF Portion) Ppmt Out of TE -
EXP12 GNMA BS8597 & BS8608 (2020DEF Portion) P to Tax -
EXP13 GNMA BS8597 & BS8608 (2020DEF Portion) Ppmt to Tax -
EXP14 TBA Hedge Losses -

2021GHIJ EXP01 Trustee 6 Trustee
EXP02 G-Fee -
EXP05 G-Fee (TAX) -
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Report
Series Expense Group Report Group Text

2021GHIJ EXP09 2nd Mortgage Loan Losses -
EXP10 GNMA MBS (2020GHI Portion) P Out of TE -
EXP11 GNMA MBS (20GHI Portion) Ppmt Out of TE -
EXP12 GNMA MBS (2020GHI Portion) P to Tax -
EXP13 GNMA MBS (2020GHI Portion) Ppmt to Tax -
EXP14 TBA Hedge Losses -
EXP15 Liquidity (TAX) 3 Liquidity
EXP16 Remarketing 4 Remarketing

2021KLM EXP01 Trustee 6 Trustee
EXP02 G-Fee -
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP05 G-Fee (TAX) -
EXP06 21M-2 Swap Fixed 1 Swap Fixed Payment
EXP07 21M-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk
EXP09 2nd Mortgage Loan Losses -
EXP10 PV of Servicing Fee -
EXP11 PV of Zeros -

EXCESS EXP23 02C-3 Swap Fixed 1 Swap Fixed Payment
EXP24 02C-3 Float: Trgr 1 2 Swap Receipt
EXP25 02C-3 Float: Trgr 2 2 Swap Receipt
EXP27 17-E Swap Fixed 1 Swap Fixed Payment
EXP28 17-E Float: 65%L+10 2 Swap Receipt
EXP39 02A-3 Swap Fixed 1 Swap Fixed Payment
EXP40 02A-3 Float: Trgr 1 2 Swap Receipt
EXP41 02A-3 Float: Trgr 2 2 Swap Receipt
EXP42 12A-1 Swap Fixed 1 Swap Fixed Payment
EXP43 12A-1 Float: Trgr 1 2 Swap Receipt
EXP44 12A-1 Float: Trgr 2 2 Swap Receipt

Display
Series Description Order

2001AA 2001 Series AA 1
2002A 2002 Series A 2
2002B 2002 Series B 3
2014A 2014 Series A 9
2015A 2015 Series A 10
2015B 2015 Series B 11
2017A 2017 Series A 12
2017B 2017 Series B 13
2017CDE 2017 Series CDE 14
2018AB 2018 Series AB 15
2018C_1 2018 Series C 16
2018D 2018 Series D 17
2019ABC 2019 Series ABC 18
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Display
Series Description Order

2019DE 2019 Series DE 19
2019FG 2019 Series FG 20
2019HI 2019 Series HI 21
2019JKL 2019 Series JKL 22
2020ABC 2020 Series ABC 23
2020DEF 2020 Series DEF 24
2020GHI 2020 Series GHI 25
2021ABC1 2021 Series ABC - Post-Closing 26
2021DEF Closing Cash Flows 27
2021GHIJ Closing Cash Flows 28
2021KLM Preliminary Cash Flows 29
EXCESS SF Surplus Acct 50
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Consolidated Cashflows

High Rates / PAC Stress Run

Forecast Assumptions

 Scenario Title High Rates / PAC Stress Run
Type of Run Super-Sinker Sensitivity
   Minimum Prepayment 25.000000%
Calculate Accrued Values No
Terminate Bonds N/A
Beginning Forecast Period Begin on Specified Date
     Specified Date Dec 31, 2020
Terminate Cashflow Forecast When Bonds & Loans are Retired
Terminate Series Cashflow When Bonds & Loans are Retired
    *Apply to All Series Yes
*Change Prepayment Method No
 Change loans originated after specified Date No
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Loan Assumptions

Loan Delivery Prepayment Loan Default
Series Portfolio Percent Percent Loss? Factor

2001AA POR01 1sts - 124 (0 bps) 100% 100% Yes 100%
POR05 1sts - 124 (30bps) 100% 100% Yes 100%
POR11 1sts - NQ 165 (30bps) 100% 100% Yes 100%

2002A POR01 1sts - 127 (30bps) 100% 100% Yes 100%
POR02 1sts - 127 (0bps) 100% 100% Yes 100%

2002B POR02 1sts - 131 (30bps) 100% 100% Yes 100%
2014A POR01 1sts - 177 (30 bps) 100% 100% Yes 100%
2015A POR01 1sts - 178 (30bps) 100% 100% Yes 100%
2015B POR01 1sts - 179 (30bps) 100% 100% Yes 100%
2017A POR14 2017A GNMA MBS (in Revenue Fund) 100% 100% Yes 100%
2017B POR01 1sts - 184 (0 bp svc) 100% 100% Yes 100%

POR03 2017B GNMA MBS (in Revenue Fund) 100% 100% Yes 100%
POR04 1sts - 184 (30 bp svc) 100% 100% Yes 100%

2017CDE POR01 GNMA - 1sts (.404% Servicing) 100% 100% Yes 100%
POR02 GNMA - 1sts (.483% Servicing) 100% 100% Yes 100%
POR03 GNMA - 1sts (.5% Servicing) 100% 100% Yes 100%
POR04 GNMA - 1sts (.443% Servicing) 100% 100% Yes 100%
POR05 GNMA - 1sts (.487% Servicing) 100% 100% Yes 100%
POR07 1sts - 186 (30 bp svc) 100% 100% Yes 100%
POR08 1sts - 186 (0 bp svc) 100% 100% Yes 100%
POR10 GNMA - 1sts (.5% Servicing) 100% 100% Yes 100%
POR11 GNMA - 1sts (.50% Servicing) 100% 100% Yes 100%
POR12 GNMA - 1sts (.481% Servicing) 100% 100% Yes 100%
POR13 GNMA - 1sts (.50% Servicing) 100% 100% Yes 100%
POR14 GNMA - 1sts (.308% Servicing) 100% 100% Yes 100%

2018AB POR36 1sts - 188 (30 bp svc) 100% 100% Yes 100%
POR37 1sts - 188 (0 bp svc) 100% 100% Yes 100%
POR50 GNMA 4.00% BD0501 (Interest Out) 100% 100% Yes 100%
POR51 GNMA 4.50% BD0506 (part w 17CDE) 100% 100% Yes 100%
POR52 GNMA 4.00% BD0508 (Interest Out) 100% 100% Yes 100%
POR53 GNMA 4.50% BD0509 100% 100% Yes 100%
POR54 GNMA 4.50% BD0510 (50% Interest Out) 100% 100% Yes 100%
POR55 GNMA 4.50% [Pool #] (Interest Out) 100% 100% Yes 100%
POR56 GNMA 4.0% AY0551 (part in from 17CDE) 100% 100% Yes 100%
POR57 GNMA 4.0% AY0560 (part in from 17CDE) 100% 100% Yes 100%
POR58 GNMA 4.50% BD0518 100% 100% Yes 100%
POR59 GNMA 4.50% BD0520 100% 100% Yes 100%
POR60 GNMA 4.50% BK7175 100% 100% Yes 100%
POR61 GNMA 4.50% AY0551 100% 100% Yes 100%
POR62 GNMA 4.50% AY0560 100% 100% Yes 100%
POR63 GNMA BD0519 100% 100% Yes 100%
POR64 GNMA BM9706 100% 100% Yes 100%

2018C_1 POR10 GNMA 4.50% BD0529 100% 100% Yes 100%
POR11 GNMA 4.50% BD0530 100% 100% Yes 100%
POR12 GNMA 4.50% BD0547 (Interest Out) (FUTURE 2019) 100% 100% Yes 100%
POR14 GNMA 4.50% BD0538 100% 100% Yes 100%
POR15 GNMA 4.50% BD0546 100% 100% Yes 100%
POR16 GNMA 4.50% BD0548 (Interest Out) 100% 100% Yes 100%
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Loan Assumptions

Loan Delivery Prepayment Loan Default
Series Portfolio Percent Percent Loss? Factor

2018C_1 POR17 GNMA 4.50% BD0566 (Interest Out) 100% 100% Yes 100%
POR18 GNMA 4.50% BK7186 100% 100% Yes 100%
POR19 GNMA 4.50% BK7197 100% 100% Yes 100%
POR20 GNMA 4.50% BM7905 100% 100% Yes 100%

2018D POR23 08A: 1sts - NQ 190 (30bps) 100% 100% Yes 100%
POR24 03B: 1sts - 190 (30bps) 100% 100% Yes 100%
POR25 12A: 1sts - 190 (30bps) 100% 100% Yes 100%
POR27 1sts - 190 (0bps) 100% 100% Yes 100%

2019ABC POR01 1sts (w/ 2nds) GNMA BD0574 100% 100% Yes 100%
POR05 1sts (w/ 2nds) GNMA BK7165 100% 100% Yes 100%
POR06 1sts (w/ 2nds) Future GNMAs 100% 100% Yes 100%
POR07 1sts (w/ 2nds) GNMA BK7166 100% 100% Yes 100%
POR08 1sts (w/ 2nds) GNMA BK7167 100% 100% Yes 100%
POR09 1sts (w/ 2nds) GNMA BK7173 100% 100% Yes 100%

2019DE POR12 Tfd Loans - 1sts (30 bps) 100% 100% Yes 100%
POR14 Tfd Loans - 1sts (0.000%) 100% 100% Yes 100%
POR15 GNMA 4.50% BK7175 (part w 18AB) 100% 100% Yes 100%
POR16 GNMA 4.50% BK7186 (part w 18C) 100% 100% Yes 100%
POR17 GNMA 4.50% BK7197 (part w 18C) 100% 100% Yes 100%
POR18 GNMA 4.00% BK7176 -- Par (Non-Purp Interest Out) 100% 100% Yes 100%
POR19 GNMA 4.00% BK7187 -- Par (Non-Purp Interest Out) 100% 100% Yes 100%
POR20 GNMA 4.50% BK7193 100% 100% Yes 100%
POR21 GNMA 4.50% BK7185 100% 100% Yes 100%
POR22 GNMA 4.00% BD0501 (part in from 18AB) 100% 100% Yes 100%
POR23 GNMA 4.00% BD0508 (part in from 18AB) 100% 100% Yes 100%
POR24 GNMA 4.00% BD0510 (part in from 18AB) 100% 100% Yes 100%
POR25 GNMA 4.00% BD0518 (part in from 18AB) 100% 100% Yes 100%
POR26 GNMA 4.00% BD0520 (part in from 18AB) 100% 100% Yes 100%
POR27 GNMA 4.50% BD0547 (part in from 18C) 100% 100% Yes 100%
POR29 GNMA 4.50% BM9757 100% 100% Yes 100%
POR30 GNMA 4.50% BK7205 100% 100% Yes 100%
POR31 GNMA 4.50% BM9707 100% 100% Yes 100%
POR32 GNMA 4.50% BM9740 100% 100% Yes 100%
POR33 GNMA 4.50% BK7174 100% 100% Yes 100%
POR34 GNMA 4.50% (Non-Purp Interest Out) 100% 100% Yes 100%
POR35 GNMA 3.50% BS1739 -- Par (Non-Purp Interest Out) 100% 100% Yes 100%
POR36 GNMA 2.50% BS1751 100% 100% Yes 100%

2019FG POR04 GNMA BK7195 62.5bps 100% 100% Yes 100%
POR10 GNMA BK7204 62.5bps 100% 100% Yes 100%
POR11 GNMA BK7205 62.5bps (Part in 19DE) 100% 100% Yes 100%
POR12 GNMA BK7206 62.5bps 100% 100% Yes 100%
POR13 GNMA BM9660 48.8bps (Part out 20DEF) 100% 100% Yes 100%
POR14 GNMA BM9661 60.4bps (Part out 20DEF) 100% 100% Yes 100%
POR15 GNMA BM9662 57.8bps 100% 100% Yes 100%
POR16 GNMA BM9663 62.5bps (Part out 20DEF) 100% 100% Yes 100%
POR17 GNMA BM9673 62.5bps 100% 100% Yes 100%
POR19 GNMA 4.50% BK7174 (part in 19DE) 100% 100% Yes 100%
POR21 GNMA BS8481 25.5bps (Part out 20DEF) 100% 100% Yes 100%



Sep 22, 2021   9:19 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOO...:CHFA-CONS01 )   Page 4

SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Loan Assumptions

Loan Delivery Prepayment Loan Default
Series Portfolio Percent Percent Loss? Factor

2019FG POR22 GNMA BS8527 50bps (Part out 20GHI) 100% 100% Yes 100%
POR23 GNMA BS8526 50.4bps (Part out 20GHI) 100% 100% Yes 100%

2019HI POR12 GNMA 4.50% BK7194 (part in from 19DE) 100% 100% Yes 100%
POR13 GNMA 4.50% BK7196 (part in from 19DE) 100% 100% Yes 100%
POR14 GNMA 4.50% BK7204 (part in from 19DE) 100% 100% Yes 100%
POR15 GNMA 4.50% BM9707 100% 100% Yes 100%
POR16 GNMA BM9711 100% 100% Yes 100%
POR17 GNMA BM9731 100% 100% Yes 100%
POR18 GNMA BM9733 100% 100% Yes 100%
POR19 GNMA BM9688 (Part w 2020GHI) 100% 100% Yes 100%
POR20 GNMA BM9729 100% 100% Yes 100%
POR21 GNMA BM9741 100% 100% Yes 100%
POR22 GNMA BM9732 100% 100% Yes 100%
POR23 GNMA BM9730 (Part w 2020GHI) 100% 100% Yes 100%
POR24 GNMA BS8511 (Part out 2020GHI) 100% 100% Yes 100%
POR25 GNMA BS8521 (Part out 2020GHI) 100% 100% Yes 100%
POR26 GNMA 2.00% BS8542 100% 100% Yes 100%

2019JKL POR04 GNMA BM9740 62.5bps (Part in 19DE) 100% 100% Yes 100%
POR05 GNMA BM9742 62.5bps 100% 100% Yes 100%
POR10 13B Tfd Lns: 1sts 100% 100% Yes 100%
POR12 GNMA BK7176 61.9bps (Part in 19DE) 100% 100% Yes 100%
POR13 GNMA BM9756 100% 100% Yes 100%
POR14 GNMA BM9758 100% 100% Yes 100%
POR15 GNMA BS1711 100% 100% Yes 100%
POR17 GNMA BS1725 65.2bps 100% 100% Yes 100%
POR18 GNMA BS1726 34.0bps 100% 100% Yes 100%
POR19 GNMA BS1724 54.6bps 100% 100% Yes 100%
POR21 GNMA BK7187 59.5bps (Part in 19DE) 100% 100% Yes 100%
POR22 GNMA BS1738 62.5bps 100% 100% Yes 100%

2020ABC POR04 GNMA BS1739 73.2bps (Part in 19DE) 100% 100% Yes 100%
POR06 GNMA BS1737 64.2bps Non-Purpose 100% 100% Yes 100%
POR12 GNMA 4.50% BK7185 (Part in 19DE) 100% 100% Yes 100%
POR14 GNMA BS8434 37.5bps Non-Purpose 100% 100% Yes 100%
POR15 GNMA BS8435 43.2 bps Non-Purpose 100% 100% Yes 100%
POR16 GNMA BS8436 29 bps Non-Purpose 100% 100% Yes 100%
POR17 GNMA BS8449 36.9 bps Non-Purpose 100% 100% Yes 100%
POR18 GNMA BS8451 26.1 bps Non-Purpose 100% 100% Yes 100%

2020DEF POR05 GNMA 3.064% BS8495 56.4bps 100% 100% Yes 100%
POR08 GNMA 3.250% BS8467 25.0bps 100% 100% Yes 100%
POR14 GNMA 4.00% BM9660 (part in 19FG) 100% 100% Yes 100%
POR15 GNMA 4.50% BM9661 (part in 19FG) 100% 100% Yes 100%
POR16 GNMA 4.50% BM9663 (part in 19FG) 100% 100% Yes 100%
POR18 GNMA 3.022% BS8510 52.2bps 100% 100% Yes 100%
POR19 GNMA 3.255% BS8481 25.5bps (part w 19F) 100% 100% Yes 100%
POR20 GNMA 3.255% BS8496 25.5bps 100% 100% Yes 100%
POR21 20DEF / 02C Tfd Lns 100% 100% Yes 100%

2020GHI POR12 GNMA 4.00% BM9730 25.0bps (part w 19HI) 100% 100% Yes 100%
POR13 GNMA 2.5% BS8511 52.0bps (Part w 19HI) 100% 100% Yes 100%
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Loan Delivery Prepayment Loan Default
Series Portfolio Percent Percent Loss? Factor

2020GHI POR14 GNMA 2.5% BS8527 50.0bps (Part w 19FG) 100% 100% Yes 100%
POR15 GNMA 2.5% BS8526 52.0bps (Part in 19FG) 100% 100% Yes 100%
POR16 GNMA 4.0% BM9688 26.5bps (Part w 19HI) 100% 100% Yes 100%
POR17 GNMA 2.0% BS8521 25.0bps (Part w 19HI) 100% 100% Yes 100%
POR18 GNMA 2.5% BS8545 25.0bps 100% 100% Yes 100%
POR19 GNMA 2.5% BS8544 25.0bps 100% 100% Yes 100%
POR20 GNMA 2.5% BS8543 25.0bps 100% 100% Yes 100%
POR21 GNMA 2.5% BS8558 45.6 bps 100% 100% Yes 100%

2021ABC POR04 GNMA BS8558 40.2bps (Part w 20ABC) 100% 100% Yes 100%
POR06 GNMA [       ] 37.5bps 100% 100% Yes 100%
POR08 GNMA [Feb] 37.5bps Non-Purpose 100% 100% Yes 100%
POR09 Part Out - GNMA [Feb 2021] 37.5bps 100% 100% Yes 100%
POR12 GNMA BS8434 (part in from 20ABC) 100% 100% Yes 100%
POR13 GNMA BS8435 (part in from 20ABC) 100% 100% Yes 100%
POR14 GNMA BS8436 (part in from 20ABC) 100% 100% Yes 100%
POR15 GNMA BS8449 (part in from 20ABC) 100% 100% Yes 100%
POR16 GNMA BS8451 (part in from 20ABC) 100% 100% Yes 100%
POR17 Part Out - GNMA [Mar 2021] 37.5bps 100% 100% Yes 100%
POR18 Part Out - GNMA CE1942 [Jun 2021] 52.2bps 100% 100% Yes 100%

2021DEF POR04 GNMA BS8597 45bps (Part w 20DEF) 100% 100% Yes 100%
POR05 GNMA [       ] 45bps 100% 100% Yes 100%
POR09 Zeros Out - GNMA [           ] 45bps 100% 100% Yes 100%
POR11 Zeros In - GNMA [           ] 45bps 100% 100% Yes 100%
POR12 GNMA BS8496 (part in from 20DEF) 100% 100% Yes 100%
POR13 GNMA BS8608 47.7bps (Part w 20DEF) 100% 100% Yes 100%

2021GHIJ POR04 GNMA CE1943 53.6bps (Part w 20GH) 100% 100% Yes 100%
POR05 GNMA [       ] 50.0bps 100% 100% Yes 100%
POR09 Zeros Out - GNMA [           ] 50.0bps 100% 100% Yes 100%
POR11 Zeros In - GNMA [           ] 50.0bps 100% 100% Yes 100%
POR12 GNMA BS8534 (part in from 20GH) 100% 100% Yes 100%
POR13 GNMA CE1955 50.5bps (Part w 20GH) 100% 100% Yes 100%
POR14 GNMA CE1970 48.8bps (Part w 20GH) 100% 100% Yes 100%

2021KLM POR04 GNMA [       ] 50bps (Part w 21ABC) 100% 100% Yes 100%
POR05 GNMA [       ] 50bps 100% 100% Yes 100%
POR06 GNMA [       ] 50bps 100% 100% Yes 100%
POR08 GNMA [       ] 50bps 100% 100% Yes 100%
POR09 Zeros Out - GNMA [           ] 50bps 100% 100% Yes 100%
POR11 Zeros In - GNMA [           ] 39.0bps 100% 100% Yes 100%

EXCESS POR05 1sts - 176 (30 bps) 100% 100% Yes 100%
POR06 GNMA MBS in Revenue Fund 100% 100% Yes 100%
POR09 FHLMC MBS in Revenue Fund 100% 100% Yes 100%
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Colorado Housing and Finance Authority
Single Family Mortgage Bonds
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High Rates / PAC Stress Run

Loan Assumptions

Loan FHA Deb./Payout Pmt
Series Portfolio Default Lag

2001AA POR01 1sts - 124 (0 bps) N/A 29
POR05 1sts - 124 (30bps) N/A 29
POR11 1sts - NQ 165 (30bps) N/A 29

2002A POR01 1sts - 127 (30bps) N/A 29
POR02 1sts - 127 (0bps) N/A 29

2002B POR02 1sts - 131 (30bps) N/A 29
2014A POR01 1sts - 177 (30 bps) N/A 29
2015A POR01 1sts - 178 (30bps) N/A 29
2015B POR01 1sts - 179 (30bps) N/A 29
2017A POR14 2017A GNMA MBS (in Revenue Fund) N/A 29
2017B POR01 1sts - 184 (0 bp svc) N/A 29

POR03 2017B GNMA MBS (in Revenue Fund) N/A 29
POR04 1sts - 184 (30 bp svc) N/A 29

2017CDE POR01 GNMA - 1sts (.404% Servicing) N/A 29
POR02 GNMA - 1sts (.483% Servicing) N/A 29
POR03 GNMA - 1sts (.5% Servicing) N/A 29
POR04 GNMA - 1sts (.443% Servicing) N/A 29
POR05 GNMA - 1sts (.487% Servicing) N/A 29
POR07 1sts - 186 (30 bp svc) N/A 29
POR08 1sts - 186 (0 bp svc) N/A 29
POR10 GNMA - 1sts (.5% Servicing) N/A 29
POR11 GNMA - 1sts (.50% Servicing) N/A 29
POR12 GNMA - 1sts (.481% Servicing) N/A 29
POR13 GNMA - 1sts (.50% Servicing) N/A 29
POR14 GNMA - 1sts (.308% Servicing) N/A 29

2018AB POR36 1sts - 188 (30 bp svc) N/A 29
POR37 1sts - 188 (0 bp svc) N/A 29
POR50 GNMA 4.00% BD0501 (Interest Out) N/A 29
POR51 GNMA 4.50% BD0506 (part w 17CDE) N/A 29
POR52 GNMA 4.00% BD0508 (Interest Out) N/A 29
POR53 GNMA 4.50% BD0509 N/A 29
POR54 GNMA 4.50% BD0510 (50% Interest Out) N/A 29
POR55 GNMA 4.50% [Pool #] (Interest Out) N/A 29
POR56 GNMA 4.0% AY0551 (part in from 17CDE) N/A 29
POR57 GNMA 4.0% AY0560 (part in from 17CDE) N/A 29
POR58 GNMA 4.50% BD0518 N/A 29
POR59 GNMA 4.50% BD0520 N/A 29
POR60 GNMA 4.50% BK7175 N/A 29
POR61 GNMA 4.50% AY0551 N/A 29
POR62 GNMA 4.50% AY0560 N/A 29
POR63 GNMA BD0519 N/A 29
POR64 GNMA BM9706 N/A 29

2018C_1 POR10 GNMA 4.50% BD0529 N/A 29
POR11 GNMA 4.50% BD0530 N/A 29
POR12 GNMA 4.50% BD0547 (Interest Out) (FUTURE 2019) N/A 29
POR14 GNMA 4.50% BD0538 N/A 29
POR15 GNMA 4.50% BD0546 N/A 29
POR16 GNMA 4.50% BD0548 (Interest Out) N/A 29
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Loan Assumptions

Loan FHA Deb./Payout Pmt
Series Portfolio Default Lag

2018C_1 POR17 GNMA 4.50% BD0566 (Interest Out) N/A 29
POR18 GNMA 4.50% BK7186 N/A 29
POR19 GNMA 4.50% BK7197 N/A 29
POR20 GNMA 4.50% BM7905 N/A 29

2018D POR23 08A: 1sts - NQ 190 (30bps) N/A 29
POR24 03B: 1sts - 190 (30bps) N/A 29
POR25 12A: 1sts - 190 (30bps) N/A 29
POR27 1sts - 190 (0bps) N/A 29

2019ABC POR01 1sts (w/ 2nds) GNMA BD0574 N/A 29
POR05 1sts (w/ 2nds) GNMA BK7165 N/A 29
POR06 1sts (w/ 2nds) Future GNMAs N/A 29
POR07 1sts (w/ 2nds) GNMA BK7166 N/A 29
POR08 1sts (w/ 2nds) GNMA BK7167 N/A 29
POR09 1sts (w/ 2nds) GNMA BK7173 N/A 29

2019DE POR12 Tfd Loans - 1sts (30 bps) N/A 29
POR14 Tfd Loans - 1sts (0.000%) N/A 29
POR15 GNMA 4.50% BK7175 (part w 18AB) N/A 29
POR16 GNMA 4.50% BK7186 (part w 18C) N/A 29
POR17 GNMA 4.50% BK7197 (part w 18C) N/A 29
POR18 GNMA 4.00% BK7176 -- Par (Non-Purp Interest Out) N/A 29
POR19 GNMA 4.00% BK7187 -- Par (Non-Purp Interest Out) N/A 29
POR20 GNMA 4.50% BK7193 N/A 29
POR21 GNMA 4.50% BK7185 N/A 29
POR22 GNMA 4.00% BD0501 (part in from 18AB) N/A 29
POR23 GNMA 4.00% BD0508 (part in from 18AB) N/A 29
POR24 GNMA 4.00% BD0510 (part in from 18AB) N/A 29
POR25 GNMA 4.00% BD0518 (part in from 18AB) N/A 29
POR26 GNMA 4.00% BD0520 (part in from 18AB) N/A 29
POR27 GNMA 4.50% BD0547 (part in from 18C) N/A 29
POR29 GNMA 4.50% BM9757 N/A 29
POR30 GNMA 4.50% BK7205 N/A 29
POR31 GNMA 4.50% BM9707 N/A 29
POR32 GNMA 4.50% BM9740 N/A 29
POR33 GNMA 4.50% BK7174 N/A 29
POR34 GNMA 4.50% (Non-Purp Interest Out) N/A 29
POR35 GNMA 3.50% BS1739 -- Par (Non-Purp Interest Out) N/A 29
POR36 GNMA 2.50% BS1751 N/A 29

2019FG POR04 GNMA BK7195 62.5bps N/A 29
POR10 GNMA BK7204 62.5bps N/A 29
POR11 GNMA BK7205 62.5bps (Part in 19DE) N/A 29
POR12 GNMA BK7206 62.5bps N/A 29
POR13 GNMA BM9660 48.8bps (Part out 20DEF) N/A 29
POR14 GNMA BM9661 60.4bps (Part out 20DEF) N/A 29
POR15 GNMA BM9662 57.8bps N/A 29
POR16 GNMA BM9663 62.5bps (Part out 20DEF) N/A 29
POR17 GNMA BM9673 62.5bps N/A 29
POR19 GNMA 4.50% BK7174 (part in 19DE) N/A 29
POR21 GNMA BS8481 25.5bps (Part out 20DEF) N/A 29
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Loan Assumptions

Loan FHA Deb./Payout Pmt
Series Portfolio Default Lag

2019FG POR22 GNMA BS8527 50bps (Part out 20GHI) N/A 29
POR23 GNMA BS8526 50.4bps (Part out 20GHI) N/A 29

2019HI POR12 GNMA 4.50% BK7194 (part in from 19DE) N/A 29
POR13 GNMA 4.50% BK7196 (part in from 19DE) N/A 29
POR14 GNMA 4.50% BK7204 (part in from 19DE) N/A 29
POR15 GNMA 4.50% BM9707 N/A 29
POR16 GNMA BM9711 N/A 29
POR17 GNMA BM9731 N/A 29
POR18 GNMA BM9733 N/A 29
POR19 GNMA BM9688 (Part w 2020GHI) N/A 29
POR20 GNMA BM9729 N/A 29
POR21 GNMA BM9741 N/A 29
POR22 GNMA BM9732 N/A 29
POR23 GNMA BM9730 (Part w 2020GHI) N/A 29
POR24 GNMA BS8511 (Part out 2020GHI) N/A 29
POR25 GNMA BS8521 (Part out 2020GHI) N/A 29
POR26 GNMA 2.00% BS8542 N/A 29

2019JKL POR04 GNMA BM9740 62.5bps (Part in 19DE) N/A 29
POR05 GNMA BM9742 62.5bps N/A 29
POR10 13B Tfd Lns: 1sts N/A 29
POR12 GNMA BK7176 61.9bps (Part in 19DE) N/A 29
POR13 GNMA BM9756 N/A 29
POR14 GNMA BM9758 N/A 29
POR15 GNMA BS1711 N/A 29
POR17 GNMA BS1725 65.2bps N/A 29
POR18 GNMA BS1726 34.0bps N/A 29
POR19 GNMA BS1724 54.6bps N/A 29
POR21 GNMA BK7187 59.5bps (Part in 19DE) N/A 29
POR22 GNMA BS1738 62.5bps N/A 29

2020ABC POR04 GNMA BS1739 73.2bps (Part in 19DE) N/A 29
POR06 GNMA BS1737 64.2bps Non-Purpose N/A 29
POR12 GNMA 4.50% BK7185 (Part in 19DE) N/A 29
POR14 GNMA BS8434 37.5bps Non-Purpose N/A 29
POR15 GNMA BS8435 43.2 bps Non-Purpose N/A 29
POR16 GNMA BS8436 29 bps Non-Purpose N/A 29
POR17 GNMA BS8449 36.9 bps Non-Purpose N/A 29
POR18 GNMA BS8451 26.1 bps Non-Purpose N/A 29

2020DEF POR05 GNMA 3.064% BS8495 56.4bps N/A 29
POR08 GNMA 3.250% BS8467 25.0bps N/A 29
POR14 GNMA 4.00% BM9660 (part in 19FG) N/A 29
POR15 GNMA 4.50% BM9661 (part in 19FG) N/A 29
POR16 GNMA 4.50% BM9663 (part in 19FG) N/A 29
POR18 GNMA 3.022% BS8510 52.2bps N/A 29
POR19 GNMA 3.255% BS8481 25.5bps (part w 19F) N/A 29
POR20 GNMA 3.255% BS8496 25.5bps N/A 29
POR21 20DEF / 02C Tfd Lns N/A 29

2020GHI POR12 GNMA 4.00% BM9730 25.0bps (part w 19HI) N/A 29
POR13 GNMA 2.5% BS8511 52.0bps (Part w 19HI) N/A 29
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Loan Assumptions

Loan FHA Deb./Payout Pmt
Series Portfolio Default Lag

2020GHI POR14 GNMA 2.5% BS8527 50.0bps (Part w 19FG) N/A 29
POR15 GNMA 2.5% BS8526 52.0bps (Part in 19FG) N/A 29
POR16 GNMA 4.0% BM9688 26.5bps (Part w 19HI) N/A 29
POR17 GNMA 2.0% BS8521 25.0bps (Part w 19HI) N/A 29
POR18 GNMA 2.5% BS8545 25.0bps N/A 29
POR19 GNMA 2.5% BS8544 25.0bps N/A 29
POR20 GNMA 2.5% BS8543 25.0bps N/A 29
POR21 GNMA 2.5% BS8558 45.6 bps N/A 29

2021ABC POR04 GNMA BS8558 40.2bps (Part w 20ABC) N/A 29
POR06 GNMA [       ] 37.5bps N/A 29
POR08 GNMA [Feb] 37.5bps Non-Purpose N/A 29
POR09 Part Out - GNMA [Feb 2021] 37.5bps N/A 29
POR12 GNMA BS8434 (part in from 20ABC) N/A 29
POR13 GNMA BS8435 (part in from 20ABC) N/A 29
POR14 GNMA BS8436 (part in from 20ABC) N/A 29
POR15 GNMA BS8449 (part in from 20ABC) N/A 29
POR16 GNMA BS8451 (part in from 20ABC) N/A 29
POR17 Part Out - GNMA [Mar 2021] 37.5bps N/A 29
POR18 Part Out - GNMA CE1942 [Jun 2021] 52.2bps N/A 29

2021DEF POR04 GNMA BS8597 45bps (Part w 20DEF) N/A 29
POR05 GNMA [       ] 45bps N/A 29
POR09 Zeros Out - GNMA [           ] 45bps N/A 29
POR11 Zeros In - GNMA [           ] 45bps N/A 29
POR12 GNMA BS8496 (part in from 20DEF) N/A 29
POR13 GNMA BS8608 47.7bps (Part w 20DEF) N/A 29

2021GHIJ POR04 GNMA CE1943 53.6bps (Part w 20GH) N/A 29
POR05 GNMA [       ] 50.0bps N/A 29
POR09 Zeros Out - GNMA [           ] 50.0bps N/A 29
POR11 Zeros In - GNMA [           ] 50.0bps N/A 29
POR12 GNMA BS8534 (part in from 20GH) N/A 29
POR13 GNMA CE1955 50.5bps (Part w 20GH) N/A 29
POR14 GNMA CE1970 48.8bps (Part w 20GH) N/A 29

2021KLM POR04 GNMA [       ] 50bps (Part w 21ABC) N/A 29
POR05 GNMA [       ] 50bps N/A 29
POR06 GNMA [       ] 50bps N/A 29
POR08 GNMA [       ] 50bps N/A 29
POR09 Zeros Out - GNMA [           ] 50bps N/A 29
POR11 Zeros In - GNMA [           ] 39.0bps N/A 29

EXCESS POR05 1sts - 176 (30 bps) N/A 29
POR06 GNMA MBS in Revenue Fund N/A 29
POR09 FHLMC MBS in Revenue Fund N/A 29
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Loan Assumptions

Loan Loans are
Series Portfolio Originated

2001AA POR01 1sts - 124 (0 bps) As Scheduled
POR05 1sts - 124 (30bps) As Scheduled
POR11 1sts - NQ 165 (30bps) As Scheduled

2002A POR01 1sts - 127 (30bps) As Scheduled
POR02 1sts - 127 (0bps) As Scheduled

2002B POR02 1sts - 131 (30bps) As Scheduled
2014A POR01 1sts - 177 (30 bps) As Scheduled
2015A POR01 1sts - 178 (30bps) As Scheduled
2015B POR01 1sts - 179 (30bps) As Scheduled
2017A POR14 2017A GNMA MBS (in Revenue Fund) As Scheduled
2017B POR01 1sts - 184 (0 bp svc) As Scheduled

POR03 2017B GNMA MBS (in Revenue Fund) As Scheduled
POR04 1sts - 184 (30 bp svc) As Scheduled

2017CDE POR01 GNMA - 1sts (.404% Servicing) As Scheduled
POR02 GNMA - 1sts (.483% Servicing) As Scheduled
POR03 GNMA - 1sts (.5% Servicing) As Scheduled
POR04 GNMA - 1sts (.443% Servicing) As Scheduled
POR05 GNMA - 1sts (.487% Servicing) As Scheduled
POR07 1sts - 186 (30 bp svc) As Scheduled
POR08 1sts - 186 (0 bp svc) As Scheduled
POR10 GNMA - 1sts (.5% Servicing) As Scheduled
POR11 GNMA - 1sts (.50% Servicing) As Scheduled
POR12 GNMA - 1sts (.481% Servicing) As Scheduled
POR13 GNMA - 1sts (.50% Servicing) As Scheduled
POR14 GNMA - 1sts (.308% Servicing) As Scheduled

2018AB POR36 1sts - 188 (30 bp svc) As Scheduled
POR37 1sts - 188 (0 bp svc) As Scheduled
POR50 GNMA 4.00% BD0501 (Interest Out) As Scheduled
POR51 GNMA 4.50% BD0506 (part w 17CDE) As Scheduled
POR52 GNMA 4.00% BD0508 (Interest Out) As Scheduled
POR53 GNMA 4.50% BD0509 As Scheduled
POR54 GNMA 4.50% BD0510 (50% Interest Out) As Scheduled
POR55 GNMA 4.50% [Pool #] (Interest Out) As Scheduled
POR56 GNMA 4.0% AY0551 (part in from 17CDE) As Scheduled
POR57 GNMA 4.0% AY0560 (part in from 17CDE) As Scheduled
POR58 GNMA 4.50% BD0518 As Scheduled
POR59 GNMA 4.50% BD0520 As Scheduled
POR60 GNMA 4.50% BK7175 As Scheduled
POR61 GNMA 4.50% AY0551 As Scheduled
POR62 GNMA 4.50% AY0560 As Scheduled
POR63 GNMA BD0519 As Scheduled
POR64 GNMA BM9706 As Scheduled

2018C_1 POR10 GNMA 4.50% BD0529 As Scheduled
POR11 GNMA 4.50% BD0530 As Scheduled
POR12 GNMA 4.50% BD0547 (Interest Out) (FUTURE 2019) As Scheduled
POR14 GNMA 4.50% BD0538 As Scheduled
POR15 GNMA 4.50% BD0546 As Scheduled
POR16 GNMA 4.50% BD0548 (Interest Out) As Scheduled
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Loan Assumptions

Loan Loans are
Series Portfolio Originated

2018C_1 POR17 GNMA 4.50% BD0566 (Interest Out) As Scheduled
POR18 GNMA 4.50% BK7186 As Scheduled
POR19 GNMA 4.50% BK7197 As Scheduled
POR20 GNMA 4.50% BM7905 As Scheduled

2018D POR23 08A: 1sts - NQ 190 (30bps) As Scheduled
POR24 03B: 1sts - 190 (30bps) As Scheduled
POR25 12A: 1sts - 190 (30bps) As Scheduled
POR27 1sts - 190 (0bps) As Scheduled

2019ABC POR01 1sts (w/ 2nds) GNMA BD0574 As Scheduled
POR05 1sts (w/ 2nds) GNMA BK7165 As Scheduled
POR06 1sts (w/ 2nds) Future GNMAs As Scheduled
POR07 1sts (w/ 2nds) GNMA BK7166 As Scheduled
POR08 1sts (w/ 2nds) GNMA BK7167 As Scheduled
POR09 1sts (w/ 2nds) GNMA BK7173 As Scheduled

2019DE POR12 Tfd Loans - 1sts (30 bps) As Scheduled
POR14 Tfd Loans - 1sts (0.000%) As Scheduled
POR15 GNMA 4.50% BK7175 (part w 18AB) As Scheduled
POR16 GNMA 4.50% BK7186 (part w 18C) As Scheduled
POR17 GNMA 4.50% BK7197 (part w 18C) As Scheduled
POR18 GNMA 4.00% BK7176 -- Par (Non-Purp Interest Out) As Scheduled
POR19 GNMA 4.00% BK7187 -- Par (Non-Purp Interest Out) As Scheduled
POR20 GNMA 4.50% BK7193 As Scheduled
POR21 GNMA 4.50% BK7185 As Scheduled
POR22 GNMA 4.00% BD0501 (part in from 18AB) As Scheduled
POR23 GNMA 4.00% BD0508 (part in from 18AB) As Scheduled
POR24 GNMA 4.00% BD0510 (part in from 18AB) As Scheduled
POR25 GNMA 4.00% BD0518 (part in from 18AB) As Scheduled
POR26 GNMA 4.00% BD0520 (part in from 18AB) As Scheduled
POR27 GNMA 4.50% BD0547 (part in from 18C) As Scheduled
POR29 GNMA 4.50% BM9757 As Scheduled
POR30 GNMA 4.50% BK7205 As Scheduled
POR31 GNMA 4.50% BM9707 As Scheduled
POR32 GNMA 4.50% BM9740 As Scheduled
POR33 GNMA 4.50% BK7174 As Scheduled
POR34 GNMA 4.50% (Non-Purp Interest Out) As Scheduled
POR35 GNMA 3.50% BS1739 -- Par (Non-Purp Interest Out) As Scheduled
POR36 GNMA 2.50% BS1751 As Scheduled

2019FG POR04 GNMA BK7195 62.5bps As Scheduled
POR10 GNMA BK7204 62.5bps As Scheduled
POR11 GNMA BK7205 62.5bps (Part in 19DE) As Scheduled
POR12 GNMA BK7206 62.5bps As Scheduled
POR13 GNMA BM9660 48.8bps (Part out 20DEF) As Scheduled
POR14 GNMA BM9661 60.4bps (Part out 20DEF) As Scheduled
POR15 GNMA BM9662 57.8bps As Scheduled
POR16 GNMA BM9663 62.5bps (Part out 20DEF) As Scheduled
POR17 GNMA BM9673 62.5bps As Scheduled
POR19 GNMA 4.50% BK7174 (part in 19DE) As Scheduled
POR21 GNMA BS8481 25.5bps (Part out 20DEF) As Scheduled
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Loan Assumptions

Loan Loans are
Series Portfolio Originated

2019FG POR22 GNMA BS8527 50bps (Part out 20GHI) As Scheduled
POR23 GNMA BS8526 50.4bps (Part out 20GHI) As Scheduled

2019HI POR12 GNMA 4.50% BK7194 (part in from 19DE) As Scheduled
POR13 GNMA 4.50% BK7196 (part in from 19DE) As Scheduled
POR14 GNMA 4.50% BK7204 (part in from 19DE) As Scheduled
POR15 GNMA 4.50% BM9707 As Scheduled
POR16 GNMA BM9711 As Scheduled
POR17 GNMA BM9731 As Scheduled
POR18 GNMA BM9733 As Scheduled
POR19 GNMA BM9688 (Part w 2020GHI) As Scheduled
POR20 GNMA BM9729 As Scheduled
POR21 GNMA BM9741 As Scheduled
POR22 GNMA BM9732 As Scheduled
POR23 GNMA BM9730 (Part w 2020GHI) As Scheduled
POR24 GNMA BS8511 (Part out 2020GHI) As Scheduled
POR25 GNMA BS8521 (Part out 2020GHI) As Scheduled
POR26 GNMA 2.00% BS8542 As Scheduled

2019JKL POR04 GNMA BM9740 62.5bps (Part in 19DE) As Scheduled
POR05 GNMA BM9742 62.5bps As Scheduled
POR10 13B Tfd Lns: 1sts As Scheduled
POR12 GNMA BK7176 61.9bps (Part in 19DE) As Scheduled
POR13 GNMA BM9756 As Scheduled
POR14 GNMA BM9758 As Scheduled
POR15 GNMA BS1711 As Scheduled
POR17 GNMA BS1725 65.2bps As Scheduled
POR18 GNMA BS1726 34.0bps As Scheduled
POR19 GNMA BS1724 54.6bps As Scheduled
POR21 GNMA BK7187 59.5bps (Part in 19DE) As Scheduled
POR22 GNMA BS1738 62.5bps As Scheduled

2020ABC POR04 GNMA BS1739 73.2bps (Part in 19DE) As Scheduled
POR06 GNMA BS1737 64.2bps Non-Purpose As Scheduled
POR12 GNMA 4.50% BK7185 (Part in 19DE) As Scheduled
POR14 GNMA BS8434 37.5bps Non-Purpose As Scheduled
POR15 GNMA BS8435 43.2 bps Non-Purpose As Scheduled
POR16 GNMA BS8436 29 bps Non-Purpose As Scheduled
POR17 GNMA BS8449 36.9 bps Non-Purpose As Scheduled
POR18 GNMA BS8451 26.1 bps Non-Purpose As Scheduled

2020DEF POR05 GNMA 3.064% BS8495 56.4bps As Scheduled
POR08 GNMA 3.250% BS8467 25.0bps As Scheduled
POR14 GNMA 4.00% BM9660 (part in 19FG) As Scheduled
POR15 GNMA 4.50% BM9661 (part in 19FG) As Scheduled
POR16 GNMA 4.50% BM9663 (part in 19FG) As Scheduled
POR18 GNMA 3.022% BS8510 52.2bps As Scheduled
POR19 GNMA 3.255% BS8481 25.5bps (part w 19F) As Scheduled
POR20 GNMA 3.255% BS8496 25.5bps As Scheduled
POR21 20DEF / 02C Tfd Lns As Scheduled

2020GHI POR12 GNMA 4.00% BM9730 25.0bps (part w 19HI) As Scheduled
POR13 GNMA 2.5% BS8511 52.0bps (Part w 19HI) As Scheduled
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Loan Assumptions

Loan Loans are
Series Portfolio Originated

2020GHI POR14 GNMA 2.5% BS8527 50.0bps (Part w 19FG) As Scheduled
POR15 GNMA 2.5% BS8526 52.0bps (Part in 19FG) As Scheduled
POR16 GNMA 4.0% BM9688 26.5bps (Part w 19HI) As Scheduled
POR17 GNMA 2.0% BS8521 25.0bps (Part w 19HI) As Scheduled
POR18 GNMA 2.5% BS8545 25.0bps As Scheduled
POR19 GNMA 2.5% BS8544 25.0bps As Scheduled
POR20 GNMA 2.5% BS8543 25.0bps As Scheduled
POR21 GNMA 2.5% BS8558 45.6 bps As Scheduled

2021ABC POR04 GNMA BS8558 40.2bps (Part w 20ABC) As Scheduled
POR06 GNMA [       ] 37.5bps As Scheduled
POR08 GNMA [Feb] 37.5bps Non-Purpose As Scheduled
POR09 Part Out - GNMA [Feb 2021] 37.5bps As Scheduled
POR12 GNMA BS8434 (part in from 20ABC) As Scheduled
POR13 GNMA BS8435 (part in from 20ABC) As Scheduled
POR14 GNMA BS8436 (part in from 20ABC) As Scheduled
POR15 GNMA BS8449 (part in from 20ABC) As Scheduled
POR16 GNMA BS8451 (part in from 20ABC) As Scheduled
POR17 Part Out - GNMA [Mar 2021] 37.5bps As Scheduled
POR18 Part Out - GNMA CE1942 [Jun 2021] 52.2bps As Scheduled

2021DEF POR04 GNMA BS8597 45bps (Part w 20DEF) As Scheduled
POR05 GNMA [       ] 45bps As Scheduled
POR09 Zeros Out - GNMA [           ] 45bps As Scheduled
POR11 Zeros In - GNMA [           ] 45bps As Scheduled
POR12 GNMA BS8496 (part in from 20DEF) As Scheduled
POR13 GNMA BS8608 47.7bps (Part w 20DEF) As Scheduled

2021GHIJ POR04 GNMA CE1943 53.6bps (Part w 20GH) As Scheduled
POR05 GNMA [       ] 50.0bps As Scheduled
POR09 Zeros Out - GNMA [           ] 50.0bps As Scheduled
POR11 Zeros In - GNMA [           ] 50.0bps As Scheduled
POR12 GNMA BS8534 (part in from 20GH) As Scheduled
POR13 GNMA CE1955 50.5bps (Part w 20GH) As Scheduled
POR14 GNMA CE1970 48.8bps (Part w 20GH) As Scheduled

2021KLM POR04 GNMA [       ] 50bps (Part w 21ABC) As Scheduled
POR05 GNMA [       ] 50bps As Scheduled
POR06 GNMA [       ] 50bps As Scheduled
POR08 GNMA [       ] 50bps As Scheduled
POR09 Zeros Out - GNMA [           ] 50bps As Scheduled
POR11 Zeros In - GNMA [           ] 39.0bps As Scheduled

EXCESS POR05 1sts - 176 (30 bps) As Scheduled
POR06 GNMA MBS in Revenue Fund As Scheduled
POR09 FHLMC MBS in Revenue Fund As Scheduled
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Select Series For Yield Calculation

Include in
Series Description Yield Calc

2001AA 2001 Series AA No
2002A 2002 Series A No
2002B 2002 Series B No
2014A 2014 Series A No
2015A 2015 Series A No
2015B 2015 Series B No
2017A 2017 Series A No
2017B 2017 Series B No
2017CDE 2017 Series CDE No
2018AB 2018 Series AB No
2018C_1 2018 Series C No
2018D 2018 Series D No
2019ABC 2019 Series ABC No
2019DE 2019 Series DE No
2019FG 2019 Series FG No
2019HI 2019 Series HI No
2019JKL 2019 Series JKL No
2020ABC 2020 Series ABC No
2020DEF 2020 Series DEF No
2020GHI 2020 Series GHI No
2021ABC 2021 Series ABC - Closing No
2021DEF Closing Cash Flows No
2021GHIJ Closing Cash Flows No
2021KLM Preliminary Cash Flows No
EXCESS SF Surplus Acct No

Series Rate Table Override

Override Rate Tables Yes

Series Rate Table Override

Series Rate Table Override With

2001AA TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
TBL04 SIFMA+0.15%: Triggrs TBL03: Hgh- SIFMA+0.15%: Triggrs
TBL05 SIFMA+0.05%: Triggrs TBL04: Hgh- SIFMA+0.05%: Triggrs
TBL06 LIBOR: Triggers TBL05: Hgh- LIBOR: Triggers
TBL07 LIBOR+0.05% Swaps TBL06: Hgh- LIBOR+0.05% Swaps
TBL08 Reinvest Rates TBL07: Hgh- Reinvest Rates

2002A TBL01 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL02 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Series Rate Table Override

Series Rate Table Override With

2002A TBL03 SIFMA+0.15%: Triggrs TBL03: Hgh- SIFMA+0.15%: Triggrs
TBL04 SIFMA+0.05%: Triggrs TBL04: Hgh- SIFMA+0.05%: Triggrs
TBL05 LIBOR: Triggers TBL05: Hgh- LIBOR: Triggers
TBL06 LIBOR+0.05% Swaps TBL06: Hgh- LIBOR+0.05% Swaps
TBL07 Reinvest Rates TBL07: Hgh- Reinvest Rates

2002B TBL01 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL02 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
TBL03 SIFMA+0.15%: Triggrs TBL03: Hgh- SIFMA+0.15%: Triggrs
TBL04 SIFMA+0.05%: Triggrs TBL04: Hgh- SIFMA+0.05%: Triggrs
TBL05 LIBOR: Triggers TBL05: Hgh- LIBOR: Triggers
TBL06 LIBOR+0.05% Swaps TBL06: Hgh- LIBOR+0.05% Swaps
TBL07 Reinvest Rates TBL07: Hgh- Reinvest Rates

2014A TBL01 Reinvest Rates TBL07: Hgh- Reinvest Rates
2015A TBL07 Reinvest Rates TBL07: Hgh- Reinvest Rates
2015B TBL07 Reinvest Rates TBL07: Hgh- Reinvest Rates
2017A TBL01 S&P Reinvest Min TBL07: Hgh- Reinvest Rates
2017B TBL02 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

TBL03 Reinvest Rates TBL07: Hgh- Reinvest Rates
2017CDE TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates

TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
TBL04 LIBOR: Swap TBL02: Hgh- LIBOR: VRDO

2018AB TBL01 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL02 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
TBL03 SIFMA+0.15%: Triggrs TBL03: Hgh- SIFMA+0.15%: Triggrs
TBL04 SIFMA+0.05%: Triggrs TBL04: Hgh- SIFMA+0.05%: Triggrs
TBL05 LIBOR: Triggers TBL05: Hgh- LIBOR: Triggers
TBL06 LIBOR+0.05% Swaps TBL06: Hgh- LIBOR+0.05% Swaps
TBL07 Reinvest Rates TBL07: Hgh- Reinvest Rates
TBL08 LIBOR: Swap TBL02: Hgh- LIBOR: VRDO

2018C_1 TBL04 Reinvestment Rate TBL07: Hgh- Reinvest Rates
2018D TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO

TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
TBL04 SIFMA+0.15%: Triggrs TBL03: Hgh- SIFMA+0.15%: Triggrs
TBL05 SIFMA+0.05%: Triggrs TBL04: Hgh- SIFMA+0.05%: Triggrs
TBL06 LIBOR: Triggers TBL05: Hgh- LIBOR: Triggers
TBL07 LIBOR+0.05% Swaps TBL06: Hgh- LIBOR+0.05% Swaps
TBL08 Reinvest Rates TBL07: Hgh- Reinvest Rates

2019ABC TBL01 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
TBL02 Reinvest Rates TBL07: Hgh- Reinvest Rates

2019DE TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
TBL04 LIBOR: Swap TBL02: Hgh- LIBOR: VRDO

2019FG TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

2019HI TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO



Sep 22, 2021   9:19 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOO...:CHFA-CONS01 )   Page 16

SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Series Rate Table Override

Series Rate Table Override With

2019HI TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
2019JKL TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates

TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

2020ABC TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

2020DEF TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

2020GHI TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

2021ABC TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

2021DEF TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

2021GHIJ TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

2021KLM TBL01 Reinvest Rates - Expected TBL07: Hgh- Reinvest Rates
TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO

EXCESS TBL02 SIFMA: VRDO TBL01: Hgh- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL02: Hgh- LIBOR: VRDO
TBL04 SIFMA+0.15%: Triggrs TBL03: Hgh- SIFMA+0.15%: Triggrs
TBL05 SIFMA+0.05%: Triggrs TBL04: Hgh- SIFMA+0.05%: Triggrs
TBL06 LIBOR: Triggers TBL05: Hgh- LIBOR: Triggers
TBL07 LIBOR+0.05% Swaps TBL06: Hgh- LIBOR+0.05% Swaps
TBL08 Reinvest Rates TBL07: Hgh- Reinvest Rates

Use Series Assumptions

Series Series Batched Assumption Loan Expense Reserve Rate Table
Assumptions Overrides Overrides Overrides

2001AA N/A Yes Yes Yes Yes
2002A N/A Yes Yes Yes Yes
2002B N/A Yes Yes Yes Yes
2014A N/A Yes Yes Yes Yes
2015A N/A Yes Yes Yes Yes
2015B N/A Yes Yes Yes Yes
2017A N/A Yes Yes Yes Yes
2017B N/A Yes Yes Yes Yes
2017CDE N/A Yes Yes Yes Yes
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Use Series Assumptions

Series Series Batched Assumption Loan Expense Reserve Rate Table
Assumptions Overrides Overrides Overrides

2018AB N/A Yes Yes Yes Yes
2018C_1 N/A Yes Yes Yes Yes
2018D N/A Yes Yes Yes Yes
2019ABC N/A Yes Yes Yes Yes
2019DE N/A Yes Yes Yes Yes
2019FG N/A Yes Yes Yes Yes
2019HI N/A Yes Yes Yes Yes
2019JKL N/A Yes Yes Yes Yes
2020ABC N/A Yes Yes Yes Yes
2020DEF N/A Yes Yes Yes Yes
2020GHI N/A Yes Yes Yes Yes
2021ABC N/A Yes Yes Yes Yes
2021DEF N/A Yes Yes Yes Yes
2021GHIJ N/A Yes Yes Yes Yes
2021KLM N/A Yes Yes Yes Yes
EXCESS N/A Yes Yes Yes Yes

Value of Indenture Reserve Taps/Replen

Indenture Amount -
Present Value -1,802,607.40
Date Nov  1, 2020
Rate 1.0000000%

Compounding Freq Semiannual

Value of External Distribution

Indenture Amount 163,262,219.86
Present Value 120,341,995.46
Date Nov  1, 2020
Rate 1.0000000%

Compounding Freq Semiannual
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CASHFLOW REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Expense Summary
Gross Total Total Net Intra-Series Surplus Revenue MRA Overall

Date Revenues Debt Serv Expenses Revenues Surplus Trans Dist Balance Balance Balance

Dec 31, 2020 - - - - - 7,366,738 83,764,557 7,366,738 91,131,295
May  1, 2021 39,721,497 31,844,947 7,012,163 864,387 - 68,967,648 15,961,296 5,783,372 21,744,668
Nov  1, 2021 65,153,219 36,019,531 7,263,113 21,870,575 - 24,090,634 14,243,606 3,449,079 17,692,686
May  1, 2022 74,127,240 40,015,081 4,801,609 29,310,551 - 30,181,735 13,594,122 3,846,700 17,440,822
Nov  1, 2022 78,996,188 41,183,946 3,334,596 34,477,646 - 35,189,927 12,881,841 5,241,043 18,122,884
May  1, 2023 79,894,141 44,978,649 899,840 34,015,653 - 34,199,544 12,697,949 6,906,663 19,604,612
Nov  1, 2023 80,079,530 45,733,385 -368,588 34,714,734 - 34,826,155 12,586,527 8,454,198 21,040,725
May  1, 2024 79,011,867 58,242,490 -2,655,428 23,424,805 - 23,432,572 12,578,760 9,689,115 22,267,876
Nov  1, 2024 76,335,678 48,419,863 -4,004,517 31,920,331 - 31,904,400 12,594,692 9,524,541 22,119,233
May  1, 2025 73,824,374 50,610,519 -6,272,675 29,486,530 - 29,451,451 12,629,770 9,456,697 22,086,468
Nov  1, 2025 77,714,915 50,386,765 -7,690,988 35,019,138 - 34,141,524 13,507,384 15,629,320 29,136,705
May  1, 2026 68,616,669 54,082,384 -9,876,026 24,410,311 - 25,121,853 12,795,843 15,654,259 28,450,102
Nov  1, 2026 66,189,225 51,335,239 -11,341,945 26,195,930 - 25,049,638 13,942,135 16,257,720 30,199,855
May  1, 2027 63,759,391 59,906,214 -10,833,381 14,686,558 - 14,534,288 14,094,405 7,905,340 21,999,745
Nov  1, 2027 61,320,692 49,800,759 -11,128,369 22,648,302 - 23,447,064 13,295,643 8,048,016 21,343,660
May  1, 2028 58,815,073 66,620,276 -10,818,360 3,013,157 - 11,961,640 4,347,160 83,726 4,430,886
Nov  1, 2028 56,299,488 45,503,283 -10,691,306 21,487,510 - 22,062,234 3,772,437 79,829 3,852,266
May  1, 2029 54,131,651 44,992,927 -10,289,249 19,427,973 - 20,500,004 2,700,406 76,475 2,776,881
Nov  1, 2029 52,171,845 47,156,537 -10,168,050 15,183,358 - 16,890,687 993,077 73,214 1,066,291
May  1, 2030 48,290,953 44,641,072 -9,474,080 13,123,961 - 14,117,038 - - -
Nov  1, 2030 46,117,311 43,504,498 -9,300,184 11,912,998 - 11,912,998 - - -
May  1, 2031 45,251,669 42,554,161 -8,198,156 10,895,664 - 10,895,664 - - -
Nov  1, 2031 40,791,805 39,093,884 -7,974,384 9,672,305 - 9,672,305 - - -
May  1, 2032 39,114,070 37,838,873 -7,087,777 8,362,975 - 8,225,965 137,010 48,917 185,927
Nov  1, 2032 36,266,481 35,770,497 -6,574,596 7,070,581 - 7,123,753 83,838 46,436 130,273
May  1, 2033 34,623,563 33,123,274 -5,616,437 7,116,726 - 7,200,564 - - -
Nov  1, 2033 33,267,405 32,704,781 -5,170,253 5,732,877 - 5,732,877 - - -
May  1, 2034 31,516,593 29,888,418 -4,280,112 5,908,288 - 5,908,288 - - -
Nov  1, 2034 30,169,258 28,769,426 -3,827,707 5,227,539 - 5,227,539 - 152 152
May  1, 2035 28,596,944 27,989,717 -3,038,895 3,646,123 - 3,646,123 - 312 312
Nov  1, 2035 26,697,839 29,291,323 -2,626,850 33,367 - 33,367 - 652 652
May  1, 2036 25,583,501 24,805,902 -2,131,869 2,909,468 - 2,909,468 - 588 588
Nov  1, 2036 24,711,465 24,250,027 -1,837,151 2,298,589 - 2,298,589 - 338 338
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CASHFLOW REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Expense Summary
Gross Total Total Net Intra-Series Surplus Revenue MRA Overall

Date Revenues Debt Serv Expenses Revenues Surplus Trans Dist Balance Balance Balance

May  1, 2037 23,260,438 23,003,462 -1,450,994 1,707,969 - 1,707,969 - 341 341
Nov  1, 2037 21,867,816 20,009,370 -1,196,349 3,054,795 - 3,054,795 - 595 595
May  1, 2038 21,109,080 17,593,734 -883,288 4,398,634 - 4,398,634 - 194 194
Nov  1, 2038 20,484,408 16,667,814 -681,482 4,498,075 - 4,498,075 - 703 703
May  1, 2039 19,987,431 17,357,980 -430,977 3,060,428 - 3,060,428 - 127 127
Nov  1, 2039 19,584,296 17,042,174 -245,035 2,787,157 - 2,787,157 - 889 889
May  1, 2040 19,193,929 16,516,126 -43,130 2,720,933 - 2,720,933 - 128 128
Nov  1, 2040 18,818,028 16,144,851 142,903 2,530,274 - 2,530,274 - 533 533
May  1, 2041 18,441,209 15,734,194 296,527 2,410,488 - 2,410,488 - 676 676
Nov  1, 2041 17,885,126 14,649,166 421,779 2,814,181 - 2,814,181 - 50 50
May  1, 2042 17,518,020 13,821,314 488,833 3,207,873 - 3,207,873 - 496 496
Nov  1, 2042 17,207,140 13,570,760 552,633 3,083,748 - 3,083,748 - 520 520
May  1, 2043 16,895,696 12,775,227 582,732 3,537,737 - 3,537,737 - 549 549
Nov  1, 2043 16,594,222 12,481,747 625,166 3,487,309 - 3,487,309 - 813 813
May  1, 2044 16,268,151 12,082,014 610,560 3,575,576 - 3,575,576 - 215 215
Nov  1, 2044 15,941,689 10,600,039 563,890 4,777,760 - 4,307,814 469,946 720,297 1,190,242
May  1, 2045 15,628,643 8,650,905 490,395 6,487,343 - 6,483,548 473,740 3,425,883 3,899,623
Nov  1, 2045 15,333,550 8,434,315 461,478 6,437,757 - 6,439,735 471,762 6,236,730 6,708,493
May  1, 2046 15,042,106 8,251,300 401,838 6,388,969 - 6,387,438 473,293 9,154,840 9,628,133
Nov  1, 2046 14,761,358 8,021,126 370,211 6,370,021 - 6,371,148 472,166 12,214,735 12,686,901
May  1, 2047 14,480,053 7,825,914 311,562 6,342,578 - 6,342,315 472,428 15,400,141 15,872,569
Nov  1, 2047 14,015,527 7,635,331 277,217 6,102,979 - 6,123,977 451,430 18,664,826 19,116,256
May  1, 2048 13,501,221 5,874,438 220,082 7,406,701 - 7,405,329 452,802 23,480,903 23,933,705
Nov  1, 2048 12,754,023 4,161,159 190,783 8,402,082 - 7,440,904 1,413,980 29,734,529 31,148,508
May  1, 2049 11,466,627 3,712,505 158,873 7,595,250 - 6,609,796 2,389,434 35,890,279 38,279,713
Nov  1, 2049 10,033,941 3,605,263 142,918 6,285,761 - 5,388,047 3,287,148 41,055,913 44,343,061
May  1, 2050 8,215,913 3,417,719 113,636 4,684,557 - 3,783,174 4,178,531 45,166,852 49,345,383
Nov  1, 2050 6,675,483 5,296,062 94,484 1,284,937 - 314,845 5,148,623 45,767,036 50,915,659
May  1, 2051 3,935,825 7,061,725 51,874 -3,177,774 - -1,839,223 3,810,072 44,427,717 48,237,789
Nov  1, 2051 1,482,115 2,028,290 51 -546,225 - 3,143,867 120,000 - 120,000
May  1, 2052 36,401 - - 36,401 - 46,401 110,000 - 110,000
Nov  1, 2052 5,499 - - 5,499 - 5,499 110,000 - 110,000
May  1, 2053 5,369 - - 5,369 - 5,369 110,000 - 110,000
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CASHFLOW REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Expense Summary
Gross Total Total Net Intra-Series Surplus Revenue MRA Overall

Date Revenues Debt Serv Expenses Revenues Surplus Trans Dist Balance Balance Balance

Nov  1, 2053 5,367 - - 5,367 - 5,367 110,000 - 110,000
May  1, 2054 5,242 - - 5,242 - 5,242 110,000 - 110,000
Nov  1, 2054 5,244 - - 5,244 - 5,244 110,000 - 110,000
May  1, 2055 3,323 - - 3,323 - 113,323 - - -
Nov  1, 2055 897 - - 897 - 897 - - -
May  1, 2056 873 - - 873 - 873 - - -

2,155,612,823 1,675,084,670 -157,326,841 637,854,994 0 729,990,378
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Assets Liabilities
Res/Acq Loan Short-Term MRA Ind Red Total Parity Bond Other Total

Date Valuation Valuation Valuation Valuation Fund Val Assets Assets Value Liabilities Liabilities

Dec 31, 2020 39,271,666 1,077,889,367 83,764,557 7,366,738 - 1,208,292,328 1,208,292,328 1,166,385,699 - 1,166,385,699
May  1, 2021 37,963,194 1,176,000,715 78,209,503 5,783,372 - 1,297,956,783 1,297,956,783 1,264,768,107 - 1,264,768,107
Nov  1, 2021 29,392,342 1,356,999,098 44,435,325 3,449,079 - 1,434,275,845 1,434,275,845 1,400,249,695 - 1,400,249,695
May  1, 2022 29,044,342 1,432,233,733 43,559,405 3,846,700 - 1,508,684,179 1,508,684,179 1,473,607,572 - 1,473,607,572
Nov  1, 2022 27,578,967 1,380,734,451 42,399,900 5,241,043 - 1,455,954,362 1,455,954,362 1,417,559,763 - 1,417,559,763
May  1, 2023 27,214,592 1,326,634,482 38,408,810 6,906,663 - 1,399,164,548 1,399,164,548 1,357,794,307 - 1,357,794,307
Nov  1, 2023 26,902,217 1,271,407,985 35,860,983 8,454,198 - 1,342,625,382 1,342,625,382 1,298,540,647 - 1,298,540,647
May  1, 2024 26,629,162 1,216,557,949 23,882,074 9,689,115 - 1,276,758,300 1,276,758,300 1,230,427,256 - 1,230,427,256
Nov  1, 2024 26,352,487 1,163,268,466 23,120,230 9,524,541 - 1,222,265,724 1,222,265,724 1,173,641,023 - 1,173,641,023
May  1, 2025 26,103,212 1,111,787,849 22,089,119 9,456,697 - 1,169,436,877 1,169,436,877 1,118,849,173 - 1,118,849,173
Nov  1, 2025 19,369,116 1,062,054,882 22,390,214 15,629,320 - 1,119,443,533 1,119,443,533 1,065,976,082 - 1,065,976,082
May  1, 2026 19,179,841 1,014,016,421 20,600,339 15,654,259 - 1,069,450,861 1,069,450,861 1,014,986,305 - 1,014,986,305
Nov  1, 2026 18,996,543 967,613,943 21,561,550 16,257,720 - 1,024,429,757 1,024,429,757 966,834,565 - 966,834,565
May  1, 2027 18,769,443 922,796,171 20,752,406 7,905,340 - 970,223,360 970,223,360 910,960,751 - 910,960,751
Nov  1, 2027 18,545,843 879,593,431 20,137,446 8,048,016 - 926,324,737 926,324,737 865,789,915 - 865,789,915
May  1, 2028 18,386,793 838,015,220 10,180,371 83,726 - 866,666,110 866,666,110 804,117,259 - 804,117,259
Nov  1, 2028 18,226,718 797,873,919 10,957,554 79,829 - 827,138,021 827,138,021 762,283,140 - 762,283,140
May  1, 2029 18,071,868 759,160,793 9,522,719 76,475 - 786,831,856 786,831,856 719,953,059 - 719,953,059
Nov  1, 2029 17,774,115 721,810,726 7,211,911 73,214 - 746,869,967 746,869,967 677,992,658 - 677,992,658
May  1, 2030 16,846,436 687,482,441 5,274,594 - - 709,603,472 709,603,472 639,297,718 - 639,297,718
Nov  1, 2030 14,489,845 654,632,394 4,087,749 - - 673,209,988 673,209,988 601,474,150 - 601,474,150
May  1, 2031 11,828,997 623,586,249 4,026,233 - - 639,441,478 639,441,478 566,779,243 - 566,779,243
Nov  1, 2031 11,405,562 594,652,651 4,255,915 - - 610,314,128 610,314,128 535,898,683 - 535,898,683
May  1, 2032 10,477,573 566,786,845 3,666,019 48,917 - 580,979,355 580,979,355 505,872,336 - 505,872,336
Nov  1, 2032 9,825,085 541,206,264 3,054,443 46,436 - 554,132,227 554,132,227 478,997,962 - 478,997,962
May  1, 2033 8,849,550 516,741,214 2,654,416 - - 528,245,181 528,245,181 452,488,396 - 452,488,396
Nov  1, 2033 6,434,702 493,126,527 2,475,657 - - 502,036,885 502,036,885 426,736,535 - 426,736,535
May  1, 2034 2,846,104 470,749,645 2,823,560 - - 476,419,309 476,419,309 401,505,344 - 401,505,344
Nov  1, 2034 0 449,230,897 2,785,113 152 - 452,016,162 452,016,162 376,292,851 - 376,292,851
May  1, 2035 0 428,494,848 1,450,668 312 - 429,945,828 429,945,828 351,347,142 - 351,347,142
Nov  1, 2035 0 409,248,433 858,448 652 - 410,107,533 410,107,533 326,756,368 - 326,756,368
May  1, 2036 0 390,747,676 1,053,616 588 - 391,801,880 391,801,880 306,423,729 - 306,423,729
Nov  1, 2036 0 372,798,575 978,410 338 - 373,777,323 373,777,323 286,107,490 - 286,107,490
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Assets Liabilities
Res/Acq Loan Short-Term MRA Ind Red Total Parity Bond Other Total

Date Valuation Valuation Valuation Valuation Fund Val Assets Assets Value Liabilities Liabilities

May  1, 2037 0 355,968,102 573,717 341 - 356,542,159 356,542,159 266,855,085 - 266,855,085
Nov  1, 2037 0 340,215,843 570,180 595 - 340,786,619 340,786,619 251,679,178 - 251,679,178
May  1, 2038 0 324,941,808 564,602 194 - 325,506,604 325,506,604 238,307,650 - 238,307,650
Nov  1, 2038 0 309,999,200 557,849 703 - 310,557,752 310,557,752 225,545,043 - 225,545,043
May  1, 2039 0 295,293,477 499,334 127 - 295,792,938 295,792,938 212,115,911 - 212,115,911
Nov  1, 2039 0 280,740,486 488,095 889 - 281,229,470 281,229,470 198,614,824 - 198,614,824
May  1, 2040 0 266,324,721 490,387 128 - 266,815,236 266,815,236 185,471,361 - 185,471,361
Nov  1, 2040 0 252,039,647 480,732 533 - 252,520,912 252,520,912 172,300,111 - 172,300,111
May  1, 2041 0 237,882,042 480,869 676 - 238,363,586 238,363,586 159,230,674 - 159,230,674
Nov  1, 2041 0 224,029,913 481,310 50 - 224,511,273 224,511,273 147,432,661 - 147,432,661
May  1, 2042 0 210,299,764 473,339 496 - 210,773,599 210,773,599 136,080,695 - 136,080,695
Nov  1, 2042 0 196,646,801 466,338 520 - 197,113,660 197,113,660 124,614,406 - 124,614,406
May  1, 2043 0 183,066,671 471,686 549 - 183,538,906 183,538,906 113,488,433 - 113,488,433
Nov  1, 2043 0 169,557,098 459,289 813 - 170,017,200 170,017,200 102,477,427 - 102,477,427
May  1, 2044 0 156,138,107 449,693 215 - 156,588,015 156,588,015 91,916,047 - 91,916,047
Nov  1, 2044 0 142,803,687 874,401 720,297 - 144,398,385 144,398,385 82,783,959 - 82,783,959
May  1, 2045 0 129,542,179 875,263 3,425,883 - 133,843,325 133,843,325 75,290,839 - 75,290,839
Nov  1, 2045 - 116,349,759 863,413 6,236,730 - 123,449,902 123,449,902 67,786,371 - 67,786,371
May  1, 2046 - 103,218,657 863,153 9,154,840 - 113,236,649 113,236,649 60,255,246 - 60,255,246
Nov  1, 2046 - 90,144,285 859,365 12,214,735 - 103,218,385 103,218,385 52,767,163 - 52,767,163
May  1, 2047 - 77,123,109 854,178 15,400,141 - 93,377,428 93,377,428 45,316,830 - 45,316,830
Nov  1, 2047 - 64,344,338 813,853 18,664,826 - 83,823,017 83,823,017 37,936,546 - 37,936,546
May  1, 2048 - 51,859,443 647,592 23,480,903 - 75,987,938 75,987,938 32,127,314 - 32,127,314
Nov  1, 2048 - 39,876,849 1,601,871 29,734,529 - 71,213,248 71,213,248 27,848,704 - 27,848,704
May  1, 2049 - 29,013,798 2,829,179 35,890,279 - 67,733,255 67,733,255 23,885,654 - 23,885,654
Nov  1, 2049 - 19,454,243 3,675,522 41,055,913 - 64,185,678 64,185,678 19,663,099 - 19,663,099
May  1, 2050 - 11,597,607 4,338,052 45,166,852 - 61,102,511 61,102,511 15,750,979 - 15,750,979
Nov  1, 2050 - 5,199,172 5,238,977 45,767,036 - 56,205,184 56,205,184 9,839,227 - 9,839,227
May  1, 2051 - 1,456,316 3,830,073 44,427,717 - 49,714,105 49,714,105 2,165,055 - 2,165,055
Nov  1, 2051 - 40,946 139,980 - - 180,926 180,926 - - -
May  1, 2052 - 8,610 129,980 - - 138,589 138,589 - - -
Nov  1, 2052 - 7,075 129,980 - - 137,055 137,055 - - -
May  1, 2053 - 5,583 129,980 - - 135,563 135,563 - - -



Sep 22, 2021   9:19 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 23

BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Assets Liabilities
Res/Acq Loan Short-Term MRA Ind Red Total Parity Bond Other Total

Date Valuation Valuation Valuation Valuation Fund Val Assets Assets Value Liabilities Liabilities

Nov  1, 2053 - 4,132 129,980 - - 134,112 134,112 - - -
May  1, 2054 - 2,720 129,980 - - 132,700 132,700 - - -
Nov  1, 2054 - 1,346 129,980 - - 131,326 131,326 - - -
May  1, 2055 - 589 19,980 - - 20,569 20,569 - - -
Nov  1, 2055 - 287 19,980 - - 20,267 20,267 - - -
May  1, 2056 - - 19,980 - - 19,980 19,980 - - -
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Asset
Date Coverage Parity

Dec 31, 2020 41,906,629 103.593
May  1, 2021 33,188,676 102.624
Nov  1, 2021 34,026,150 102.430
May  1, 2022 35,076,607 102.380
Nov  1, 2022 38,394,599 102.708
May  1, 2023 41,370,241 103.047
Nov  1, 2023 44,084,735 103.395
May  1, 2024 46,331,044 103.765
Nov  1, 2024 48,624,701 104.143
May  1, 2025 50,587,704 104.521
Nov  1, 2025 53,467,451 105.016
May  1, 2026 54,464,556 105.366
Nov  1, 2026 57,595,192 105.957
May  1, 2027 59,262,609 106.506
Nov  1, 2027 60,534,822 106.992
May  1, 2028 62,548,851 107.779
Nov  1, 2028 64,854,880 108.508
May  1, 2029 66,878,797 109.289
Nov  1, 2029 68,877,309 110.159
May  1, 2030 70,305,754 110.997
Nov  1, 2030 71,735,838 111.927
May  1, 2031 72,662,235 112.820
Nov  1, 2031 74,415,445 113.886
May  1, 2032 75,107,019 114.847
Nov  1, 2032 75,134,265 115.686
May  1, 2033 75,756,785 116.742
Nov  1, 2033 75,300,350 117.646
May  1, 2034 74,913,965 118.658
Nov  1, 2034 75,723,311 120.124
May  1, 2035 78,598,686 122.371
Nov  1, 2035 83,351,165 125.509
May  1, 2036 85,378,151 127.863
Nov  1, 2036 87,669,833 130.642
May  1, 2037 89,687,074 133.609



Sep 22, 2021   9:19 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 25

BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Asset
Date Coverage Parity

Nov  1, 2037 89,107,441 135.405
May  1, 2038 87,198,954 136.591
Nov  1, 2038 85,012,709 137.692
May  1, 2039 83,677,027 139.449
Nov  1, 2039 82,614,646 141.595
May  1, 2040 81,343,875 143.858
Nov  1, 2040 80,220,801 146.559
May  1, 2041 79,132,912 149.697
Nov  1, 2041 77,078,612 152.281
May  1, 2042 74,692,904 154.889
Nov  1, 2042 72,499,254 158.179
May  1, 2043 70,050,473 161.725
Nov  1, 2043 67,539,773 165.907
May  1, 2044 64,671,968 170.360
Nov  1, 2044 61,614,426 174.428
May  1, 2045 58,552,486 177.768
Nov  1, 2045 55,663,531 182.116
May  1, 2046 52,981,403 187.928
Nov  1, 2046 50,451,222 195.611
May  1, 2047 48,060,598 206.055
Nov  1, 2047 45,886,471 220.956
May  1, 2048 43,860,624 236.521
Nov  1, 2048 43,364,544 255.715
May  1, 2049 43,847,601 283.573
Nov  1, 2049 44,522,579 326.427
May  1, 2050 45,351,532 387.928
Nov  1, 2050 46,365,957 571.236
May  1, 2051 47,549,050 2,296.205
Nov  1, 2051 180,926 -
May  1, 2052 138,589 -
Nov  1, 2052 137,055 -
May  1, 2053 135,563 -
Nov  1, 2053 134,112 -
May  1, 2054 132,700 -
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Asset
Date Coverage Parity

Nov  1, 2054 131,326 -
May  1, 2055 20,569 -
Nov  1, 2055 20,267 -
May  1, 2056 19,980 -
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REVENUE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Loan Acquisition Reserve Short Term Other Gross
Date Revenues Revenues Revenues Interest Revenues Revenues

Jan 30, 2021 8,914,605 - - - - 8,914,605
May  1, 2021 28,584,346 20,989 1,614,991 36,398 550,168 30,806,892
Nov  1, 2021 63,992,383 885 1,107,283 52,669 - 65,153,219
May  1, 2022 72,802,450 1,422 894,798 428,570 - 74,127,240
Nov  1, 2022 76,396,128 - 2,035,595 564,464 - 78,996,188
May  1, 2023 78,020,547 - 939,950 933,645 - 79,894,141
Nov  1, 2023 78,152,766 - 909,958 1,016,806 - 80,079,530
May  1, 2024 76,785,492 - 912,438 1,313,937 - 79,011,867
Nov  1, 2024 74,256,556 - 939,006 1,140,116 - 76,335,678
May  1, 2025 71,510,493 - 951,846 1,362,035 - 73,824,374
Nov  1, 2025 68,856,873 - 7,461,296 1,396,745 - 77,714,915
May  1, 2026 66,286,631 - 753,221 1,576,817 - 68,616,669
Nov  1, 2026 63,804,079 - 774,587 1,610,559 - 66,189,225
May  1, 2027 61,401,043 - 811,738 1,546,610 - 63,759,391
Nov  1, 2027 58,995,157 - 809,135 1,516,400 - 61,320,692
May  1, 2028 56,610,248 - 738,697 1,466,128 - 58,815,073
Nov  1, 2028 54,439,986 - 740,290 1,119,212 - 56,299,488
May  1, 2029 52,304,220 - 728,743 1,098,688 - 54,131,651
Nov  1, 2029 50,258,849 - 873,655 1,039,342 - 52,171,845
May  1, 2030 46,589,697 - 822,657 878,599 - 48,290,953
Nov  1, 2030 44,513,090 - 808,046 796,176 - 46,117,311
May  1, 2031 42,135,337 - 2,394,137 722,195 - 45,251,669
Nov  1, 2031 39,481,764 - 651,382 658,659 - 40,791,805
May  1, 2032 37,904,140 - 602,040 607,890 - 39,114,070
Nov  1, 2032 35,132,790 - 579,628 554,064 - 36,266,481
May  1, 2033 33,566,088 - 573,055 484,421 - 34,623,563
Nov  1, 2033 32,281,711 - 522,856 462,838 - 33,267,405
May  1, 2034 30,630,192 - 475,704 410,697 - 31,516,593
Nov  1, 2034 29,382,128 - 374,751 412,379 - 30,169,258
May  1, 2035 28,225,245 - 320 371,380 - 28,596,944
Nov  1, 2035 26,379,983 - - 317,856 - 26,697,839
May  1, 2036 25,300,845 - - 282,656 - 25,583,501
Nov  1, 2036 24,427,677 - - 283,787 - 24,711,465
May  1, 2037 23,001,683 - - 258,755 - 23,260,438
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REVENUE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Loan Acquisition Reserve Short Term Other Gross
Date Revenues Revenues Revenues Interest Revenues Revenues

Nov  1, 2037 21,636,669 - - 231,147 - 21,867,816
May  1, 2038 20,890,522 - - 218,558 - 21,109,080
Nov  1, 2038 20,299,641 - - 184,767 - 20,484,408
May  1, 2039 19,809,710 - - 177,720 - 19,987,431
Nov  1, 2039 19,407,347 - - 176,949 - 19,584,296
May  1, 2040 19,022,799 - - 171,130 - 19,193,929
Nov  1, 2040 18,646,949 - - 171,078 - 18,818,028
May  1, 2041 18,276,394 - - 164,815 - 18,441,209
Nov  1, 2041 17,730,758 - - 154,368 - 17,885,126
May  1, 2042 17,372,515 - - 145,505 - 17,518,020
Nov  1, 2042 17,060,468 - - 146,672 - 17,207,140
May  1, 2043 16,753,995 - - 141,702 - 16,895,696
Nov  1, 2043 16,450,963 - - 143,259 - 16,594,222
May  1, 2044 16,129,210 - - 138,940 - 16,268,151
Nov  1, 2044 15,815,151 - - 126,538 - 15,941,689
May  1, 2045 15,514,058 - - 114,585 - 15,628,643
Nov  1, 2045 15,217,936 - - 115,614 - 15,333,550
May  1, 2046 14,930,630 - - 111,476 - 15,042,106
Nov  1, 2046 14,648,823 - - 112,535 - 14,761,358
May  1, 2047 14,371,391 - - 108,662 - 14,480,053
Nov  1, 2047 13,906,407 - - 109,119 - 14,015,527
May  1, 2048 13,395,975 - - 105,247 - 13,501,221
Nov  1, 2048 12,684,458 - - 69,565 - 12,754,023
May  1, 2049 11,372,095 - - 94,533 - 11,466,627
Nov  1, 2049 9,903,091 - - 130,850 - 10,033,941
May  1, 2050 8,066,571 - - 149,341 - 8,215,913
Nov  1, 2050 6,508,467 - - 167,017 - 6,675,483
May  1, 2051 3,783,832 - - 151,993 - 3,935,825
Nov  1, 2051 1,422,603 - - 59,513 - 1,482,115
May  1, 2052 32,549 - - 3,851 - 36,401
Nov  1, 2052 1,658 - - 3,841 - 5,499
May  1, 2053 1,591 - - 3,778 - 5,369
Nov  1, 2053 1,526 - - 3,841 - 5,367
May  1, 2054 1,464 - - 3,778 - 5,242
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REVENUE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Loan Acquisition Reserve Short Term Other Gross
Date Revenues Revenues Revenues Interest Revenues Revenues

Nov  1, 2054 1,403 - - 3,841 - 5,244
May  1, 2055 767 - - 2,556 - 3,323
Nov  1, 2055 306 - - 591 - 897
May  1, 2056 288 - - 584 - 873

2,092,396,204 23,296 31,801,804 30,841,351 550,168 2,155,612,823
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INDENTURE LEVEL RESERVE FUND REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

General Fund (RES03)

Replenishment & (-Taps) Reserve Balances Reserve Valuation
Principal Premium Net Repl Yield Total Accrued

Date Repl (-Tap) (-Discount) (-Taps) Unrestricted Restricted Balance Interest Value

Jan  1, 2021 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2021 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2021 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2022 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2022 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2023 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2023 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2024 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2024 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2025 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2025 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2026 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2026 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2027 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2027 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2028 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2028 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2029 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2029 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2030 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2030 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2031 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2031 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2032 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2032 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2033 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2033 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2034 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2034 -1,344,000 - -1,344,000 113,656,000 - 113,656,000 - 113,656,000
May  1, 2035 -3,718,000 - -3,718,000 109,938,000 - 109,938,000 - 109,938,000
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INDENTURE LEVEL RESERVE FUND REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

General Fund (RES03)

Replenishment & (-Taps) Reserve Balances Reserve Valuation
Principal Premium Net Repl Yield Total Accrued

Date Repl (-Tap) (-Discount) (-Taps) Unrestricted Restricted Balance Interest Value

Nov  1, 2035 -5,639,000 - -5,639,000 104,299,000 - 104,299,000 - 104,299,000
May  1, 2036 -3,117,000 - -3,117,000 101,182,000 - 101,182,000 - 101,182,000
Nov  1, 2036 -3,381,000 - -3,381,000 97,801,000 - 97,801,000 - 97,801,000
May  1, 2037 -3,553,000 - -3,553,000 94,248,000 - 94,248,000 - 94,248,000
Nov  1, 2037 -840,000 - -840,000 93,408,000 - 93,408,000 - 93,408,000
May  1, 2038 305,000 - 305,000 93,713,000 - 93,713,000 - 93,713,000
Nov  1, 2038 530,000 - 530,000 94,243,000 - 94,243,000 - 94,243,000
May  1, 2039 -454,000 - -454,000 93,789,000 - 93,789,000 - 93,789,000
Nov  1, 2039 -753,000 - -753,000 93,036,000 - 93,036,000 - 93,036,000
May  1, 2040 -580,000 - -580,000 92,456,000 - 92,456,000 - 92,456,000
Nov  1, 2040 -738,000 - -738,000 91,718,000 - 91,718,000 - 91,718,000
May  1, 2041 -752,000 - -752,000 90,966,000 - 90,966,000 - 90,966,000
Nov  1, 2041 283,000 - 283,000 91,249,000 - 91,249,000 - 91,249,000
May  1, 2042 711,000 - 711,000 91,960,000 - 91,960,000 - 91,960,000
Nov  1, 2042 617,000 - 617,000 92,577,000 - 92,577,000 - 92,577,000
May  1, 2043 1,002,000 - 1,002,000 93,579,000 - 93,579,000 - 93,579,000
Nov  1, 2043 1,189,000 - 1,189,000 94,768,000 - 94,768,000 - 94,768,000
May  1, 2044 1,718,000 - 1,718,000 96,486,000 - 96,486,000 - 96,486,000
Nov  1, 2044 2,101,000 - 2,101,000 98,587,000 - 98,587,000 - 98,587,000
May  1, 2045 2,293,000 - 2,293,000 100,880,000 - 100,880,000 - 100,880,000
Nov  1, 2045 2,254,000 - 2,254,000 103,134,000 - 103,134,000 - 103,134,000
May  1, 2046 2,206,000 - 2,206,000 105,340,000 - 105,340,000 - 105,340,000
Nov  1, 2046 2,205,000 - 2,205,000 107,545,000 - 107,545,000 - 107,545,000
May  1, 2047 2,232,000 - 2,232,000 109,777,000 - 109,777,000 - 109,777,000
Nov  1, 2047 2,182,000 - 2,182,000 111,959,000 - 111,959,000 - 111,959,000
May  1, 2048 2,210,000 - 2,210,000 114,169,000 - 114,169,000 - 114,169,000
Nov  1, 2048 831,000 - 831,000 115,000,000 - 115,000,000 - 115,000,000
May  1, 2049 - - - 115,000,000 - 115,000,000 - 115,000,000
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INDENTURE LEVEL RESERVE FUND REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

General Fund (RES03)

Replenishment & (-Taps) Reserve Balances Reserve Valuation
Principal Premium Net Repl Yield Total Accrued

Date Repl (-Tap) (-Discount) (-Taps) Unrestricted Restricted Balance Interest Value

Nov  1, 2049 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2050 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2050 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2051 - - - - - - - -

0 0 0 0
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SURPLUS DISTRIBUTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Distribution of Surpluses
Res. Taps Redemption MRA Ind Res Surplus to Other Total Surplus

Date Dis (-Rec) Dis (-Rec) Dis (-Rec) Issuer Replen Series Dist

Dec 31, 2020 - - 7,366,738 - - - 7,366,738
May  1, 2021 - 70,135,798 -1,168,151 - - - 68,967,648
Nov  1, 2021 - 26,066,925 -1,976,291 - - - 24,090,634
May  1, 2022 - 29,550,686 631,049 - - - 30,181,735
Nov  1, 2022 - 33,830,586 1,359,341 - - - 35,189,927
May  1, 2023 - 32,608,257 1,591,287 - - - 34,199,544
Nov  1, 2023 - 33,392,254 1,433,901 - - - 34,826,155
May  1, 2024 - 22,377,249 1,055,323 - - - 23,432,572
Nov  1, 2024 - 32,298,458 -394,058 - - - 31,904,400
May  1, 2025 - 29,790,660 -339,209 - - - 29,451,451
Nov  1, 2025 - 28,271,573 5,869,951 - - - 34,141,524
May  1, 2026 - 25,661,443 -539,591 - - - 25,121,853
Nov  1, 2026 - 25,061,659 -12,021 - - - 25,049,638
May  1, 2027 - 23,512,400 -8,978,112 - - - 14,534,288
Nov  1, 2027 - 23,629,638 -182,574 - - - 23,447,064
May  1, 2028 - 20,264,064 -8,302,424 - - - 11,961,640
Nov  1, 2028 - 22,076,026 -13,792 - - - 22,062,234
May  1, 2029 - 20,512,277 -12,273 - - - 20,500,004
Nov  1, 2029 - 16,901,922 -11,234 - - - 16,890,687
May  1, 2030 -672,529 14,875,700 -86,133 - - - 14,117,038
Nov  1, 2030 -2,104,642 14,026,723 -9,084 - - - 11,912,998
May  1, 2031 -702,648 11,618,390 -20,078 - - - 10,895,664
Nov  1, 2031 -165,485 9,845,242 -7,453 - - - 9,672,305
May  1, 2032 -670,639 8,854,441 42,163 - - - 8,225,965
Nov  1, 2032 -394,064 7,525,971 -8,154 - - - 7,123,753
May  1, 2033 -705,309 7,958,377 -52,504 - - - 7,200,564
Nov  1, 2033 -2,145,423 7,883,101 -4,801 - - - 5,732,877
May  1, 2034 -3,302,449 9,214,095 -3,359 - - - 5,908,288
Nov  1, 2034 -2,549,679 9,124,046 -1,346,828 - - - 5,227,539
May  1, 2035 - 7,366,264 -5,064,141 - 1,344,000 - 3,646,123
Nov  1, 2035 - 5,673,554 -7,749,187 - 2,109,000 - 33,367
May  1, 2036 - 6,027,807 -5,528,339 - 2,410,000 - 2,909,468
Nov  1, 2036 - 5,681,033 -5,190,444 - 1,808,000 - 2,298,589
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SURPLUS DISTRIBUTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Distribution of Surpluses
Res. Taps Redemption MRA Ind Res Surplus to Other Total Surplus

Date Dis (-Rec) Dis (-Rec) Dis (-Rec) Issuer Replen Series Dist

May  1, 2037 - 5,267,712 -5,594,743 - 2,035,000 - 1,707,969
Nov  1, 2037 - 3,907,371 -2,266,575 - 1,414,000 - 3,054,795
May  1, 2038 - 4,105,950 -3,854,316 - 4,147,000 - 4,398,634
Nov  1, 2038 - 4,010,854 -882,778 - 1,370,000 - 4,498,075
May  1, 2039 - 3,555,617 -1,850,189 - 1,355,000 - 3,060,428
Nov  1, 2039 - 3,579,848 -2,189,691 - 1,397,000 - 2,787,157
May  1, 2040 - 3,340,755 -2,338,822 - 1,719,000 - 2,720,933
Nov  1, 2040 - 3,306,595 -2,459,321 - 1,683,000 - 2,530,274
May  1, 2041 - 3,199,573 -2,435,086 - 1,646,000 - 2,410,488
Nov  1, 2041 - 2,578,455 -1,254,274 - 1,490,000 - 2,814,181
May  1, 2042 - 2,543,995 -806,122 - 1,470,000 - 3,207,873
Nov  1, 2042 - 2,514,288 -880,540 - 1,450,000 - 3,083,748
May  1, 2043 - 2,581,322 -510,584 - 1,467,000 - 3,537,737
Nov  1, 2043 - 2,343,608 -503,299 - 1,647,000 - 3,487,309
May  1, 2044 - 1,901,785 -309,209 - 1,983,000 - 3,575,576
Nov  1, 2044 - 1,541,850 664,965 - 2,101,000 - 4,307,814
May  1, 2045 - 1,575,188 2,615,360 - 2,293,000 - 6,483,548
Nov  1, 2045 - 1,544,595 2,641,140 - 2,254,000 - 6,439,735
May  1, 2046 - 1,509,334 2,672,104 - 2,206,000 - 6,387,438
Nov  1, 2046 - 1,440,423 2,725,726 - 2,205,000 - 6,371,148
May  1, 2047 - 1,339,883 2,770,432 - 2,232,000 - 6,342,315
Nov  1, 2047 - 1,190,958 2,751,020 - 2,182,000 - 6,123,977
May  1, 2048 - 976,599 4,218,729 - 2,210,000 - 7,405,329
Nov  1, 2048 - 1,126,710 5,483,193 - 831,000 - 7,440,904
May  1, 2049 - 1,379,904 5,229,892 - - - 6,609,796
Nov  1, 2049 - 1,331,184 4,056,862 - - - 5,388,047
May  1, 2050 - 893,268 2,889,907 - - - 3,783,174
Nov  1, 2050 - 1,062,584 -747,739 - - - 314,845
May  1, 2051 - 848,819 -2,688,042 - - - -1,839,223
Nov  1, 2051 - 147,847 2,996,020 - - - 3,143,867
May  1, 2052 - - 46,401 - - - 46,401
Nov  1, 2052 - - 5,499 - - - 5,499
May  1, 2053 - - 5,369 - - - 5,369
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SURPLUS DISTRIBUTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Distribution of Surpluses
Res. Taps Redemption MRA Ind Res Surplus to Other Total Surplus

Date Dis (-Rec) Dis (-Rec) Dis (-Rec) Issuer Replen Series Dist

Nov  1, 2053 - - 5,367 - - - 5,367
May  1, 2054 - - 5,242 - - - 5,242
Nov  1, 2054 - - 5,244 - - - 5,244
May  1, 2055 - - 113,323 - - - 113,323
Nov  1, 2055 - - 897 - - - 897
May  1, 2056 - - 873 - - - 873

-13,412,865 708,263,492 -17,318,248 0 52,458,000 0 729,990,378
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MRA BALANCE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Series Total
Ind Res Interest on Ind Res Total Series Send to Send to Net Ind Res Taps Issuer Indenture MRA

Date Fund Rev MRA Balance Fund Replen Deposits Series (TAP) Series (RED) Deposits Dis (-Rec) Dis (-Rec) Expenses Balance

Dec 31, 2020 - - - 7,366,738 - - 7,366,738 - - - 7,366,738
May  1, 2021 - 2,024 - 1,060,319 2,228,470 - -1,166,127 - - 417,239 5,783,372
Nov  1, 2021 - 2,382 - 879,683 2,855,974 - -1,973,909 - - 360,383 3,449,079
May  1, 2022 - 21,272 - 1,884,186 1,253,137 - 652,321 - - 254,700 3,846,700
Nov  1, 2022 - 35,003 - 1,859,067 499,726 - 1,394,343 - - - 5,241,043
May  1, 2023 - 74,333 - 1,811,866 220,579 - 1,665,620 - - - 6,906,663
Nov  1, 2023 - 113,633 - 1,761,232 327,331 - 1,547,535 - - - 8,454,198
May  1, 2024 - 179,594 - 1,728,219 672,896 - 1,234,918 - - - 9,689,115
Nov  1, 2024 - 229,484 - 1,685,256 2,079,314 - -164,574 - - - 9,524,541
May  1, 2025 - 271,365 - 1,868,165 2,207,374 - -67,844 - - - 9,456,697
Nov  1, 2025 - 302,672 - 8,508,250 2,638,298 - 6,172,623 - - - 15,629,320
May  1, 2026 - 564,529 - 2,687,134 3,226,725 - 24,939 - - - 15,654,259
Nov  1, 2026 - 615,482 - 2,576,402 2,588,423 - 603,461 - - - 16,257,720
May  1, 2027 - 625,731 - 2,468,787 11,446,899 - -8,352,380 - - - 7,905,340
Nov  1, 2027 - 325,250 - 2,437,427 2,620,001 - 142,676 - - - 8,048,016
May  1, 2028 - 338,133 - 3,136,082 11,438,506 - -7,964,291 - - - 83,726
Nov  1, 2028 - 9,895 - 2,851,841 2,865,633 - -3,897 - - - 79,829
May  1, 2029 - 8,920 - 2,695,663 2,707,936 - -3,353 - - - 76,475
Nov  1, 2029 - 7,973 - 2,588,993 2,600,228 - -3,261 - - - 73,214
May  1, 2030 - 12,919 - 3,173,289 3,259,422 - -73,214 - - - -
Nov  1, 2030 - 9,084 - 2,733,049 2,742,133 - - - - - -
May  1, 2031 - 20,078 - 4,687,787 4,707,866 - - - - - -
Nov  1, 2031 - 7,453 - 2,379,669 2,387,122 - - - - - -
May  1, 2032 - 6,754 - 2,300,269 2,258,106 - 48,917 - - - 48,917
Nov  1, 2032 - 5,672 - 2,151,808 2,159,962 - -2,482 - - - 46,436
May  1, 2033 - 6,068 - 2,010,230 2,062,734 - -46,436 - - - -
Nov  1, 2033 - 4,801 - 1,719,480 1,724,281 - - - - - -
May  1, 2034 - 3,359 - 1,239,328 1,242,687 - - - - - -
Nov  1, 2034 - 2,980 - 1,212,389 2,559,217 - -1,343,848 -1,344,000 - - 152
May  1, 2035 - 2,301 1,344,000 779,576 5,843,717 - -3,717,841 -3,718,000 - - 312
Nov  1, 2035 - 1,527 2,109,000 503,165 8,252,352 - -5,638,660 -5,639,000 - - 652
May  1, 2036 - 1,276 2,410,000 421,016 5,949,355 - -3,117,064 -3,117,000 - - 588
Nov  1, 2036 - 1,194 1,808,000 1,005,067 6,195,511 - -3,381,250 -3,381,000 - - 338
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MRA BALANCE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Series Total
Ind Res Interest on Ind Res Total Series Send to Send to Net Ind Res Taps Issuer Indenture MRA

Date Fund Rev MRA Balance Fund Replen Deposits Series (TAP) Series (RED) Deposits Dis (-Rec) Dis (-Rec) Expenses Balance

May  1, 2037 - 6,746 2,035,000 1,720,489 7,315,232 - -3,552,997 -3,553,000 - - 341
Nov  1, 2037 - 12,829 1,414,000 3,051,201 5,317,776 - -839,746 -840,000 - - 595
May  1, 2038 - 11,915 4,147,000 2,825,275 6,679,591 - 304,599 305,000 - - 194
Nov  1, 2038 - 43,287 1,370,000 3,172,918 4,055,696 - 530,509 530,000 - - 703
May  1, 2039 - 40,614 1,355,000 3,049,174 4,899,363 - -454,575 -454,000 - - 127
Nov  1, 2039 - 40,453 1,397,000 2,985,573 5,175,264 - -752,238 -753,000 - - 889
May  1, 2040 - 39,061 1,719,000 2,935,878 5,274,700 - -580,761 -580,000 - - 128
Nov  1, 2040 - 38,726 1,683,000 2,882,713 5,342,033 - -737,595 -738,000 - - 533
May  1, 2041 - 37,228 1,646,000 3,046,765 5,481,851 - -751,858 -752,000 - - 676
Nov  1, 2041 - 46,648 1,490,000 3,540,864 4,795,137 - 282,374 283,000 - - 50
May  1, 2042 - 47,568 1,470,000 3,820,520 4,626,642 - 711,446 711,000 - - 496
Nov  1, 2042 - 47,565 1,450,000 3,751,968 4,632,509 - 617,024 617,000 - - 520
May  1, 2043 - 45,612 1,467,000 3,681,199 4,191,784 - 1,002,028 1,002,000 - - 549
Nov  1, 2043 - 45,563 1,647,000 3,613,459 4,116,758 - 1,189,264 1,189,000 - - 813
May  1, 2044 - 43,610 1,983,000 3,527,743 3,836,951 - 1,717,402 1,718,000 - - 215
Nov  1, 2044 - 55,117 2,101,000 4,295,773 3,630,808 - 2,821,082 2,101,000 - - 720,297
May  1, 2045 - 90,226 2,293,000 5,072,094 2,456,734 - 4,998,586 2,293,000 - - 3,425,883
Nov  1, 2045 - 169,708 2,254,000 4,978,199 2,337,059 - 5,064,848 2,254,000 - - 6,236,730
May  1, 2046 - 246,006 2,206,000 4,886,966 2,214,862 - 5,124,109 2,206,000 - - 9,154,840
Nov  1, 2046 - 334,169 2,205,000 4,798,051 2,072,326 - 5,264,895 2,205,000 - - 12,214,735
May  1, 2047 - 414,974 2,232,000 4,710,145 1,939,713 - 5,417,406 2,232,000 - - 15,400,141
Nov  1, 2047 - 513,665 2,182,000 4,560,916 1,809,897 - 5,446,685 2,182,000 - - 18,664,826
May  1, 2048 - 597,347 2,210,000 5,240,953 1,022,224 - 7,026,077 2,210,000 - - 23,480,903
Nov  1, 2048 - 770,432 831,000 6,640,815 1,157,622 - 7,084,625 831,000 - - 29,734,529
May  1, 2049 - 925,858 - 6,070,298 840,406 - 6,155,750 - - - 35,890,279
Nov  1, 2049 - 1,108,772 - 4,873,500 816,637 - 5,165,635 - - - 41,055,913
May  1, 2050 - 1,221,032 - 3,683,084 793,177 - 4,110,939 - - - 45,166,852
Nov  1, 2050 - 1,347,923 - 2,553,116 3,300,855 - 600,184 - - - 45,767,036
May  1, 2051 115,000,000 1,348,723 - 3,655,337 6,343,379 - 113,660,681 - 115,000,000 - 44,427,717
Nov  1, 2051 - 650,267 - 2,996,020 - - 3,646,287 - 48,074,004 - -
May  1, 2052 - 0 - 46,401 - - 46,401 - 46,401 - -
Nov  1, 2052 - 0 - 5,499 - - 5,499 - 5,499 - -
May  1, 2053 - 0 - 5,369 - - 5,369 - 5,369 - -
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MRA BALANCE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Series Total
Ind Res Interest on Ind Res Total Series Send to Send to Net Ind Res Taps Issuer Indenture MRA

Date Fund Rev MRA Balance Fund Replen Deposits Series (TAP) Series (RED) Deposits Dis (-Rec) Dis (-Rec) Expenses Balance

Nov  1, 2053 - 0 - 5,367 - - 5,367 - 5,367 - -
May  1, 2054 - 0 - 5,242 - - 5,242 - 5,242 - -
Nov  1, 2054 - 0 - 5,244 - - 5,244 - 5,244 - -
May  1, 2055 - 0 - 113,323 - - 113,323 - 113,323 - -
Nov  1, 2055 - 0 - 897 - - 897 - 897 - -
May  1, 2056 - 0 - 873 - - 873 - 873 - -

115,000,000 14,154,790 52,458,000 194,980,651 212,298,900 0 164,294,542 0 163,262,220 1,032,322
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Series Deposits

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC

Dec 31, 2020 - - - - - - - - - - - - -
May  1, 2021 - - - - - - 544,513 - - - - - -
Nov  1, 2021 - - - - - - 124,929 - - - - - -
May  1, 2022 - 363,107 615,246 - - - 119,993 - - - - - -
Nov  1, 2022 - 357,289 601,418 - - - 115,176 - - - - - -
May  1, 2023 - 355,149 590,181 - - - 110,544 - - - - - -
Nov  1, 2023 - 349,851 577,462 - - - 106,044 - - - - - -
May  1, 2024 - 358,639 567,169 - - - 101,700 - - - - - -
Nov  1, 2024 - 357,913 555,361 - - - 97,497 - - - - - -
May  1, 2025 - 367,548 545,830 - - 212,219 93,423 - - - - - -
Nov  1, 2025 - 367,649 7,032,856 - - 393,556 89,501 - - - - - -
May  1, 2026 - 377,774 323,339 923,897 - 375,396 85,680 - - - - - -
Nov  1, 2026 - 378,446 313,639 865,355 - 358,700 82,019 - - - - - -
May  1, 2027 - 368,774 300,687 822,331 - 342,474 78,348 - - - - - -
Nov  1, 2027 - 359,837 289,343 784,181 68,501 326,803 74,880 - - - - - -
May  1, 2028 - 350,660 277,303 748,465 864,879 311,605 71,450 - - - - - -
Nov  1, 2028 - 270,123 181,002 693,166 854,668 296,870 68,151 - - - - - -
May  1, 2029 - 243,358 172,995 620,489 844,764 282,633 64,943 - - - - - -
Nov  1, 2029 - 239,183 162,347 575,186 834,939 268,888 61,915 - - - - - -
May  1, 2030 - 235,360 158,409 547,559 825,052 255,556 58,918 - - - - 733,513 -
Nov  1, 2030 - 206,236 114,711 449,867 804,825 232,678 46,580 - - - - 533,947 -
May  1, 2031 60,723 272,155 208,437 493,879 804,137 230,192 53,272 - - - - 579,661 -
Nov  1, 2031 - 194,291 100,746 387,517 774,330 197,494 42,037 - - - - 417,043 -
May  1, 2032 - 180,855 94,664 367,000 764,468 185,536 39,872 - - - - 367,298 -
Nov  1, 2032 - 157,601 58,713 347,731 744,666 174,303 37,796 - - - - 346,029 -
May  1, 2033 - 152,197 39,484 329,070 744,805 156,165 35,773 - - - - 327,036 -
Nov  1, 2033 - 142,816 28,744 311,032 698,786 18,442 33,837 - - - - 273,141 -
May  1, 2034 - - 9,613 293,356 463,038 8,542 31,949 - - - - 233,623 -
Nov  1, 2034 - - 7,207 200,441 396,210 6,534 24,007 170,591 - - - 217,777 -
May  1, 2035 - - - 84,371 217,925 4,810 2,581 161,898 - - - 164,047 -
Nov  1, 2035 - - - 10,300 61,811 4,577 1,259 137,783 - - - 150,502 -
May  1, 2036 - - - 9,425 22,631 4,304 1,903 113,754 - - - 139,193 -
Nov  1, 2036 - - - 8,583 22,176 4,088 2,669 107,337 - - - 128,411 -
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Series Deposits

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC

May  1, 2037 - 191 6,791 12,308 29,095 5,123 1,948 128,360 - - - 121,160 -
Nov  1, 2037 767 690 16,462 11,323 28,684 4,869 491 90,568 - - - 115,144 -
May  1, 2038 817 970 11,024 10,364 28,268 4,618 4,079 34,822 - - - 89,703 -
Nov  1, 2038 26,502 531 7,424 9,444 28,860 4,381 2,750 39,290 391,203 - - 74,684 -
May  1, 2039 21,442 221 7,022 8,548 27,913 4,146 1,407 35,272 373,535 - - 57,460 -
Nov  1, 2039 16,331 924 6,634 7,688 26,725 4,925 2,145 27,363 357,839 - - 55,355 -
May  1, 2040 15,391 635 6,258 6,853 25,797 4,706 3,923 25,674 342,614 - - 52,350 -
Nov  1, 2040 14,484 357 5,895 6,047 25,418 4,499 2,747 24,046 327,919 - - 50,447 -
May  1, 2041 13,516 87 5,544 5,264 25,046 4,293 1,610 22,465 313,664 - - 47,637 -
Nov  1, 2041 13,965 829 6,432 4,513 21,437 4,146 562 20,945 300,124 - - 45,924 -
May  1, 2042 12,463 577 5,083 3,781 21,111 3,952 4,505 19,467 286,797 372,227 - 43,298 -
Nov  1, 2042 11,591 336 4,824 3,080 20,796 3,775 3,492 18,047 274,025 355,403 - 41,762 -
May  1, 2043 10,892 101 4,574 2,398 20,472 3,594 2,509 16,667 261,567 339,034 - 39,309 -
Nov  1, 2043 11,059 876 4,332 1,741 20,158 3,428 1,569 14,888 249,632 323,296 - 36,826 -
May  1, 2044 6,490 666 3,021 - 17,878 2,986 659 12,433 233,284 307,061 - 32,346 -
Nov  1, 2044 4,986 729 2,220 - 14,566 2,762 3,786 10,696 220,972 291,191 - 28,097 -
May  1, 2045 5,835 42 2,532 3,922 16,101 3,184 4,808 23,755 252,159 333,212 - 26,590 692,320
Nov  1, 2045 5,249 550 1,969 5,317 14,066 3,034 3,843 22,518 239,493 316,285 - 22,115 684,130
May  1, 2046 5,908 519 1,227 4,190 12,212 2,880 2,893 21,313 227,806 299,394 - 18,513 676,902
Nov  1, 2046 4,054 247 1,160 3,093 11,741 2,425 2,000 20,160 216,607 284,074 - 15,399 669,741
May  1, 2047 2,544 - 1,001 2,934 9,713 1,333 1,121 19,036 205,693 269,148 - 11,944 661,540
Nov  1, 2047 1,740 - 488 2,790 8,669 1,280 10,541 13,068 128,077 248,137 - 8,941 654,404
May  1, 2048 1,074 - 460 1,755 7,255 1,221 - - 23,000 149,725 - 6,577 646,228
Nov  1, 2048 739 - 147 465 6,982 10,409 - - 5,444 47,458 - 2,576 638,825
May  1, 2049 699 - - 451 3,500 - - - 4,618 19,489 6,900 1,730 34,501
Nov  1, 2049 660 - - 447 2,812 295 - - 3,891 8,428 100,182 986 -
May  1, 2050 623 - - 10,146 10,248 291 - - 103,236 3,831 - 686 -
Nov  1, 2050 298 - - - 295 295 - - - 3,834 - 570 -
May  1, 2051 - - - - 291 291 - - - 3,742 - 501 -
Nov  1, 2051 - - - - 295 295 - - - 3,748 - 476 -
May  1, 2052 - - - - 292 292 - - - 3,675 - 452 -
Nov  1, 2052 - - - - 295 295 - - - 3,668 - 428 -
May  1, 2053 - - - - 291 291 - - - 3,582 - 406 -
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Series Deposits

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC

Nov  1, 2053 - - - - 295 295 - - - 3,593 - 384 -
May  1, 2054 - - - - 291 291 - - - 3,510 - 363 -
Nov  1, 2054 - - - - 295 295 - - - 3,524 - 344 -
May  1, 2055 - - - - 291 291 - - - 102,288 - 324 -
Nov  1, 2055 - - - - 295 295 - - - - - 306 -
May  1, 2056 - - - - 292 292 - - - - - 288 -

270,843 7,016,889 14,039,427 10,002,064 11,301,652 4,748,443 2,566,547 1,352,216 5,343,200 4,102,558 107,082 5,663,621 5,358,592
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Series Deposits

Date 2019DE 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS

Dec 31, 2020 - - - - - - - - - - - 7,366,738
May  1, 2021 - - - - - - - - - - - 515,806
Nov  1, 2021 - - - - - - - - - - - 754,754
May  1, 2022 - - - - - - - - - - - 785,840
Nov  1, 2022 - - - - - - - - - - - 785,183
May  1, 2023 - - - - - - - - - - - 755,992
Nov  1, 2023 - - - - - - - - - - - 727,874
May  1, 2024 - - - - - - - - - - - 700,711
Nov  1, 2024 - - - - - - - - - - - 674,485
May  1, 2025 - - - - - - - - - - - 649,145
Nov  1, 2025 - - - - - - - - - - - 624,687
May  1, 2026 - - - - - - - - - - - 601,049
Nov  1, 2026 - - - - - - - - - - - 578,242
May  1, 2027 - - - - - - - - - - - 556,175
Nov  1, 2027 - - - - - - - - - - - 533,882
May  1, 2028 - - - - - - - - - - - 511,721
Nov  1, 2028 - - - - - - - - - - - 487,860
May  1, 2029 - - - - - - - - - - - 466,481
Nov  1, 2029 - - - - - - - - - - - 446,537
May  1, 2030 - - - - - - - - - - - 358,923
Nov  1, 2030 - - - - - - - - - - - 344,207
May  1, 2031 - - - - - - - - - - - 1,985,332
Nov  1, 2031 - - - - - - - - - - - 266,210
May  1, 2032 - - - - - - - - - - - 300,577
Nov  1, 2032 - - - - - - - - - - - 284,970
May  1, 2033 - - - - - - - - - - - 225,700
Nov  1, 2033 - - - - - - - - - - - 212,681
May  1, 2034 - - - - - - - - - - - 199,206
Nov  1, 2034 - - - - - - - - - - - 189,623
May  1, 2035 - - - - - - - - - - - 143,943
Nov  1, 2035 - - - - - - - - - - - 136,933
May  1, 2036 - - - - - - - - - - - 129,805
Nov  1, 2036 - - - - - - - - - - 610,823 120,980
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Series Deposits

Date 2019DE 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS

May  1, 2037 - - - - 323 - - - - - 1,300,884 114,305
Nov  1, 2037 - - - - 1,386,567 - - - - - 1,287,917 107,720
May  1, 2038 - - - - 1,268,213 - - - - - 1,274,261 98,137
Nov  1, 2038 - - - - 1,252,939 - - - - - 1,260,346 74,564
May  1, 2039 - - - - 1,237,623 - - - - - 1,247,732 26,855
Nov  1, 2039 - - - - 1,222,433 - - - - - 1,233,209 24,003
May  1, 2040 - - - - 1,207,200 - - - - - 1,221,027 23,451
Nov  1, 2040 - - - - 1,192,084 - - - - - 1,207,488 21,283
May  1, 2041 216,519 - - - 1,176,927 - - - - - 1,194,121 20,073
Nov  1, 2041 760,227 - - - 1,161,886 - - - - - 1,181,658 18,219
May  1, 2042 716,628 - - - 1,146,797 - - - - - 1,167,428 16,405
Nov  1, 2042 711,645 - - - 1,131,818 - - - - - 1,155,433 15,941
May  1, 2043 706,307 - - - 1,116,791 - - - - - 1,142,019 14,965
Nov  1, 2043 699,990 - - - 1,101,870 - - - - - 1,129,768 14,025
May  1, 2044 693,838 - - - 1,086,898 - - - - - 1,117,756 12,426
Nov  1, 2044 686,043 839,562 - - 1,072,024 - - - - - 1,104,035 14,103
May  1, 2045 687,326 840,437 - - 1,067,148 - - - - - 1,101,750 10,973
Nov  1, 2045 677,828 831,343 - - 1,052,321 - - - - - 1,088,787 9,350
May  1, 2046 669,648 822,204 - - 1,037,436 - - - - - 1,076,822 7,100
Nov  1, 2046 662,359 813,142 - - 1,022,644 - - - - - 1,064,011 5,196
May  1, 2047 656,115 804,032 - - 1,007,793 - - - - - 1,052,197 4,002
Nov  1, 2047 651,448 794,995 - - 993,029 - - - - - 1,039,534 3,774
May  1, 2048 628,535 784,911 982,707 - 978,205 - - - - - 1,026,870 2,429
Nov  1, 2048 589,797 775,894 986,684 - 1,032,459 - 1,325,133 - - - 1,216,349 1,453
May  1, 2049 423,247 805,756 1,123,013 - 1,135,654 - 1,307,849 - - - 1,201,830 1,059
Nov  1, 2049 217,432 147,267 802,204 - 1,117,924 - 1,282,516 - - - 1,187,455 999
May  1, 2050 72,661 146,521 46,048 58,998 820,108 - 1,235,822 - - - 1,173,077 789
Nov  1, 2050 839 126,715 40,210 32,913 16,377 10,000 1,161,932 - - - 1,158,839 -
May  1, 2051 827 - 11,265 - - - 68,741 - 2,425,080 - 1,144,599 -
Nov  1, 2051 825 - - - - - - 24,527 - 1,910,064 1,055,788 -
May  1, 2052 815 - - - - - - - - - 40,874 -
Nov  1, 2052 812 - - - - - - - - - - -
May  1, 2053 800 - - - - - - - - - - -



Sep 22, 2021   9:19 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 44

MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Series Deposits

Date 2019DE 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS

Nov  1, 2053 798 - - - - - - - - - - -
May  1, 2054 787 - - - - - - - - - - -
Nov  1, 2054 785 - - - - - - - - - - -
May  1, 2055 10,129 - - - - - - - - - - -
Nov  1, 2055 - - - - - - - - - - - -
May  1, 2056 - - - - - - - - - - - -

11,145,012 8,532,778 3,992,131 91,911 29,043,489 10,000 6,381,994 24,527 2,425,080 1,910,064 35,464,687 24,085,848
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Total Series
Date Deposits

Dec 31, 2020 7,366,738
May  1, 2021 1,060,319
Nov  1, 2021 879,683
May  1, 2022 1,884,186
Nov  1, 2022 1,859,067
May  1, 2023 1,811,866
Nov  1, 2023 1,761,232
May  1, 2024 1,728,219
Nov  1, 2024 1,685,256
May  1, 2025 1,868,165
Nov  1, 2025 8,508,250
May  1, 2026 2,687,134
Nov  1, 2026 2,576,402
May  1, 2027 2,468,787
Nov  1, 2027 2,437,427
May  1, 2028 3,136,082
Nov  1, 2028 2,851,841
May  1, 2029 2,695,663
Nov  1, 2029 2,588,993
May  1, 2030 3,173,289
Nov  1, 2030 2,733,049
May  1, 2031 4,687,787
Nov  1, 2031 2,379,669
May  1, 2032 2,300,269
Nov  1, 2032 2,151,808
May  1, 2033 2,010,230
Nov  1, 2033 1,719,480
May  1, 2034 1,239,328
Nov  1, 2034 1,212,389
May  1, 2035 779,576
Nov  1, 2035 503,165
May  1, 2036 421,016
Nov  1, 2036 1,005,067
May  1, 2037 1,720,489
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Total Series
Date Deposits

Nov  1, 2037 3,051,201
May  1, 2038 2,825,275
Nov  1, 2038 3,172,918
May  1, 2039 3,049,174
Nov  1, 2039 2,985,573
May  1, 2040 2,935,878
Nov  1, 2040 2,882,713
May  1, 2041 3,046,765
Nov  1, 2041 3,540,864
May  1, 2042 3,820,520
Nov  1, 2042 3,751,968
May  1, 2043 3,681,199
Nov  1, 2043 3,613,459
May  1, 2044 3,527,743
Nov  1, 2044 4,295,773
May  1, 2045 5,072,094
Nov  1, 2045 4,978,199
May  1, 2046 4,886,966
Nov  1, 2046 4,798,051
May  1, 2047 4,710,145
Nov  1, 2047 4,560,916
May  1, 2048 5,240,953
Nov  1, 2048 6,640,815
May  1, 2049 6,070,298
Nov  1, 2049 4,873,500
May  1, 2050 3,683,084
Nov  1, 2050 2,553,116
May  1, 2051 3,655,337
Nov  1, 2051 2,996,020
May  1, 2052 46,401
Nov  1, 2052 5,499
May  1, 2053 5,369
Nov  1, 2053 5,367
May  1, 2054 5,242
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Total Series
Date Deposits

Nov  1, 2054 5,244
May  1, 2055 113,323
Nov  1, 2055 897
May  1, 2056 873

194,980,651
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

MRA Withdrawals Part 1

MRA WITHDRAWALS - DEFICIENCIES REPORT + DEPOSITS TO SERIES (- UNSCHEDULED WITHDRAWAL FROM SERIES SURPLUS ACCOUNT)
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D

Dec 31, 2020 -449,432 - 409,432 - - - - - - - - -
May  1, 2021 - 217,970 2,010,500 - - - - - - - - -
Nov  1, 2021 - 226,695 2,000,300 147,681 - 340,243 - - - - - -
May  1, 2022 - - - 13,987 - 172,407 - - - - - -
Nov  1, 2022 - - - 3,164 - - - - - - - -
May  1, 2023 - - - - - - - - - - - -
Nov  1, 2023 - - - - - - - - - - - 142,755
May  1, 2024 174,135 - - - - - - - - - - -
Nov  1, 2024 1,307,165 - - - - - - - - - - 159,270
May  1, 2025 1,315,586 - - - 116,191 - - - - - - -
Nov  1, 2025 1,270,051 - - - 202,842 - - 20,752 - - - 174,689
May  1, 2026 1,290,814 - - - - - - 85,662 - - - -
Nov  1, 2026 1,250,269 - - - - - - 99,490 - - - 185,011
May  1, 2027 1,200,115 - - - - - - 104,386 - - - 40,899
Nov  1, 2027 1,226,028 - - - - - - 104,979 - - - 199,488
May  1, 2028 227,144 -500,000 -1,000,000 -10,000 -10,000 -10,000 -10,000 100,454 -5,255,297 -1,346,703 - 102,503
Nov  1, 2028 1,282,811 -65,820 -78,079 -10,000 - - - 103,963 13,626 -517,445 - 209,175
May  1, 2029 1,285,516 -83,632 -74,260 -10,000 - - - 97,060 23,166 -1,029,546 - 226,616
Nov  1, 2029 1,289,092 -79,613 -74,350 -10,000 - - - 90,295 17,234 -1,605,459 - 280,362
May  1, 2030 429,371 -75,720 -67,204 -10,000 - - - 92,230 23,170 -250,428 -135,867 -250,000
Nov  1, 2030 -744,094 -95,522 -95,907 -79,749 -10,000 -10,000 -9,500 89,077 16,989 -17,382 -131,480 -112,850
May  1, 2031 766,270 -22,966 - -10,000 - - - 77,772 194,867 464,438 -74,125 -
Nov  1, 2031 -589,642 -85,965 -88,777 -91,496 -20,000 -20,000 -8,573 73,096 -411,974 469,382 -117,790 -88,652
May  1, 2032 -1,037,114 -80,089 -83,717 -87,440 -20,000 -20,000 -8,110 67,773 385,517 478,662 -100,000 -74,765
Nov  1, 2032 -719,277 -67,237 -72,510 -83,407 -30,000 -20,000 -7,706 70,072 939,002 515,627 -111,694 -69,702
May  1, 2033 -993,747 -62,305 -54,873 -79,616 -20,000 -20,000 -7,281 62,754 -41,182 601,789 -108,495 -66,040
Nov  1, 2033 -1,488,767 -935,387 -50,346 -75,948 -51,899 -20,567 -6,902 58,593 995,042 632,055 -98,149 -60,792
May  1, 2034 -168,639 -3,441,459 -45,291 -72,399 -114,251 -1,692 -6,508 -24,548 565,706 709,670 -92,475 -46,896
Nov  1, 2034 -140,456 -56,088 -22,777 -67,773 -92,320 -3,230 -12,239 -46,400 142,812 476,958 -90,026 -43,715
May  1, 2035 -125,039 -11,359 -20,992 -46,780 -83,418 -3,093 -11,537 -45,200 761,102 843,127 -82,514 -40,792
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D

Nov  1, 2035 -107,772 -8,540 -17,618 -23,690 -83,414 -2,747 -10,845 -59,211 800,309 886,134 -76,377 -37,602
May  1, 2036 -88,473 -8,164 -15,782 -19,867 -15,246 -2,632 -10,186 -73,412 842,442 949,739 -81,300 -34,081
Nov  1, 2036 -70,913 -7,801 -14,892 -19,439 -14,590 -2,520 -9,551 -70,220 767,077 984,226 -91,172 -31,485
May  1, 2037 -59,200 -6,233 -10,622 -14,530 -7,219 -1,211 -4,489 -38,549 1,033,189 1,032,764 -92,733 -29,540
Nov  1, 2037 -42,879 -3,597 -5,831 -14,329 -7,136 -1,159 -4,202 -36,402 931,819 633,412 -98,258 -28,077
May  1, 2038 961,937 495,442 990,948 -14,135 -7,053 -1,108 -3,906 -22,515 23,702 608,582 -81,492 226,232
Nov  1, 2038 -6,942 - -1,726 -13,948 -6,971 -1,059 -3,641 -10,000 -81,740 789,271 -38,089 -
May  1, 2039 -5,625 - -1,644 -13,767 -6,889 -1,012 -3,363 -11,835 -75,825 846,095 5,695 -
Nov  1, 2039 -4,056 - -1,565 -13,592 -6,542 -966 -3,114 -17,608 -72,666 680,126 41,167 -
May  1, 2040 -3,771 - -1,489 -13,423 -6,356 -922 -2,857 -17,265 -69,562 713,477 76,204 -
Nov  1, 2040 -3,587 - -1,415 -13,260 -6,280 -880 -2,626 -16,934 -66,590 740,074 124,424 -
May  1, 2041 -3,408 - -1,343 -13,102 -6,203 -839 -2,387 -16,613 -63,689 778,797 160,977 -
Nov  1, 2041 - - - -12,949 -5,269 -799 -2,174 -16,303 -60,886 103,809 196,743 -
May  1, 2042 - - - -12,802 -5,204 -760 -1,950 -16,004 -58,197 -75,684 230,015 -
Nov  1, 2042 - - - -12,659 -5,140 -723 -1,752 -15,715 -55,578 -72,253 268,666 -
May  1, 2043 - - - -12,522 -5,077 -687 -1,545 -15,435 -53,063 -68,934 -126,179 -
Nov  1, 2043 - - - -12,389 -5,013 -653 -1,361 -15,165 -50,617 -65,724 -124,371 -
May  1, 2044 -1,894 - -22 -12,016 -4,949 -619 -1,168 -14,570 -47,788 -62,619 -115,782 -
Nov  1, 2044 -1,230 - -456 -1,809 6,379 9,479 9,003 -4,216 55,123 40,786 8,199 -
May  1, 2045 - - - - - - - - - - - -
Nov  1, 2045 - - - - - - - - - - - -
May  1, 2046 - - - - - - - - - - - -
Nov  1, 2046 - - - - - - - - - - - -
May  1, 2047 - - - - - - - - - - - -
Nov  1, 2047 - - - - - - - - - - - -
May  1, 2048 - - - - - - - - - - - -
Nov  1, 2048 - - - - - - - - - - 253,005 -
May  1, 2049 - - - - - 10,000 - - - - - -
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D

Nov  1, 2049 - - - - - - - - - - - -
May  1, 2050 - - - - 10,000 - - - - - - -
Nov  1, 2050 - - - - - - - - - - - -
May  1, 2051 - - - - - - - - - - - -

8,420,346 -4,757,390 3,507,692 -844,005 -321,028 382,248 -150,469 794,289 2,067,239 9,866,822 -703,275 932,012
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)

Date 2019ABC 2019DE 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM

Dec 31, 2020 - - - - - - - - 10,000 10,000 10,000 10,000
May  1, 2021 - - - - - - - - - - - -
Nov  1, 2021 131,078 - - - - - - - - - 9,977 -
May  1, 2022 - - - - - - - - - - - 1,066,744
Nov  1, 2022 - - - - - - - - - - - 496,561
May  1, 2023 11,295 - - - - - - - - - - 209,284
Nov  1, 2023 22,508 - 5,968 - - - - - - - 22,948 133,151
May  1, 2024 43,174 - 24,797 - - - - - - - 241,836 188,954
Nov  1, 2024 23,374 - - - - - - - - - 341,460 248,044
May  1, 2025 47,548 - 21,043 - - - - - - - 426,282 280,725
Nov  1, 2025 21,687 - - - 131,539 - - - - - 507,300 309,438
May  1, 2026 50,474 - 11,978 - 892,162 - - - - - 574,856 320,778
Nov  1, 2026 23,169 - - - - 69,306 - - - - 638,939 322,240
May  1, 2027 56,692 - 18,938 - 121,308 159,319 - - - - 579,101 9,166,142
Nov  1, 2027 26,151 - - - 256,728 228,921 - - - - 577,705 -
May  1, 2028 56,605 - 20,446 - 438,301 368,179 - - - - 522,236 17,744,637
Nov  1, 2028 414,001 - 2,828 - 553,507 436,647 - - - - 520,417 -
May  1, 2029 436,073 - 44,900 - 743,647 579,238 - - - - 469,157 -
Nov  1, 2029 417,314 296,440 12,837 - 847,872 651,362 - - - - 466,840 -
May  1, 2030 429,438 860,981 43,541 -128,098 1,285,668 765,242 -18,461 -20,812 -20,515 -16,522 409,436 -15,779
Nov  1, 2030 421,788 867,139 19,512 88,372 1,401,718 844,474 -10,000 -10,000 -10,000 -10,000 416,938 -10,000
May  1, 2031 428,354 945,327 56,155 -91,107 1,555,455 152,213 -7,907 -9,832 -9,574 -5,914 357,498 -4,504
Nov  1, 2031 404,331 936,756 24,124 -109,647 1,668,149 197,900 -10,000 -10,000 -10,000 -10,000 347,751 -10,000
May  1, 2032 408,156 997,264 -98,012 -72,478 979,061 318,169 - - - - 305,231 -
Nov  1, 2032 433,228 1,001,457 -223,352 -113,682 -11,088 380,546 -17,456 127,898 -19,049 -15,503 287,215 -13,420
May  1, 2033 510,400 1,051,289 -99,911 -54,016 -10,000 461,892 -17,078 868,589 -18,613 -15,101 230,596 -12,403
Nov  1, 2033 392,350 1,051,519 -89,167 -57,450 -14,115 528,509 -10,000 862,071 -10,000 -10,000 234,650 -10,000
May  1, 2034 374,328 1,093,906 -39,666 -16,403 -10,000 474,654 335,994 883,422 -18,224 164,694 789,074 -11,439
Nov  1, 2034 481,560 299,809 -37,645 27,097 -616,243 513,639 90,652 885,408 -10,000 152,087 775,100 -10,000
May  1, 2035 40,482 1,284,084 600,890 124,228 -10,000 572,637 381,765 913,830 -17,907 129,348 736,300 -10,381



Sep 22, 2021   9:19 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 53

MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)

Date 2019ABC 2019DE 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM

Nov  1, 2035 24,108 1,295,415 600,336 163,691 -12,942 2,811,409 405,316 908,165 -10,000 117,815 733,420 -9,688
May  1, 2036 52,543 1,394,230 644,238 248,343 -10,000 -10,000 440,821 911,398 72,117 95,773 707,642 -9,495
Nov  1, 2036 57,407 1,525,096 639,446 309,395 -12,617 -10,279 487,066 879,215 158,359 78,719 703,979 -9,412
May  1, 2037 83,398 1,574,785 677,477 597,948 -10,000 -10,000 514,245 846,331 588,923 52,904 635,316 -9,995
Nov  1, 2037 86,401 -11,683 672,188 638,783 -12,314 -10,000 543,317 754,422 736,152 30,203 602,590 -9,659
May  1, 2038 110,958 -184,269 703,121 690,546 -10,000 -10,000 569,581 343,689 773,084 -4,459 552,482 -9,014
Nov  1, 2038 114,163 -177,213 700,430 709,368 -12,034 -10,000 600,774 211,370 814,415 -10,000 509,262 -9,806
May  1, 2039 766,499 -171,951 719,075 752,954 -10,000 -10,000 616,291 247,819 838,855 -12,561 446,000 -9,297
Nov  1, 2039 1,111,957 -167,398 724,068 774,690 -11,773 -10,000 644,445 276,104 871,107 -10,994 387,600 -9,873
May  1, 2040 1,104,300 -158,915 733,870 815,236 -10,000 -10,000 658,527 302,331 890,983 -12,543 301,463 -9,111
Nov  1, 2040 1,096,373 -157,350 737,512 830,159 -11,530 -10,000 679,754 329,333 917,128 -10,747 203,353 -9,872
May  1, 2041 1,097,622 -10,000 746,226 842,542 -10,000 -10,000 690,039 346,521 928,436 -12,441 54,858 -9,467
Nov  1, 2041 1,081,396 -10,000 740,270 816,062 -11,307 -10,000 699,761 371,842 948,648 -10,169 -10,000 -9,324
May  1, 2042 1,076,489 -10,000 741,460 811,958 -10,000 -10,000 663,986 382,681 959,304 -12,482 -12,328 -9,950
Nov  1, 2042 1,049,537 -10,000 737,333 788,406 -11,098 -10,000 641,880 399,281 976,199 -10,681 -10,000 -9,504
May  1, 2043 1,030,638 -10,000 740,046 780,118 -10,000 -10,000 601,241 409,310 981,416 -12,625 -11,943 -9,480
Nov  1, 2043 995,513 -10,000 711,678 754,304 -10,907 -10,000 578,006 422,195 995,001 -10,295 -10,679 -9,451
May  1, 2044 976,432 -10,000 503,456 741,668 -10,000 -10,000 539,376 421,747 981,496 -11,895 -11,803 -9,187
Nov  1, 2044 884,259 - - 733,757 - - 528,323 402,052 960,946 - - 215
May  1, 2045 - - - 706,198 - - 484,534 351,710 914,292 - - -
Nov  1, 2045 - - - 680,530 - - 453,883 316,095 886,551 - - -
May  1, 2046 - - - 678,685 - - 420,486 275,885 839,807 - - -
Nov  1, 2046 - - - 644,760 - - 389,090 233,184 805,292 - - -
May  1, 2047 - - - 622,551 - - 355,271 198,028 763,864 - - -
Nov  1, 2047 - - - 601,317 - - 327,808 153,217 727,555 - - -
May  1, 2048 - - - - - - 289,065 47,025 686,134 - - -
Nov  1, 2048 - - - - - - 256,455 - 648,162 - - -
May  1, 2049 - - - - - - 223,518 - 606,888 - - -



Sep 22, 2021   9:19 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 54

MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)

Date 2019ABC 2019DE 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM

Nov  1, 2049 - - - - - - 249,674 - 566,963 - - -
May  1, 2050 - - - - - - 231,288 - 551,888 - - -
Nov  1, 2050 - - - - - - 2,721,521 - 579,334 - - -
May  1, 2051 - - - - - - - - 6,343,379 - - -

18,905,550 15,376,717 12,792,432 16,330,784 10,007,148 10,343,975 18,222,847 15,231,523 29,168,796 606,610 16,570,058 30,217,400
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

MRA Withdrawals Part 1

Withdrawa
Send to

Date EXCESS Series (TAP)

Dec 31, 2020 - -
May  1, 2021 - 2,228,470
Nov  1, 2021 - 2,855,974
May  1, 2022 - 1,253,137
Nov  1, 2022 - 499,726
May  1, 2023 - 220,579
Nov  1, 2023 - 327,331
May  1, 2024 - 672,896
Nov  1, 2024 - 2,079,314
May  1, 2025 - 2,207,374
Nov  1, 2025 - 2,638,298
May  1, 2026 - 3,226,725
Nov  1, 2026 - 2,588,423
May  1, 2027 - 11,446,899
Nov  1, 2027 - 2,620,001
May  1, 2028 - 11,438,506
Nov  1, 2028 - 2,865,633
May  1, 2029 - 2,707,936
Nov  1, 2029 - 2,600,228
May  1, 2030 -70,249 3,259,422
Nov  1, 2030 -67,388 2,742,133
May  1, 2031 -54,553 4,707,866
Nov  1, 2031 -51,853 2,387,122
May  1, 2032 - 2,258,106
Nov  1, 2032 - 2,159,962
May  1, 2033 -43,913 2,062,734
Nov  1, 2033 -41,018 1,724,281
May  1, 2034 -38,869 1,242,687
Nov  1, 2034 -36,992 2,559,217
May  1, 2035 -35,064 5,843,717
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

MRA Withdrawals Part 1

Withdrawa
Send to

Date EXCESS Series (TAP)

Nov  1, 2035 -33,320 8,252,352
May  1, 2036 -31,292 5,949,355
Nov  1, 2036 -29,579 6,195,511
May  1, 2037 -27,729 7,315,232
Nov  1, 2037 -25,985 5,317,776
May  1, 2038 -22,761 6,679,591
Nov  1, 2038 -10,187 4,055,696
May  1, 2039 -6,150 4,899,363
Nov  1, 2039 -5,853 5,175,264
May  1, 2040 -5,477 5,274,700
Nov  1, 2040 -5,006 5,342,033
May  1, 2041 -4,676 5,481,851
Nov  1, 2041 -4,211 4,795,137
May  1, 2042 -3,888 4,626,642
Nov  1, 2042 -3,690 4,632,509
May  1, 2043 -3,498 4,191,784
Nov  1, 2043 -3,314 4,116,758
May  1, 2044 -2,909 3,836,951
Nov  1, 2044 - 3,630,808
May  1, 2045 - 2,456,734
Nov  1, 2045 - 2,337,059
May  1, 2046 - 2,214,862
Nov  1, 2046 - 2,072,326
May  1, 2047 - 1,939,713
Nov  1, 2047 - 1,809,897
May  1, 2048 - 1,022,224
Nov  1, 2048 - 1,157,622
May  1, 2049 - 840,406
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

MRA Withdrawals Part 1

Withdrawa
Send to

Date EXCESS Series (TAP)

Nov  1, 2049 - 816,637
May  1, 2050 - 793,177
Nov  1, 2050 - 3,300,855
May  1, 2051 - 6,343,379

-669,422 212,298,900
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

MRA Withdrawals Part 2

MRA WITHDRAWALS - REDEMPTIONS REPORT + DEPOSITS TO SERIES (- UNSCHEDULED WITHDRAWAL FROM SERIES REDEMPTION ACCOUNT)

Withdrawals (REDEMPTION)

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE 2019FG 2019HI 2019JKL 2020ABC

- - - - - - - - - - - - - - - - - - -

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

MRA Withdrawals Part 2

Withdrawals (REDEMPTION)
Send to

Date 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Series (RED)

- - - - - - - - -

0 0 0 0 0 0 0 0
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LOAN PARTICIPATION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Participation
Part Gross Less Loan Loan Loan

Date Originations Principal Interest Prepay Receipts Servicing Revenue Balance Valuation

Dec 31, 2020 - - - - - - - 1,077,889,367 1,077,889,367
May  1, 2021 121,043,423 8,692,514 16,361,585 14,239,561 39,293,660 1,794,709 37,498,951 1,176,000,715 1,176,000,715
Nov  1, 2021 221,188,618 14,928,239 26,856,594 25,261,994 67,046,828 3,054,445 63,992,383 1,356,999,098 1,356,999,098
May  1, 2022 122,500,000 16,985,254 28,992,849 30,280,112 76,258,215 3,455,764 72,802,450 1,432,233,733 1,432,233,733
Nov  1, 2022 - 17,156,614 28,292,225 34,342,668 79,791,507 3,395,379 76,396,128 1,380,734,451 1,380,734,451
May  1, 2023 - 17,039,883 27,191,086 37,060,086 81,291,055 3,270,508 78,020,547 1,326,634,482 1,326,634,482
Nov  1, 2023 - 16,879,670 26,067,328 38,346,828 81,293,825 3,141,059 78,152,766 1,271,407,985 1,271,407,985
May  1, 2024 - 16,707,304 24,945,917 38,142,732 79,795,953 3,010,461 76,785,492 1,216,557,949 1,216,557,949
Nov  1, 2024 - 16,523,593 23,849,269 36,765,891 77,138,752 2,882,196 74,256,556 1,163,268,466 1,163,268,466
May  1, 2025 - 16,334,746 22,787,921 35,145,870 74,268,538 2,758,045 71,510,493 1,111,787,849 1,111,787,849
Nov  1, 2025 - 16,152,152 21,761,994 33,580,815 71,494,961 2,638,088 68,856,873 1,062,054,882 1,062,054,882
May  1, 2026 - 15,969,433 20,770,360 32,069,027 68,808,820 2,522,189 66,286,631 1,014,016,421 1,014,016,421
Nov  1, 2026 - 15,793,755 19,811,819 30,608,723 66,214,297 2,410,218 63,804,079 967,613,943 967,613,943
May  1, 2027 - 15,619,541 18,885,318 29,198,232 63,703,090 2,302,048 61,401,043 922,796,171 922,796,171
Nov  1, 2027 - 15,444,567 17,989,984 27,758,173 61,192,724 2,197,567 58,995,157 879,593,431 879,593,431
May  1, 2028 - 15,276,795 17,128,928 26,301,417 58,707,140 2,096,892 56,610,248 838,015,220 838,015,220
Nov  1, 2028 - 15,088,820 16,298,423 25,052,480 56,439,723 1,999,737 54,439,986 797,873,919 797,873,919
May  1, 2029 - 14,864,927 15,497,043 23,848,198 54,210,169 1,905,949 52,304,220 759,160,793 759,160,793
Nov  1, 2029 - 14,662,806 14,724,222 22,687,261 52,074,289 1,815,440 50,258,849 721,810,726 721,810,726
May  1, 2030 - 14,469,882 13,990,694 19,858,403 48,318,979 1,729,282 46,589,697 687,482,441 687,482,441
Nov  1, 2030 - 14,307,287 13,312,060 18,542,761 46,162,107 1,649,018 44,513,090 654,632,394 654,632,394
May  1, 2031 - 14,168,504 12,661,326 16,877,641 43,707,471 1,572,134 42,135,337 623,586,249 623,586,249
Nov  1, 2031 - 14,035,657 12,048,192 14,897,941 40,981,790 1,500,026 39,481,764 594,652,651 594,652,651
May  1, 2032 - 13,920,200 11,470,481 13,945,606 39,336,286 1,432,146 37,904,140 566,786,845 566,786,845
Nov  1, 2032 - 13,774,655 10,919,749 11,805,927 36,500,330 1,367,541 35,132,790 541,206,264 541,206,264
May  1, 2033 - 13,548,696 10,408,800 10,916,354 34,873,850 1,307,762 33,566,088 516,741,214 516,741,214
Nov  1, 2033 - 13,271,950 9,916,945 10,342,737 33,531,632 1,249,921 32,281,711 493,126,527 493,126,527
May  1, 2034 - 12,958,365 9,447,646 9,418,517 31,824,528 1,194,335 30,630,192 470,749,645 470,749,645
Nov  1, 2034 - 12,676,843 9,004,866 8,841,904 30,523,614 1,141,486 29,382,128 449,230,897 449,230,897
May  1, 2035 - 12,371,394 8,579,502 8,364,655 29,315,551 1,090,307 28,225,245 428,494,848 428,494,848
Nov  1, 2035 - 12,046,813 8,174,878 7,199,601 27,421,292 1,041,308 26,379,983 409,248,433 409,248,433
May  1, 2036 - 11,832,955 7,795,264 6,667,802 26,296,021 995,176 25,300,845 390,747,676 390,747,676
Nov  1, 2036 - 11,650,240 7,428,882 6,298,861 25,377,983 950,306 24,427,677 372,798,575 372,798,575
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LOAN PARTICIPATION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Participation
Part Gross Less Loan Loan Loan

Date Originations Principal Interest Prepay Receipts Servicing Revenue Balance Valuation

May  1, 2037 - 11,490,276 7,078,342 5,340,197 23,908,815 907,132 23,001,683 355,968,102 355,968,102
Nov  1, 2037 - 11,323,796 6,751,256 4,428,463 22,503,514 866,845 21,636,669 340,215,843 340,215,843
May  1, 2038 - 11,182,834 6,445,216 4,091,201 21,719,251 828,729 20,890,522 324,941,808 324,941,808
Nov  1, 2038 - 11,074,486 6,148,376 3,868,122 21,090,984 791,343 20,299,641 309,999,200 309,999,200
May  1, 2039 - 11,051,759 5,858,510 3,653,964 20,564,234 754,523 19,809,710 295,293,477 295,293,477
Nov  1, 2039 - 11,107,506 5,572,472 3,445,486 20,125,463 718,116 19,407,347 280,740,486 280,740,486
May  1, 2040 - 11,174,160 5,289,083 3,241,605 19,704,848 682,049 19,022,799 266,324,721 266,324,721
Nov  1, 2040 - 11,242,992 5,008,174 3,042,082 19,293,249 646,300 18,646,949 252,039,647 252,039,647
May  1, 2041 - 11,310,817 4,729,643 2,846,789 18,887,249 610,855 18,276,394 237,882,042 237,882,042
Nov  1, 2041 - 11,378,545 4,454,460 2,473,584 18,306,589 575,831 17,730,758 224,029,913 224,029,913
May  1, 2042 - 11,461,682 4,183,734 2,268,466 17,913,882 541,367 17,372,515 210,299,764 210,299,764
Nov  1, 2042 - 11,548,599 3,914,618 2,104,364 17,567,581 507,113 17,060,468 196,646,801 196,646,801
May  1, 2043 - 11,637,120 3,646,906 1,943,010 17,227,036 473,041 16,753,995 183,066,671 183,066,671
Nov  1, 2043 - 11,725,258 3,380,534 1,784,314 16,890,106 439,143 16,450,963 169,557,098 169,557,098
May  1, 2044 - 11,790,494 3,115,639 1,628,498 16,534,631 405,421 16,129,210 156,138,107 156,138,107
Nov  1, 2044 - 11,858,630 2,852,624 1,475,790 16,187,043 371,893 15,815,151 142,803,687 142,803,687
May  1, 2045 - 11,935,728 2,591,084 1,325,780 15,852,592 338,534 15,514,058 129,542,179 129,542,179
Nov  1, 2045 - 12,014,069 2,330,843 1,178,351 15,523,263 305,327 15,217,936 116,349,759 116,349,759
May  1, 2046 - 12,097,715 2,071,789 1,033,387 15,202,892 272,262 14,930,630 103,218,657 103,218,657
Nov  1, 2046 - 12,183,649 1,813,775 890,723 14,888,147 239,324 14,648,823 90,144,285 90,144,285
May  1, 2047 - 12,270,845 1,556,717 750,331 14,577,893 206,502 14,371,391 77,123,109 77,123,109
Nov  1, 2047 - 12,164,297 1,301,532 614,475 14,080,304 173,896 13,906,407 64,344,338 64,344,338
May  1, 2048 - 11,995,845 1,053,118 489,050 13,538,013 142,038 13,395,975 51,859,443 51,859,443
Nov  1, 2048 - 11,607,592 812,976 375,001 12,795,570 111,111 12,684,458 39,876,849 39,876,849
May  1, 2049 - 10,588,880 591,528 274,171 11,454,579 82,485 11,372,095 29,013,798 29,013,798
Nov  1, 2049 - 9,375,012 401,133 184,543 9,960,688 57,597 9,903,091 19,454,243 19,454,243
May  1, 2050 - 7,743,957 246,539 112,679 8,103,175 36,603 8,066,571 11,597,607 11,597,607
Nov  1, 2050 - 6,339,811 130,228 58,625 6,528,663 20,197 6,508,467 5,199,172 5,199,172
May  1, 2051 - 3,720,973 48,895 21,883 3,791,751 7,918 3,783,832 1,456,316 1,456,316
Nov  1, 2051 - 1,411,518 8,661 3,851 1,424,030 1,428 1,422,603 40,946 40,946
May  1, 2052 - 32,112 240 225 32,576 27 32,549 8,610 8,610
Nov  1, 2052 - 1,347 135 188 1,670 12 1,658 7,075 7,075
May  1, 2053 - 1,340 109 152 1,601 10 1,591 5,583 5,583
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LOAN PARTICIPATION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Participation
Part Gross Less Loan Loan Loan

Date Originations Principal Interest Prepay Receipts Servicing Revenue Balance Valuation

Nov  1, 2053 - 1,333 83 118 1,534 7 1,526 4,132 4,132
May  1, 2054 - 1,327 57 85 1,469 5 1,464 2,720 2,720
Nov  1, 2054 - 1,321 32 53 1,406 3 1,403 1,346 1,346
May  1, 2055 - 732 11 25 768 1 767 589 589
Nov  1, 2055 - 289 5 13 307 1 306 287 287
Apr 30, 2056 - 283 2 4 289 0 288 - -

464,732,041 783,002,985 626,761,228 759,618,422 2,169,382,636 76,986,432 2,092,396,204
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Participation
Loans Partial Gross Svc Exp. Part Part Part

Date Originated First Pmt Principal Interest Prepayments Receipts Reduction Principal Interest Prepay

Dec 31, 2020 - - - - - - - - - -
May  1, 2021 121,043,423 281,362 11,085,176 21,520,283 18,426,758 51,032,217 2,474,456 8,692,514 16,361,585 14,239,561
Nov  1, 2021 221,188,618 309,704 18,723,448 34,406,589 33,221,787 86,351,823 4,050,203 14,928,239 26,856,594 25,261,994
May  1, 2022 122,500,000 179,271 21,079,700 36,637,851 39,997,379 97,714,930 4,476,891 16,985,254 28,992,849 30,280,112
Nov  1, 2022 - - 21,279,560 35,733,736 45,232,619 102,245,915 4,392,288 17,156,614 28,292,225 34,342,668
May  1, 2023 - - 21,128,737 34,350,716 48,543,449 104,022,903 4,230,034 17,039,883 27,191,086 37,060,086
Nov  1, 2023 - - 20,925,369 32,943,584 49,831,906 103,700,859 4,062,736 16,879,670 26,067,328 38,346,828
May  1, 2024 - - 20,707,259 31,544,462 49,233,642 101,485,363 3,894,930 16,707,304 24,945,917 38,142,732
Nov  1, 2024 - - 20,478,040 30,177,255 47,398,675 98,053,970 3,730,354 16,523,593 23,849,269 36,765,891
May  1, 2025 - - 20,244,277 28,853,914 45,335,072 94,433,262 3,571,035 16,334,746 22,787,921 35,145,870
Nov  1, 2025 - - 20,017,348 27,574,665 43,341,305 90,933,318 3,417,080 16,152,152 21,761,994 33,580,815
May  1, 2026 - - 19,790,869 26,338,110 41,415,206 87,544,185 3,268,314 15,969,433 20,770,360 32,069,027
Nov  1, 2026 - - 19,571,997 25,142,784 39,554,536 84,269,318 3,124,574 15,793,755 19,811,819 30,608,723
May  1, 2027 - - 19,355,148 23,987,378 37,757,181 81,099,708 2,985,697 15,619,541 18,885,318 29,198,232
Nov  1, 2027 - - 19,138,090 22,870,773 35,943,333 77,952,196 2,851,538 15,444,567 17,989,984 27,758,173
May  1, 2028 - - 18,928,776 21,795,838 34,125,447 74,850,061 2,722,180 15,276,795 17,128,928 26,301,417
Nov  1, 2028 - - 18,699,796 20,758,613 32,527,638 71,986,046 2,597,308 15,088,820 16,298,423 25,052,480
May  1, 2029 - - 18,435,424 19,757,447 30,986,351 69,179,223 2,476,736 14,864,927 15,497,043 23,848,198
Nov  1, 2029 - - 18,193,345 18,791,556 29,499,899 66,484,800 2,360,349 14,662,806 14,724,222 22,687,261
May  1, 2030 - - 17,964,787 17,874,784 25,678,080 61,517,651 2,249,670 14,469,882 13,990,694 19,858,403
Nov  1, 2030 - - 17,776,588 17,027,079 23,963,611 58,767,279 2,146,875 14,307,287 13,312,060 18,542,761
May  1, 2031 - - 17,613,726 16,212,878 21,941,451 55,768,055 2,048,209 14,168,504 12,661,326 16,877,641
Nov  1, 2031 - - 17,460,400 15,441,375 19,465,998 52,367,773 1,954,997 14,035,657 12,048,192 14,897,941
May  1, 2032 - - 17,328,740 14,710,228 18,253,351 50,292,319 1,866,668 13,920,200 11,470,481 13,945,606
Nov  1, 2032 - - 17,172,710 14,014,994 15,164,882 46,352,586 1,782,775 13,774,655 10,919,749 11,805,927
May  1, 2033 - - 16,949,454 13,373,962 13,976,234 44,299,650 1,705,559 13,548,696 10,408,800 10,916,354
Nov  1, 2033 - - 16,676,291 12,755,775 13,261,210 42,693,276 1,630,783 13,271,950 9,916,945 10,342,737
May  1, 2034 - - 16,366,657 12,163,363 12,199,776 40,729,796 1,558,698 12,958,365 9,447,646 9,418,517
Nov  1, 2034 - - 16,089,454 11,600,584 11,490,012 39,180,049 1,489,771 12,676,843 9,004,866 8,841,904
May  1, 2035 - - 15,788,693 11,058,233 10,883,541 37,730,467 1,422,920 12,371,394 8,579,502 8,364,655
Nov  1, 2035 - - 15,470,437 10,540,344 9,444,785 35,455,566 1,358,780 12,046,813 8,174,878 7,199,601
May  1, 2036 - - 15,266,418 10,052,177 8,771,817 34,090,411 1,298,202 11,832,955 7,795,264 6,667,802
Nov  1, 2036 - - 15,093,999 9,579,808 8,295,393 32,969,200 1,239,228 11,650,240 7,428,882 6,298,861
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Participation
Loans Partial Gross Svc Exp. Part Part Part

Date Originated First Pmt Principal Interest Prepayments Receipts Reduction Principal Interest Prepay

May  1, 2037 - - 14,944,907 9,125,684 7,206,850 31,277,441 1,182,269 11,490,276 7,078,342 5,340,197
Nov  1, 2037 - - 14,791,154 8,697,337 6,099,559 29,588,051 1,128,503 11,323,796 6,751,256 4,428,463
May  1, 2038 - - 14,665,593 8,292,285 5,653,963 28,611,841 1,077,206 11,182,834 6,445,216 4,091,201
Nov  1, 2038 - - 14,573,093 7,898,606 5,343,617 27,815,316 1,026,927 11,074,486 6,148,376 3,868,122
May  1, 2039 - - 14,566,571 7,514,001 5,044,422 27,124,995 977,492 11,051,759 5,858,510 3,653,964
Nov  1, 2039 - - 14,638,884 7,135,254 4,753,062 26,527,201 928,738 11,107,506 5,572,472 3,445,486
May  1, 2040 - - 14,722,470 6,761,120 4,468,385 25,951,975 880,585 11,174,160 5,289,083 3,241,605
Nov  1, 2040 - - 14,808,603 6,391,361 4,190,082 25,390,046 833,001 11,242,992 5,008,174 3,042,082
May  1, 2041 - - 14,894,099 6,025,812 3,917,960 24,837,871 785,964 11,310,817 4,729,643 2,846,789
Nov  1, 2041 - - 14,984,918 5,668,021 3,188,180 23,841,119 739,956 11,378,545 4,454,460 2,473,584
May  1, 2042 - - 15,104,204 5,322,312 2,881,475 23,307,991 695,570 11,461,682 4,183,734 2,268,466
Nov  1, 2042 - - 15,228,305 4,978,806 2,675,129 22,882,240 651,466 11,548,599 3,914,618 2,104,364
May  1, 2043 - - 15,354,550 4,636,997 2,471,919 22,463,466 607,572 11,637,120 3,646,906 1,943,010
Nov  1, 2043 - - 15,480,960 4,296,797 2,271,737 22,049,494 563,879 11,725,258 3,380,534 1,784,314
May  1, 2044 - - 15,585,021 3,958,320 2,074,789 21,618,130 520,384 11,790,494 3,115,639 1,628,498
Nov  1, 2044 - - 15,692,546 3,621,945 1,881,283 21,195,775 477,104 11,858,630 2,852,624 1,475,790
May  1, 2045 - - 15,809,604 3,287,246 1,690,795 20,787,646 434,013 11,935,728 2,591,084 1,325,780
Nov  1, 2045 - - 15,928,484 2,954,025 1,503,189 20,385,698 391,088 12,014,069 2,330,843 1,178,351
May  1, 2046 - - 16,053,257 2,622,146 1,318,334 19,993,737 348,319 12,097,715 2,071,789 1,033,387
Nov  1, 2046 - - 16,180,913 2,291,440 1,136,049 19,608,403 305,686 12,183,649 1,813,775 890,723
May  1, 2047 - - 16,310,436 1,961,805 956,292 19,228,532 263,178 12,270,845 1,556,717 750,331
Nov  1, 2047 - - 16,236,667 1,634,161 781,399 18,652,227 220,895 12,164,297 1,301,532 614,475
May  1, 2048 - - 15,999,346 1,314,374 618,760 17,932,480 179,468 11,995,845 1,053,118 489,050
Nov  1, 2048 - - 15,529,125 1,006,001 471,056 17,006,181 139,262 11,607,592 812,976 375,001
May  1, 2049 - - 14,220,986 720,526 339,704 15,281,216 101,853 10,588,880 591,528 274,171
Nov  1, 2049 - - 12,296,755 480,191 225,072 13,002,018 69,884 9,375,012 401,133 184,543
May  1, 2050 - - 9,902,802 290,076 133,704 10,326,581 43,494 7,743,957 246,539 112,679
Nov  1, 2050 - - 7,937,996 148,815 65,846 8,152,657 23,250 6,339,811 130,228 58,625
May  1, 2051 - - 4,064,449 54,942 22,874 4,142,266 8,926 3,720,973 48,895 21,883
Nov  1, 2051 - - 1,422,553 10,888 3,861 1,437,302 1,799 1,411,518 8,661 3,851
May  1, 2052 - - 32,112 240 225 32,576 27 32,112 240 225
Nov  1, 2052 - - 1,347 135 188 1,670 12 1,347 135 188
May  1, 2053 - - 1,340 109 152 1,601 10 1,340 109 152
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Participation
Loans Partial Gross Svc Exp. Part Part Part

Date Originated First Pmt Principal Interest Prepayments Receipts Reduction Principal Interest Prepay

Nov  1, 2053 - - 1,333 83 118 1,534 7 1,333 83 118
May  1, 2054 - - 1,327 57 85 1,469 5 1,327 57 85
Nov  1, 2054 - - 1,321 32 53 1,406 3 1,321 32 53
May  1, 2055 - - 732 11 25 768 1 732 11 25
Nov  1, 2055 - - 289 5 13 307 1 289 5 13
Apr 30, 2056 - - 283 2 4 289 0 283 2 4

464,732,041 770,337 998,770,053 798,693,108 988,552,530 2,786,015,690 100,047,633 783,002,985 626,761,228 759,618,422
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Participation
Part Gross Less Part Loan Loan Loan

Date Receipts Servicing Revenue Balance Valuation

Dec 31, 2020 - - - 1,447,657,792 1,447,657,792
May  1, 2021 39,293,660 1,794,709 37,498,951 1,569,390,394 1,569,390,394
Nov  1, 2021 67,046,828 3,054,445 63,992,383 1,756,365,414 1,756,365,414
May  1, 2022 76,258,215 3,455,764 72,802,450 1,844,788,335 1,844,788,335
Nov  1, 2022 79,791,507 3,395,379 76,396,128 1,778,276,156 1,778,276,156
May  1, 2023 81,291,055 3,270,508 78,020,547 1,708,603,969 1,708,603,969
Nov  1, 2023 81,293,825 3,141,059 78,152,766 1,637,846,695 1,637,846,695
May  1, 2024 79,795,953 3,010,461 76,785,492 1,567,905,794 1,567,905,794
Nov  1, 2024 77,138,752 2,882,196 74,256,556 1,500,029,079 1,500,029,079
May  1, 2025 74,268,538 2,758,045 71,510,493 1,434,449,730 1,434,449,730
Nov  1, 2025 71,494,961 2,638,088 68,856,873 1,371,091,077 1,371,091,077
May  1, 2026 68,808,820 2,522,189 66,286,631 1,309,885,002 1,309,885,002
Nov  1, 2026 66,214,297 2,410,218 63,804,079 1,250,758,469 1,250,758,469
May  1, 2027 63,703,090 2,302,048 61,401,043 1,193,646,139 1,193,646,139
Nov  1, 2027 61,192,724 2,197,567 58,995,157 1,138,564,717 1,138,564,717
May  1, 2028 58,707,140 2,096,892 56,610,248 1,085,510,494 1,085,510,494
Nov  1, 2028 56,439,723 1,999,737 54,439,986 1,034,283,061 1,034,283,061
May  1, 2029 54,210,169 1,905,949 52,304,220 984,861,285 984,861,285
Nov  1, 2029 52,074,289 1,815,440 50,258,849 937,168,041 937,168,041
May  1, 2030 48,318,979 1,729,282 46,589,697 893,525,173 893,525,173
Nov  1, 2030 46,162,107 1,649,018 44,513,090 851,784,974 851,784,974
May  1, 2031 43,707,471 1,572,134 42,135,337 812,229,797 812,229,797
Nov  1, 2031 40,981,790 1,500,026 39,481,764 775,303,400 775,303,400
May  1, 2032 39,336,286 1,432,146 37,904,140 739,721,309 739,721,309
Nov  1, 2032 36,500,330 1,367,541 35,132,790 707,383,717 707,383,717
May  1, 2033 34,873,850 1,307,762 33,566,088 676,458,029 676,458,029
Nov  1, 2033 33,531,632 1,249,921 32,281,711 646,520,528 646,520,528
May  1, 2034 31,824,528 1,194,335 30,630,192 617,954,095 617,954,095
Nov  1, 2034 30,523,614 1,141,486 29,382,128 590,374,629 590,374,629
May  1, 2035 29,315,551 1,090,307 28,225,245 563,702,395 563,702,395
Nov  1, 2035 27,421,292 1,041,308 26,379,983 538,787,173 538,787,173
May  1, 2036 26,296,021 995,176 25,300,845 514,748,938 514,748,938
Nov  1, 2036 25,377,983 950,306 24,427,677 491,359,546 491,359,546
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Participation
Part Gross Less Part Loan Loan Loan

Date Receipts Servicing Revenue Balance Valuation

May  1, 2037 23,908,815 907,132 23,001,683 469,207,789 469,207,789
Nov  1, 2037 22,503,514 866,845 21,636,669 448,317,075 448,317,075
May  1, 2038 21,719,251 828,729 20,890,522 427,997,519 427,997,519
Nov  1, 2038 21,090,984 791,343 20,299,641 408,080,809 408,080,809
May  1, 2039 20,564,234 754,523 19,809,710 388,469,816 388,469,816
Nov  1, 2039 20,125,463 718,116 19,407,347 369,077,869 369,077,869
May  1, 2040 19,704,848 682,049 19,022,799 349,887,015 349,887,015
Nov  1, 2040 19,293,249 646,300 18,646,949 330,888,330 330,888,330
May  1, 2041 18,887,249 610,855 18,276,394 312,076,270 312,076,270
Nov  1, 2041 18,306,589 575,831 17,730,758 293,903,172 293,903,172
May  1, 2042 17,913,882 541,367 17,372,515 275,917,493 275,917,493
Nov  1, 2042 17,567,581 507,113 17,060,468 258,014,059 258,014,059
May  1, 2043 17,227,036 473,041 16,753,995 240,187,590 240,187,590
Nov  1, 2043 16,890,106 439,143 16,450,963 222,434,893 222,434,893
May  1, 2044 16,534,631 405,421 16,129,210 204,775,084 204,775,084
Nov  1, 2044 16,187,043 371,893 15,815,151 187,201,255 187,201,255
May  1, 2045 15,852,592 338,534 15,514,058 169,700,855 169,700,855
Nov  1, 2045 15,523,263 305,327 15,217,936 152,269,182 152,269,182
May  1, 2046 15,202,892 272,262 14,930,630 134,897,590 134,897,590
Nov  1, 2046 14,888,147 239,324 14,648,823 117,580,627 117,580,627
May  1, 2047 14,577,893 206,502 14,371,391 100,313,900 100,313,900
Nov  1, 2047 14,080,304 173,896 13,906,407 83,295,835 83,295,835
May  1, 2048 13,538,013 142,038 13,395,975 66,677,729 66,677,729
Nov  1, 2048 12,795,570 111,111 12,684,458 50,677,549 50,677,549
May  1, 2049 11,454,579 82,485 11,372,095 36,116,859 36,116,859
Nov  1, 2049 9,960,688 57,597 9,903,091 23,595,031 23,595,031
May  1, 2050 8,103,175 36,603 8,066,571 13,558,525 13,558,525
Nov  1, 2050 6,528,663 20,197 6,508,467 5,554,683 5,554,683
May  1, 2051 3,791,751 7,918 3,783,832 1,467,360 1,467,360
Nov  1, 2051 1,424,030 1,428 1,422,603 40,946 40,946
May  1, 2052 32,576 27 32,549 8,610 8,610
Nov  1, 2052 1,670 12 1,658 7,075 7,075
May  1, 2053 1,601 10 1,591 5,583 5,583
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Participation
Part Gross Less Part Loan Loan Loan

Date Receipts Servicing Revenue Balance Valuation

Nov  1, 2053 1,534 7 1,526 4,132 4,132
May  1, 2054 1,469 5 1,464 2,720 2,720
Nov  1, 2054 1,406 3 1,403 1,346 1,346
May  1, 2055 768 1 767 589 589
Nov  1, 2055 307 1 306 287 287
Apr 30, 2056 289 0 288 - -

2,169,382,636 76,986,432 2,092,396,204
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Loan Statistics

2001AA 2002A 2002B 2014A 2015A 2015B 2017A

Par Amount 11,258,413 4,126,685 5,303,478 17,155,112 24,698,423 7,017,254 26,917,053

Weighted Avg. Coupon 5.700% 5.546% 5.618% 4.998% 5.130% 4.974% 4.527%

Weighted Avg. Life 6.188 5.682 5.786 5.951 6.377 5.578 9.434

Weighted Avg. Rate 5.612% 5.356% 5.539% 5.172% 5.184% 5.117% 4.529%

WAL from Forecast Date 6.191 5.686 5.789 5.955 6.380 5.581 9.437

Weighted Avg. Maturity 13.745 12.537 13.271 13.449 14.328 12.658 26.500



Sep 22, 2021   9:19 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 70

LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Loan Statistics

2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE

Par Amount 10,007,423 57,378,119 64,663,803 70,355,736 22,865,868 62,686,180 230,026,791

Weighted Avg. Coupon 4.405% 4.879% 4.810% 5.151% 6.081% 5.124% 4.627%

Weighted Avg. Life 7.530 8.910 9.233 9.821 6.197 10.385 9.681

Weighted Avg. Rate 4.894% 4.766% 4.933% 5.153% 5.829% 5.125% 4.699%

WAL from Forecast Date 7.534 8.913 9.236 9.824 6.200 10.388 9.684

Weighted Avg. Maturity 18.116 23.925 24.843 27.501 13.683 27.810 26.270



Sep 22, 2021   9:19 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 71

LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Loan Statistics

2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC

Par Amount 157,542,961 133,665,775 118,758,892 141,590,865 132,399,700 145,152,768 151,201,112

Weighted Avg. Coupon 4.016% 4.033% 4.280% 4.201% 3.736% 3.001% 3.106%

Weighted Avg. Life 10.968 11.371 9.871 10.528 11.222 11.096 11.360

Weighted Avg. Rate 3.991% 4.020% 4.212% 4.204% 3.622% 2.997% 3.091%

WAL from Forecast Date 10.971 11.374 9.874 10.531 11.226 11.098 11.361

Weighted Avg. Maturity 29.058 28.980 27.767 29.186 28.092 29.736 29.717
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Loan Statistics

2021DEF 2021GHIJ 2021KLM EXCESS Total

Par Amount 96,602,428 134,349,366 149,500,000 12,098,378 1987322583

Weighted Avg. Coupon 3.000% 3.010% 2.980% 3.256% 3.965%

Weighted Avg. Life 11.572 10.727 10.877 7.099 10.349

Weighted Avg. Rate 2.992% 3.001% 2.972% 3.743% 3.883%

WAL from Forecast Date 11.572 10.728 10.877 7.102 10.351

Weighted Avg. Maturity 29.842 29.808 29.782 17.217 27.807
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ACQUISITION FUND REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Loan Originations Acquisition Revenues Acquisition Fund Valuation
Loans Less: Withdrawal Security Other Acquisition Acq. Fund  Acq. Fund  

Date Originated Discount Requirement Purchase Withdrawals Interest Revenues  Balance  Value 

Dec 31, 2020 - - - 8,022,646 - - - 8,022,646 8,022,646
Jan  1, 2021 - - - - - - - 8,022,646 8,022,646
Feb  1, 2021 33,290,768 - 33,290,768 121,000,000 10,754 375 11,129 95,721,124 95,721,124
Mar  1, 2021 45,500,000 - 45,500,000 - - - - 50,221,124 50,221,124
Apr  1, 2021 42,252,655 - 42,252,655 - - - - 7,968,469 7,968,469
May  1, 2021 - - - - 7 9,853 9,860 7,968,462 7,968,462
Jun  1, 2021 84,329,982 - 84,329,982 84,329,982 - - - 7,968,462 7,968,462
Jul  1, 2021 7,968,462 - 7,968,462 - - - - - -

Aug  1, 2021 - - - - - - - - -
Sep  1, 2021 128,890,174 - 128,890,174 128,890,174 - - - - -
Oct  1, 2021 - - - - - 885 885 - -
Nov  1, 2021 - - - - - - - - -
Dec  1, 2021 102,500,000 - 102,500,000 122,500,000 - - - 20,000,000 20,000,000
Jan  1, 2022 20,000,000 - 20,000,000 - - - - - -
Feb  1, 2022 - - - - - - - - -
Mar  1, 2022 - - - - - - - - -
Apr  1, 2022 - - - - - - - - -
May  1, 2022 - - - - - 1,422 1,422 - -

464,732,041 0 464,732,041 464,742,802 10,761 12,535 23,296
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SHORT TERM BALANCE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Revenue Balance
Loan Float Cash Revenue Less: Coverage Net Redemption Accrued Short-Term

Date Balance +  Balance =  Balance Requirement Difference Balance Interest Valuation

Dec 31, 2020 - 83,764,557 83,764,557 61,473,312 22,291,246 - - 83,764,557
May  1, 2021 - 15,961,296 15,961,296 3,288,684 12,672,612 62,248,206 - 78,209,503
Nov  1, 2021 - 14,243,606 14,243,606 3,358,122 10,885,484 30,191,719 - 44,435,325
May  1, 2022 - 13,594,122 13,594,122 3,479,796 10,114,326 29,965,282 - 43,559,405
Nov  1, 2022 - 12,881,841 12,881,841 3,371,705 9,510,135 29,518,060 - 42,399,900
May  1, 2023 - 12,697,949 12,697,949 3,355,843 9,342,106 25,710,861 - 38,408,810
Nov  1, 2023 - 12,586,527 12,586,527 3,360,189 9,226,338 23,274,455 - 35,860,983
May  1, 2024 - 12,578,760 12,578,760 3,347,030 9,231,730 11,303,313 - 23,882,074
Nov  1, 2024 - 12,594,692 12,594,692 3,358,579 9,236,113 10,525,538 - 23,120,230
May  1, 2025 - 12,629,770 12,629,770 3,348,419 9,281,352 9,459,348 - 22,089,119
Nov  1, 2025 - 13,507,384 13,507,384 4,163,879 9,343,506 8,882,830 - 22,390,214
May  1, 2026 - 12,795,843 12,795,843 3,339,323 9,456,519 7,804,496 - 20,600,339
Nov  1, 2026 - 13,942,135 13,942,135 4,349,687 9,592,448 7,619,415 - 21,561,550
May  1, 2027 - 14,094,405 14,094,405 4,325,117 9,769,288 6,658,001 - 20,752,406
Nov  1, 2027 - 13,295,643 13,295,643 3,327,667 9,967,976 6,841,803 - 20,137,446
May  1, 2028 - 4,347,160 4,347,160 3,317,968 1,029,193 5,833,211 - 10,180,371
Nov  1, 2028 - 3,772,437 3,772,437 3,318,694 453,743 7,185,117 - 10,957,554
May  1, 2029 - 2,700,406 2,700,406 3,310,252 -609,846 6,822,313 - 9,522,719
Nov  1, 2029 - 993,077 993,077 3,309,881 -2,316,804 6,218,834 - 7,211,911
May  1, 2030 - - - 3,302,958 -3,302,958 5,274,594 - 5,274,594
Nov  1, 2030 - - - 3,301,565 -3,301,565 4,087,749 - 4,087,749
May  1, 2031 - - - 3,296,498 -3,296,498 4,026,233 - 4,026,233
Nov  1, 2031 - - - 3,964,634 -3,964,634 4,255,915 - 4,255,915
May  1, 2032 - 137,010 137,010 3,882,778 -3,745,768 3,529,009 - 3,666,019
Nov  1, 2032 - 83,838 83,838 3,287,495 -3,203,657 2,970,605 - 3,054,443
May  1, 2033 - - - 3,762,416 -3,762,416 2,654,416 - 2,654,416
Nov  1, 2033 - - - 3,281,323 -3,281,323 2,475,657 - 2,475,657
May  1, 2034 - - - 3,281,151 -3,281,151 2,823,560 - 2,823,560
Nov  1, 2034 - - - 3,275,748 -3,275,748 2,785,113 - 2,785,113
May  1, 2035 - - - 3,276,998 -3,276,998 1,450,668 - 1,450,668
Nov  1, 2035 - - - 3,270,679 -3,270,679 858,448 - 858,448
May  1, 2036 - - - 3,273,915 -3,273,915 1,053,616 - 1,053,616
Nov  1, 2036 - - - 3,384,977 -3,384,977 978,410 - 978,410
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SHORT TERM BALANCE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Revenue Balance
Loan Float Cash Revenue Less: Coverage Net Redemption Accrued Short-Term

Date Balance +  Balance =  Balance Requirement Difference Balance Interest Valuation

May  1, 2037 - - - 3,271,198 -3,271,198 573,717 - 573,717
Nov  1, 2037 - - - 3,281,009 -3,281,009 570,180 - 570,180
May  1, 2038 - - - 517,172 -517,172 564,602 - 564,602
Nov  1, 2038 - - - 508,345 -508,345 557,849 - 557,849
May  1, 2039 - - - 513,170 -513,170 499,334 - 499,334
Nov  1, 2039 - - - 503,979 -503,979 488,095 - 488,095
May  1, 2040 - - - 509,204 -509,204 490,387 - 490,387
Nov  1, 2040 - - - 499,438 -499,438 480,732 - 480,732
May  1, 2041 - - - 505,263 -505,263 480,869 - 480,869
Nov  1, 2041 - - - 494,982 -494,982 481,310 - 481,310
May  1, 2042 - - - 501,261 -501,261 473,339 - 473,339
Nov  1, 2042 - - - 490,777 -490,777 466,338 - 466,338
May  1, 2043 - - - 497,142 -497,142 471,686 - 471,686
Nov  1, 2043 - - - 486,556 -486,556 459,289 - 459,289
May  1, 2044 - - - 493,034 -493,034 449,693 - 449,693
Nov  1, 2044 - 469,946 469,946 482,496 -12,550 404,455 - 874,401
May  1, 2045 - 473,740 473,740 488,861 -15,120 401,523 - 875,263
Nov  1, 2045 - 471,762 471,762 479,144 -7,381 391,650 - 863,413
May  1, 2046 - 473,293 473,293 484,551 -11,258 389,859 - 863,153
Nov  1, 2046 - 472,166 472,166 475,661 -3,495 387,199 - 859,365
May  1, 2047 - 472,428 472,428 480,085 -7,657 381,749 - 854,178
Nov  1, 2047 - 451,430 451,430 452,072 -642 362,423 - 813,853
May  1, 2048 - 452,802 452,802 455,475 -2,674 194,791 - 647,592
Nov  1, 2048 - 1,413,980 1,413,980 440,203 973,777 187,891 - 1,601,871
May  1, 2049 - 2,399,434 2,389,434 434,034 1,955,400 429,745 - 2,829,179
Nov  1, 2049 - 3,297,148 3,287,148 330,000 2,957,148 378,374 - 3,675,522
May  1, 2050 - 4,198,531 4,178,531 212,166 3,966,365 139,522 - 4,338,052
Nov  1, 2050 - 5,168,623 5,148,623 170,000 4,978,623 70,354 - 5,238,977
May  1, 2051 - 3,830,072 3,810,072 140,000 3,670,072 1 - 3,830,073
Nov  1, 2051 - 139,980 120,000 120,000 - - - 139,980
May  1, 2052 - 129,980 110,000 110,000 - - - 129,980
Nov  1, 2052 - 129,980 110,000 110,000 - - - 129,980
May  1, 2053 - 129,980 110,000 110,000 - - - 129,980
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SHORT TERM BALANCE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Revenue Balance
Loan Float Cash Revenue Less: Coverage Net Redemption Accrued Short-Term

Date Balance +  Balance =  Balance Requirement Difference Balance Interest Valuation

Nov  1, 2053 - 129,980 110,000 110,000 - - - 129,980
May  1, 2054 - 129,980 110,000 110,000 - - - 129,980
Nov  1, 2054 - 129,980 110,000 110,000 - - - 129,980
May  1, 2055 - 19,980 - - - - - 19,980
Nov  1, 2055 - 19,980 - - - - - 19,980
May  1, 2056 - 19,980 - - - - - 19,980

0
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RESERVE FUND REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Reserve Revenues Reserve Valuation
Scheduled Arb. Rule Fund Withdrawal Reserve Net Repl Accrued Reserve Reserve Reserve Reserve

Date Principal Reduction Transfers Pre (-Dis) Interest Revenues (-Taps) Interest Balance Value Requirement Surplus

Dec 31, 2020 - - - - - - - - 31,249,020 31,249,020 15,487,650 15,761,370
May  1, 2021 1,254,288 - - - 360,703 1,614,991 - - 29,994,732 29,994,732 14,892,275 15,102,457
Nov  1, 2021 602,390 - - - 504,893 1,107,283 - - 29,392,342 29,392,342 13,809,625 15,582,717
May  1, 2022 348,000 - - - 546,798 894,798 - - 29,044,342 29,044,342 13,245,800 15,798,542
Nov  1, 2022 1,465,375 - - - 570,220 2,035,595 - - 27,578,967 27,578,967 12,688,500 14,890,467
May  1, 2023 364,375 - - - 575,575 939,950 - - 27,214,592 27,214,592 12,147,100 15,067,492
Nov  1, 2023 312,375 - - - 597,583 909,958 - - 26,902,217 26,902,217 11,659,850 15,242,367
May  1, 2024 273,055 - - - 639,383 912,438 - - 26,629,162 26,629,162 10,723,550 15,905,612
Nov  1, 2024 276,675 - - - 662,331 939,006 - - 26,352,487 26,352,487 10,300,375 16,052,112
May  1, 2025 249,275 - - - 702,571 951,846 - - 26,103,212 26,103,212 9,905,600 16,197,612
Nov  1, 2025 6,734,096 - - - 727,200 7,461,296 - - 19,369,116 19,369,116 9,524,625 9,844,491
May  1, 2026 189,275 - - - 563,946 753,221 - - 19,179,841 19,179,841 9,191,850 9,987,991
Nov  1, 2026 183,298 - - - 591,289 774,587 - - 18,996,543 18,996,543 8,873,025 10,123,518
May  1, 2027 227,100 - - - 584,638 811,738 - - 18,769,443 18,769,443 8,567,675 10,201,768
Nov  1, 2027 223,600 - - - 585,535 809,135 - - 18,545,843 18,545,843 8,264,075 10,281,768
May  1, 2028 159,050 - - - 579,647 738,697 - - 18,386,793 18,386,793 8,023,525 10,363,268
Nov  1, 2028 160,075 - - - 580,215 740,290 - - 18,226,718 18,226,718 7,780,450 10,446,268
May  1, 2029 154,850 - - - 573,893 728,743 - - 18,071,868 18,071,868 7,540,850 10,531,018
Nov  1, 2029 297,753 - - - 575,902 873,655 - - 17,774,115 17,774,115 7,143,050 10,631,065
May  1, 2030 255,150 - - - 567,507 822,657 -672,529 - 16,846,436 16,846,436 6,799,650 10,046,786
Nov  1, 2030 251,950 - - - 556,096 808,046 -2,104,642 - 14,489,845 14,489,845 6,457,700 8,032,145
May  1, 2031 1,958,200 - - - 435,937 2,394,137 -702,648 - 11,828,997 11,828,997 4,407,750 7,421,247
Nov  1, 2031 257,950 - - - 393,432 651,382 -165,485 - 11,405,562 11,405,562 4,149,800 7,255,762
May  1, 2032 257,350 - - - 344,690 602,040 -670,639 - 10,477,573 10,477,573 3,892,450 6,585,123
Nov  1, 2032 258,425 - - - 321,203 579,628 -394,064 - 9,825,085 9,825,085 3,634,025 6,191,060
May  1, 2033 270,225 - - - 302,830 573,055 -705,309 - 8,849,550 8,849,550 3,363,800 5,485,750
Nov  1, 2033 269,425 - - - 253,431 522,856 -2,145,423 - 6,434,702 6,434,702 3,094,375 3,340,327
May  1, 2034 286,150 - - - 189,554 475,704 -3,302,449 - 2,846,104 2,846,104 2,808,225 37,879
Nov  1, 2034 296,425 - - - 78,326 374,751 -2,549,679 - - - 2,131,800 -2,131,800
May  1, 2035 - - - - 320 320 - - - - 1,833,275 -1,833,275
Nov  1, 2035 - - - - - - - - - - 1,569,575 -1,569,575
May  1, 2036 - - - - - - - - - - 1,305,525 -1,305,525
Nov  1, 2036 - - - - - - - - - - 1,040,700 -1,040,700



Sep 22, 2021   9:19 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 78

RESERVE FUND REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Reserve Revenues Reserve Valuation
Scheduled Arb. Rule Fund Withdrawal Reserve Net Repl Accrued Reserve Reserve Reserve Reserve

Date Principal Reduction Transfers Pre (-Dis) Interest Revenues (-Taps) Interest Balance Value Requirement Surplus

May  1, 2037 - - - - - - - - - - 775,650 -775,650
Nov  1, 2037 - - - - - - - - - - 602,000 -602,000
May  1, 2038 - - - - - - - - - - 536,775 -536,775
Nov  1, 2038 - - - - - - - - - - 498,350 -498,350
May  1, 2039 - - - - - - - - - - 459,675 -459,675
Nov  1, 2039 - - - - - - - - - - 423,400 -423,400
May  1, 2040 - - - - - - - - - - 387,425 -387,425
Nov  1, 2040 - - - - - - - - - - 351,000 -351,000
May  1, 2041 - - - - - - - - - - 314,725 -314,725
Nov  1, 2041 - - - - - - - - - - 288,500 -288,500
May  1, 2042 - - - - - - - - - - 271,000 -271,000
Nov  1, 2042 - - - - - - - - - - 253,750 -253,750
May  1, 2043 - - - - - - - - - - 236,750 -236,750
Nov  1, 2043 - - - - - - - - - - 220,000 -220,000
May  1, 2044 - - - - - - - - - - 203,000 -203,000
Nov  1, 2044 - - - - - - - - - - 185,250 -185,250
May  1, 2045 - - - - - - - - - - 168,000 -168,000
Nov  1, 2045 - - - - - - - - - - 151,000 -151,000
May  1, 2046 - - - - - - - - - - 135,000 -135,000
Nov  1, 2046 - - - - - - - - - - 119,500 -119,500
May  1, 2047 - - - - - - - - - - 104,500 -104,500
Nov  1, 2047 - - - - - - - - - - 89,250 -89,250
May  1, 2048 - - - - - - - - - - 73,750 -73,750
Nov  1, 2048 - - - - - - - - - - 58,000 -58,000
May  1, 2049 - - - - - - - - - - 41,750 -41,750
Nov  1, 2049 - - - - - - - - - - 12,750 -12,750
May  1, 2050 - - - - - - - - - - - -

17,836,155 0 0 0 13,965,649 31,801,804 -13,412,865
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Bond Debt Service Bond Valuation
Maturing Interest Total Redeemed Total Bond Unpaid Accreted

Date Principal Paid Debt Serv Principal Bond Payment Balance Interest Bond-Value

Dec 31, 2020 - - - - - 1,166,385,699 - 1,166,385,699
May  1, 2021 18,730,000 13,114,947 31,844,947 7,887,592 39,732,539 1,264,768,107 - 1,264,768,107
Nov  1, 2021 21,395,000 14,624,531 36,019,531 58,123,412 94,142,943 1,400,249,695 - 1,400,249,695
May  1, 2022 21,865,000 18,150,081 40,015,081 29,777,123 69,792,204 1,473,607,572 - 1,473,607,572
Nov  1, 2022 21,770,000 19,413,946 41,183,946 34,277,809 75,461,755 1,417,559,763 - 1,417,559,763
May  1, 2023 23,350,000 21,628,649 44,978,649 36,415,456 81,394,105 1,357,794,307 - 1,357,794,307
Nov  1, 2023 23,425,000 22,308,385 45,733,385 35,828,660 81,562,045 1,298,540,647 - 1,298,540,647
May  1, 2024 33,765,000 24,477,490 58,242,490 34,348,391 92,590,881 1,230,427,256 - 1,230,427,256
Nov  1, 2024 23,710,000 24,709,863 48,419,863 33,076,233 81,496,096 1,173,641,023 - 1,173,641,023
May  1, 2025 23,935,000 26,675,519 50,610,519 30,856,850 81,467,369 1,118,849,173 - 1,118,849,173
Nov  1, 2025 24,025,000 26,361,765 50,386,765 28,848,091 79,234,856 1,065,976,082 - 1,065,976,082
May  1, 2026 24,250,000 29,832,384 54,082,384 26,739,777 80,822,161 1,014,986,305 - 1,014,986,305
Nov  1, 2026 22,905,000 28,430,239 51,335,239 25,246,740 76,581,979 966,834,565 - 966,834,565
May  1, 2027 31,400,000 28,506,214 59,906,214 24,473,814 84,380,028 910,960,751 - 910,960,751
Nov  1, 2027 21,725,000 28,075,759 49,800,759 23,445,836 73,246,595 865,789,915 - 865,789,915
May  1, 2028 40,400,000 26,220,276 66,620,276 21,272,656 87,892,932 804,117,259 - 804,117,259
Nov  1, 2028 21,110,000 24,393,283 45,503,283 20,724,119 66,227,402 762,283,140 - 762,283,140
May  1, 2029 21,455,000 23,537,927 44,992,927 20,875,081 65,868,008 719,953,059 - 719,953,059
Nov  1, 2029 24,455,000 22,701,537 47,156,537 17,505,401 64,661,938 677,992,658 - 677,992,658
May  1, 2030 22,875,000 21,766,072 44,641,072 15,819,940 60,461,012 639,297,718 - 639,297,718
Nov  1, 2030 22,610,000 20,894,498 43,504,498 15,213,568 58,718,066 601,474,150 - 601,474,150
May  1, 2031 23,015,000 19,539,161 42,554,161 11,679,907 54,234,068 566,779,243 - 566,779,243
Nov  1, 2031 21,265,000 17,828,884 39,093,884 9,615,560 48,709,444 535,898,683 - 535,898,683
May  1, 2032 20,445,000 17,393,873 37,838,873 9,581,347 47,420,220 505,872,336 - 505,872,336
Nov  1, 2032 18,790,000 16,980,497 35,770,497 8,084,374 43,854,871 478,997,962 - 478,997,962
May  1, 2033 18,235,000 14,888,274 33,123,274 8,274,566 41,397,840 452,488,396 - 452,488,396
Nov  1, 2033 17,690,000 15,014,781 32,704,781 8,061,861 40,766,642 426,736,535 - 426,736,535
May  1, 2034 16,365,000 13,523,418 29,888,418 8,866,191 38,754,609 401,505,344 - 401,505,344
Nov  1, 2034 16,050,000 12,719,426 28,769,426 9,162,493 37,931,919 376,292,851 - 376,292,851
May  1, 2035 16,245,000 11,744,717 27,989,717 8,700,709 36,690,426 351,347,142 - 351,347,142
Nov  1, 2035 18,325,000 10,966,323 29,291,323 6,265,774 35,557,097 326,756,368 - 326,756,368
May  1, 2036 14,500,000 10,305,902 24,805,902 5,832,639 30,638,541 306,423,729 - 306,423,729
Nov  1, 2036 14,560,000 9,690,027 24,250,027 5,756,239 30,006,266 286,107,490 - 286,107,490
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Bond Debt Service Bond Valuation
Maturing Interest Total Redeemed Total Bond Unpaid Accreted

Date Principal Paid Debt Serv Principal Bond Payment Balance Interest Bond-Value

May  1, 2037 13,580,000 9,423,462 23,003,462 5,672,405 28,675,867 266,855,085 - 266,855,085
Nov  1, 2037 11,265,000 8,744,370 20,009,370 3,910,907 23,920,277 251,679,178 - 251,679,178
May  1, 2038 9,260,000 8,333,734 17,593,734 4,111,528 21,705,262 238,307,650 - 238,307,650
Nov  1, 2038 8,745,000 7,922,814 16,667,814 4,017,607 20,685,421 225,545,043 - 225,545,043
May  1, 2039 9,815,000 7,542,980 17,357,980 3,614,132 20,972,112 212,115,911 - 212,115,911
Nov  1, 2039 9,910,000 7,132,174 17,042,174 3,591,087 20,633,261 198,614,824 - 198,614,824
May  1, 2040 9,805,000 6,711,126 16,516,126 3,338,463 19,854,589 185,471,361 - 185,471,361
Nov  1, 2040 9,855,000 6,289,851 16,144,851 3,316,250 19,461,101 172,300,111 - 172,300,111
May  1, 2041 9,870,000 5,864,194 15,734,194 3,199,437 18,933,631 159,230,674 - 159,230,674
Nov  1, 2041 9,220,000 5,429,166 14,649,166 2,578,013 17,227,179 147,432,661 - 147,432,661
May  1, 2042 8,800,000 5,021,314 13,821,314 2,551,966 16,373,280 136,080,695 - 136,080,695
Nov  1, 2042 8,945,000 4,625,760 13,570,760 2,521,289 16,092,049 124,614,406 - 124,614,406
May  1, 2043 8,550,000 4,225,227 12,775,227 2,575,973 15,351,200 113,488,433 - 113,488,433
Nov  1, 2043 8,655,000 3,826,747 12,481,747 2,356,006 14,837,753 102,477,427 - 102,477,427
May  1, 2044 8,650,000 3,432,014 12,082,014 1,911,380 13,993,394 91,916,047 - 91,916,047
Nov  1, 2044 7,545,000 3,055,039 10,600,039 1,587,088 12,187,127 82,783,959 - 82,783,959
May  1, 2045 5,915,000 2,735,905 8,650,905 1,578,120 10,229,025 75,290,839 - 75,290,839
Nov  1, 2045 5,950,000 2,484,315 8,434,315 1,554,468 9,988,783 67,786,371 - 67,786,371
May  1, 2046 6,020,000 2,231,300 8,251,300 1,511,125 9,762,425 60,255,246 - 60,255,246
Nov  1, 2046 6,045,000 1,976,126 8,021,126 1,443,083 9,464,209 52,767,163 - 52,767,163
May  1, 2047 6,105,000 1,720,914 7,825,914 1,345,333 9,171,247 45,316,830 - 45,316,830
Nov  1, 2047 6,170,000 1,465,331 7,635,331 1,210,284 8,845,615 37,936,546 - 37,936,546
May  1, 2048 4,665,000 1,209,438 5,874,438 1,144,232 7,018,670 32,127,314 - 32,127,314
Nov  1, 2048 3,145,000 1,016,159 4,161,159 1,133,610 5,294,769 27,848,704 - 27,848,704
May  1, 2049 2,825,000 887,505 3,712,505 1,138,050 4,850,555 23,885,654 - 23,885,654
Nov  1, 2049 2,840,000 765,263 3,605,263 1,382,555 4,987,818 19,663,099 - 19,663,099
May  1, 2050 2,780,000 637,719 3,417,719 1,132,120 4,549,839 15,750,979 - 15,750,979
Nov  1, 2050 4,780,000 516,062 5,296,062 1,131,752 6,427,814 9,839,227 - 9,839,227
May  1, 2051 6,755,000 306,725 7,061,725 919,172 7,980,897 2,165,055 - 2,165,055
Aug  1, 2051 2,017,207 11,083 2,028,290 147,848 2,176,138 - - -

923,122,207 751,962,463 1,675,084,670 708,263,492 2,383,348,162
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Bond Statistics - Consolidated

2001AA 2002A 2002B 2014A 2015A 2015B 2017A

Par Amount 42,100,000.01 1,300,000.01 5,075,000.02 12,120,000.00 23,665,000.00 6,155,000.00 26,915,699.00

Accrued Int. - - - - - - -

Issue Discount - - - - -346,364.00 - -

Proceeds 42,100,000.01 1,300,000.01 5,075,000.02 12,120,000.00 24,011,364.00 6,155,000.00 26,915,699.00

Bond Year 222,567,500 935,000 3,820,000 30,393,750 73,587,500 12,857,500 254,066,573

Avg. Price 100.000 100.000 100.000 100.000 101.464 100.000 100.000

Avg. Coupon - - - 3.175% 3.063% 2.852% 3.000%

Avg. Rate 4.067% 0.090% 0.090% 3.337% 3.135% 2.979% 3.000%

Avg. Life(Dated) 5.287 0.719 0.753 2.508 3.110 2.089 9.439

Avg. Life(Delivery) 5.287 0.719 0.753 2.508 3.110 2.089 9.439

Avg. Mat. Date Feb 14, 2026 Jul 19, 2021 Aug  1, 2021 May  3, 2023 Dec 10, 2023 Dec  3, 2022 Jun  9, 2030

Weighted Avg Maturity 5.287 0.719 0.753 2.508 3.099 2.089 9.439

Gross Bond NIC 4.067082% 0.090000% 0.090000% 3.336985% 2.664205% 2.979343% 3.000000%

Net   Bond NIC 4.067082% 0.090000% 0.090000% 3.336985% 2.664205% 2.979343% 3.086178%

Gross Bond TIC 3.822745% 0.090000% 0.090000% 3.332263% 2.630767% 2.976721% 2.999999%
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Bond Statistics - Consolidated

Net Bond TIC 3.822745% 0.090000% 0.090000% 3.332263% 2.630767% 2.976721% 3.106708%

Duration 5.006 0.719 0.753 2.395 2.949 2.025 7.695
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Bond Statistics - Consolidated

2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE

Par Amount 11,755,000.00 47,015,000.00 57,835,000.00 63,990,000.00 25,705,000.00 72,480,000.00 116,320,000.00

Accrued Int. - - - - - - -

Issue Discount - -1,678,910.30 -1,366,429.70 -1,878,328.05 - -2,169,014.45 -2,900,172.75

Proceeds 11,755,000.00 48,693,910.30 59,201,429.70 65,868,328.05 25,705,000.00 74,649,014.45 119,220,172.75

Bond Year 61,297,500 408,852,500 581,832,500 579,680,000 111,172,500 703,732,500 976,975,000

Avg. Price 100.000 103.571 102.363 102.935 100.000 102.993 102.493

Avg. Coupon 2.300% 1.751% 1.825% 3.606% 3.423% 3.982% 2.987%

Avg. Rate 5.877% 5.427% 5.449% 3.739% 3.547% 6.475% 5.030%

Avg. Life(Dated) 5.215 8.696 10.060 9.059 4.325 9.709 8.399

Avg. Life(Delivery) 5.215 8.696 10.060 9.059 4.325 9.709 8.399

Avg. Mat. Date Jan 18, 2026 Jul 11, 2029 Nov 22, 2030 Nov 22, 2029 Feb 27, 2025 Jul 16, 2030 Mar 24, 2029

Weighted Avg Maturity 5.215 8.539 9.938 9.032 4.325 9.565 8.326

Gross Bond NIC 5.876793% 5.016390% 5.213805% 3.414759% 3.546833% 6.166995% 4.733307%

Net   Bond NIC 5.876793% 5.016390% 5.213805% 3.414759% 3.546833% 6.166995% 4.733307%

Gross Bond TIC 5.293817% 4.549596% 4.772721% 3.305856% 3.539676% 5.467944% 4.367133%
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Bond Statistics - Consolidated

Net Bond TIC 5.293817% 4.549596% 4.772721% 3.305856% 3.539676% 5.467944% 4.367133%

Duration 4.758 7.311 8.066 7.290 3.953 7.344 7.064
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Bond Statistics - Consolidated

2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC

Par Amount 73,910,000.00 95,440,000.00 121,100,000.00 123,270,000.00 111,235,000.00 129,000,000.00 125,000,000.00

Accrued Int. - - - - - - -

Issue Discount -2,400,785.40 -3,339,378.60 -3,729,605.50 -4,166,478.00 -3,732,933.20 -3,170,639.60 -4,331,496.45

Proceeds 76,310,785.40 98,779,378.60 124,829,605.50 127,436,478.00 114,967,933.20 132,170,639.60 129,331,496.45

Bond Year 767,980,000 1,057,192,500 1,070,520,000 946,505,000 1,275,760,000 1,420,706,667 1,570,477,222

Avg. Price 103.248 103.499 103.080 103.380 103.356 102.458 103.465

Avg. Coupon 3.518% 3.272% 3.002% 2.826% 2.069% 1.961% 2.025%

Avg. Rate 6.528% 6.349% 4.205% 4.506% 6.412% 5.587% 6.180%

Avg. Life(Dated) 10.391 11.077 8.840 7.678 11.469 11.013 12.564

Avg. Life(Delivery) 10.391 11.077 8.840 7.678 11.469 11.013 12.564

Avg. Mat. Date Mar 21, 2031 Nov 28, 2031 Sep  3, 2029 Jul  5, 2028 Apr 19, 2032 Nov  3, 2031 Aug 13, 2033

Weighted Avg Maturity 10.226 10.838 8.911 7.632 11.250 10.876 12.316

Gross Bond NIC 6.215394% 6.033457% 3.857036% 4.066233% 6.119853% 5.363835% 5.904247%

Net   Bond NIC 6.215394% 6.033457% 3.857036% 4.066233% 6.119853% 5.363835% 5.904247%

Gross Bond TIC 5.465813% 5.260656% 3.688815% 3.793257% 5.230687% 4.697856% 5.034247%
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Bond Statistics - Consolidated

Net Bond TIC 5.465813% 5.260656% 3.688815% 3.793257% 5.230687% 4.697856% 5.034247%

Duration 7.990 8.303 7.242 6.684 8.662 8.846 9.391
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Bond Statistics - Consolidated

2021DEF 2021GHIJ 2021KLM EXCESS Total

Par Amount 85,000,000.00 130,000,000.00 125,000,000.00 0.01 1,631,385,699

Accrued Int. - - - - -

Issue Discount -2,273,517.40 -2,901,801.25 -4,271,700.00 - -44,657,555

Proceeds 87,273,517.40 132,901,801.25 129,271,700.00 0.01 1676043254

Bond Year 868,271,842 1,340,648,823 841,822,222 0 15,181,654,600

Avg. Price 102.675 102.232 103.417 100.000 102.737

Avg. Coupon 2.203% 1.686% 1.910% - 2.479%

Avg. Rate 2.212% 3.127% 3.500% - 4.953%

Avg. Life(Dated) 10.215 10.313 6.735 20.500 9.306

Avg. Life(Delivery) 10.215 10.313 6.735 20.500 9.306

Avg. Mat. Date Aug  7, 2031 Dec 11, 2031 Aug 12, 2028 May  1, 2041 Feb 19, 2030

Weighted Avg Maturity 10.155 10.281 6.769 20.500 9.227

Gross Bond NIC 1.949779% 2.910383% 2.992810% - 4.659%

Net   Bond NIC 1.949779% 2.910383% 2.992810% - 4.660%

Gross Bond TIC 1.912975% 2.840983% 2.913279% - 4.232%
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Bond Statistics - Consolidated

Net Bond TIC 1.912975% 2.840983% 2.913279% - 3.872%

Duration 8.818 8.504 5.994 20.500 7.722
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Class I

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2020 - - - - - 1,031,465,000 1,031,465,000
May  1, 2021 17,890,000 11,893,456 29,783,456 7,357,592 37,141,048 1,158,133,107 1,158,133,107
Nov  1, 2021 20,535,000 13,415,521 33,950,521 50,243,412 84,193,933 1,276,354,695 1,276,354,695
May  1, 2022 21,010,000 16,663,859 37,673,859 25,692,123 63,365,982 1,354,652,572 1,354,652,572
Nov  1, 2022 20,895,000 17,818,025 38,713,025 30,287,809 69,000,834 1,303,469,763 1,303,469,763
May  1, 2023 22,455,000 19,740,616 42,195,616 32,455,456 74,651,072 1,248,559,307 1,248,559,307
Nov  1, 2023 22,195,000 20,325,614 42,520,614 32,048,660 74,569,274 1,194,315,647 1,194,315,647
May  1, 2024 32,520,000 22,232,391 54,752,391 30,883,391 85,635,782 1,130,912,256 1,130,912,256
Nov  1, 2024 22,445,000 22,390,260 44,835,260 29,781,233 74,616,493 1,078,686,023 1,078,686,023
May  1, 2025 22,650,000 24,118,783 46,768,783 27,826,850 74,595,633 1,028,209,173 1,028,209,173
Nov  1, 2025 22,725,000 23,744,871 46,469,871 25,978,091 72,447,962 979,506,082 979,506,082
May  1, 2026 22,920,000 26,999,166 49,919,166 24,019,777 73,938,943 932,566,305 932,566,305
Nov  1, 2026 21,560,000 25,551,230 47,111,230 22,676,740 69,787,970 888,329,565 888,329,565
May  1, 2027 30,025,000 25,738,548 55,763,548 22,058,814 77,822,362 836,245,751 836,245,751
Nov  1, 2027 20,320,000 25,416,120 45,736,120 21,170,836 66,906,956 794,754,915 794,754,915
May  1, 2028 38,980,000 23,665,430 62,645,430 19,132,656 81,778,086 736,642,259 736,642,259
Nov  1, 2028 19,660,000 21,939,873 41,599,873 18,739,119 60,338,992 698,243,140 698,243,140
May  1, 2029 19,975,000 21,182,621 41,157,621 19,130,081 60,287,702 659,138,059 659,138,059
Nov  1, 2029 22,955,000 20,438,828 43,393,828 16,245,401 59,639,229 619,937,658 619,937,658
May  1, 2030 21,060,000 19,585,431 40,645,431 14,579,940 55,225,371 584,297,718 584,297,718
Nov  1, 2030 20,765,000 18,810,030 39,575,030 13,678,568 53,253,598 549,854,150 549,854,150
May  1, 2031 19,835,000 17,615,294 37,450,294 11,049,907 48,500,201 518,969,243 518,969,243
Nov  1, 2031 18,045,000 16,051,302 34,096,302 9,010,560 43,106,862 491,913,683 491,913,683
May  1, 2032 17,230,000 15,782,601 33,012,601 8,996,347 42,008,948 465,687,336 465,687,336
Nov  1, 2032 15,510,000 15,506,421 31,016,421 7,519,374 38,535,795 442,657,962 442,657,962
May  1, 2033 14,875,000 13,570,230 28,445,230 7,734,566 36,179,796 420,048,396 420,048,396
Nov  1, 2033 14,470,000 13,829,094 28,299,094 7,536,861 35,835,955 398,041,535 398,041,535
May  1, 2034 14,745,000 12,482,123 27,227,123 8,361,191 35,588,314 374,935,344 374,935,344
Nov  1, 2034 14,605,000 11,772,657 26,377,657 8,677,493 35,055,150 351,652,851 351,652,851
May  1, 2035 14,760,000 10,896,650 25,656,650 8,235,709 33,892,359 328,657,142 328,657,142
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Class I

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2035 16,795,000 10,198,611 26,993,611 5,815,774 32,809,385 306,046,368 306,046,368
May  1, 2036 12,930,000 9,604,106 22,534,106 5,397,639 27,931,745 287,718,729 287,718,729
Nov  1, 2036 12,955,000 9,054,766 22,009,766 5,341,239 27,351,005 269,422,490 269,422,490
May  1, 2037 11,960,000 8,854,995 20,814,995 5,402,405 26,217,400 252,060,085 252,060,085
Nov  1, 2037 10,155,000 8,237,179 18,392,179 3,665,907 22,058,086 238,239,178 238,239,178
May  1, 2038 8,195,000 7,871,004 16,066,004 3,871,528 19,937,532 226,172,650 226,172,650
Nov  1, 2038 7,500,000 7,502,946 15,002,946 3,772,607 18,775,553 214,900,043 214,900,043
May  1, 2039 8,520,000 7,171,751 15,691,751 3,374,132 19,065,883 203,005,911 203,005,911
Nov  1, 2039 8,775,000 6,810,925 15,585,925 3,351,087 18,937,012 190,879,824 190,879,824
May  1, 2040 8,640,000 6,434,905 15,074,905 3,098,463 18,173,368 179,141,361 179,141,361
Nov  1, 2040 8,660,000 6,059,587 14,719,587 3,076,250 17,795,837 167,405,111 167,405,111
May  1, 2041 8,635,000 5,680,815 14,315,815 2,734,437 17,050,252 156,035,674 156,035,674
Nov  1, 2041 8,655,000 5,303,192 13,958,192 2,013,013 15,971,205 145,367,661 145,367,661
May  1, 2042 8,800,000 4,936,133 13,736,133 1,986,966 15,723,099 134,580,695 134,580,695
Nov  1, 2042 8,945,000 4,563,885 13,508,885 1,956,289 15,465,174 123,679,406 123,679,406
May  1, 2043 8,550,000 4,186,659 12,736,659 2,015,973 14,752,632 113,113,433 113,113,433
Nov  1, 2043 8,655,000 3,811,278 12,466,278 1,981,006 14,447,284 102,477,427 102,477,427
May  1, 2044 8,650,000 3,432,014 12,082,014 1,911,380 13,993,394 91,916,047 91,916,047
Nov  1, 2044 7,545,000 3,055,039 10,600,039 1,587,088 12,187,127 82,783,959 82,783,959
May  1, 2045 5,915,000 2,735,905 8,650,905 1,578,120 10,229,025 75,290,839 75,290,839
Nov  1, 2045 5,950,000 2,484,315 8,434,315 1,554,468 9,988,783 67,786,371 67,786,371
May  1, 2046 6,020,000 2,231,300 8,251,300 1,511,125 9,762,425 60,255,246 60,255,246
Nov  1, 2046 6,045,000 1,976,126 8,021,126 1,443,083 9,464,209 52,767,163 52,767,163
May  1, 2047 6,105,000 1,720,914 7,825,914 1,345,333 9,171,247 45,316,830 45,316,830
Nov  1, 2047 6,170,000 1,465,331 7,635,331 1,210,284 8,845,615 37,936,546 37,936,546
May  1, 2048 4,665,000 1,209,438 5,874,438 1,144,232 7,018,670 32,127,314 32,127,314
Nov  1, 2048 3,145,000 1,016,159 4,161,159 1,133,610 5,294,769 27,848,704 27,848,704
May  1, 2049 2,825,000 887,505 3,712,505 1,138,050 4,850,555 23,885,654 23,885,654
Nov  1, 2049 2,840,000 765,263 3,605,263 1,382,555 4,987,818 19,663,099 19,663,099
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Class I

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

May  1, 2050 2,780,000 637,719 3,417,719 1,132,120 4,549,839 15,750,979 15,750,979
Nov  1, 2050 4,780,000 516,062 5,296,062 1,131,752 6,427,814 9,839,227 9,839,227
May  1, 2051 6,755,000 306,725 7,061,725 919,172 7,980,897 2,165,055 2,165,055
Nov  1, 2051 2,017,207 11,083 2,028,290 147,848 2,176,138 - -

857,147,207 689,910,679 1,547,057,886 640,233,492 2,187,291,378
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Class II

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2020 - - - - - 73,550,000 73,550,000
May  1, 2021 840,000 489,323 1,329,323 150,000 1,479,323 72,560,000 72,560,000
Nov  1, 2021 860,000 484,917 1,344,917 3,695,000 5,039,917 94,005,000 94,005,000
May  1, 2022 855,000 851,059 1,706,059 1,215,000 2,921,059 91,935,000 91,935,000
Nov  1, 2022 875,000 1,021,746 1,896,746 1,255,000 3,151,746 89,805,000 89,805,000
May  1, 2023 895,000 1,371,976 2,266,976 1,375,000 3,641,976 87,535,000 87,535,000
Nov  1, 2023 1,230,000 1,521,646 2,751,646 1,335,000 4,086,646 84,970,000 84,970,000
May  1, 2024 1,245,000 1,835,930 3,080,930 1,145,000 4,225,930 82,580,000 82,580,000
Nov  1, 2024 1,265,000 1,959,735 3,224,735 1,065,000 4,289,735 80,250,000 80,250,000
May  1, 2025 1,285,000 2,244,255 3,529,255 970,000 4,499,255 77,995,000 77,995,000
Nov  1, 2025 1,300,000 2,348,188 3,648,188 935,000 4,583,188 75,760,000 75,760,000
May  1, 2026 1,330,000 2,605,630 3,935,630 905,000 4,840,630 73,525,000 73,525,000
Nov  1, 2026 1,345,000 2,689,991 4,034,991 875,000 4,909,991 71,305,000 71,305,000
May  1, 2027 1,375,000 2,614,666 3,989,666 840,000 4,829,666 69,090,000 69,090,000
Nov  1, 2027 1,405,000 2,540,109 3,945,109 810,000 4,755,109 66,875,000 66,875,000
May  1, 2028 1,420,000 2,466,446 3,886,446 785,000 4,671,446 64,670,000 64,670,000
Nov  1, 2028 1,450,000 2,393,804 3,843,804 755,000 4,598,804 62,465,000 62,465,000
May  1, 2029 1,480,000 2,321,837 3,801,837 725,000 4,526,837 60,260,000 60,260,000
Nov  1, 2029 1,500,000 2,250,915 3,750,915 705,000 4,455,915 58,055,000 58,055,000
May  1, 2030 1,815,000 2,180,641 3,995,641 1,240,000 5,235,641 55,000,000 55,000,000
Nov  1, 2030 1,845,000 2,084,468 3,929,468 1,535,000 5,464,468 51,620,000 51,620,000
May  1, 2031 3,180,000 1,923,867 5,103,867 630,000 5,733,867 47,810,000 47,810,000
Nov  1, 2031 3,220,000 1,777,582 4,997,582 605,000 5,602,582 43,985,000 43,985,000
May  1, 2032 3,215,000 1,611,271 4,826,271 585,000 5,411,271 40,185,000 40,185,000
Nov  1, 2032 3,280,000 1,474,075 4,754,075 565,000 5,319,075 36,340,000 36,340,000
May  1, 2033 3,360,000 1,318,044 4,678,044 540,000 5,218,044 32,440,000 32,440,000
Nov  1, 2033 3,220,000 1,185,687 4,405,687 525,000 4,930,687 28,695,000 28,695,000
May  1, 2034 1,620,000 1,041,295 2,661,295 505,000 3,166,295 26,570,000 26,570,000
Nov  1, 2034 1,445,000 946,770 2,391,770 485,000 2,876,770 24,640,000 24,640,000
May  1, 2035 1,485,000 848,067 2,333,067 465,000 2,798,067 22,690,000 22,690,000
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Class II

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2035 1,530,000 767,712 2,297,712 450,000 2,747,712 20,710,000 20,710,000
May  1, 2036 1,570,000 701,796 2,271,796 435,000 2,706,796 18,705,000 18,705,000
Nov  1, 2036 1,605,000 635,261 2,240,261 415,000 2,655,261 16,685,000 16,685,000
May  1, 2037 1,620,000 568,467 2,188,467 270,000 2,458,467 14,795,000 14,795,000
Nov  1, 2037 1,110,000 507,191 1,617,191 245,000 1,862,191 13,440,000 13,440,000
May  1, 2038 1,065,000 462,730 1,527,730 240,000 1,767,730 12,135,000 12,135,000
Nov  1, 2038 1,245,000 419,868 1,664,868 245,000 1,909,868 10,645,000 10,645,000
May  1, 2039 1,295,000 371,229 1,666,229 240,000 1,906,229 9,110,000 9,110,000
Nov  1, 2039 1,135,000 321,249 1,456,249 240,000 1,696,249 7,735,000 7,735,000
May  1, 2040 1,165,000 276,221 1,441,221 240,000 1,681,221 6,330,000 6,330,000
Nov  1, 2040 1,195,000 230,264 1,425,264 240,000 1,665,264 4,895,000 4,895,000
May  1, 2041 1,235,000 183,379 1,418,379 465,000 1,883,379 3,195,000 3,195,000
Nov  1, 2041 565,000 125,974 690,974 565,000 1,255,974 2,065,000 2,065,000
May  1, 2042 - 85,181 85,181 565,000 650,181 1,500,000 1,500,000
Nov  1, 2042 - 61,875 61,875 565,000 626,875 935,000 935,000
May  1, 2043 - 38,569 38,569 560,000 598,569 375,000 375,000
Nov  1, 2043 - 15,469 15,469 375,000 390,469 - -

65,975,000 56,176,372 122,151,372 33,575,000 155,726,372
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Class III

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2020 - - - - - 34,455,000 34,455,000
May  1, 2021 - 732,169 732,169 380,000 1,112,169 34,075,000 34,075,000
Nov  1, 2021 - 724,094 724,094 4,185,000 4,909,094 29,890,000 29,890,000
May  1, 2022 - 635,163 635,163 2,870,000 3,505,163 27,020,000 27,020,000
Nov  1, 2022 - 574,175 574,175 2,735,000 3,309,175 24,285,000 24,285,000
May  1, 2023 - 516,056 516,056 2,585,000 3,101,056 21,700,000 21,700,000
Nov  1, 2023 - 461,125 461,125 2,445,000 2,906,125 19,255,000 19,255,000
May  1, 2024 - 409,169 409,169 2,320,000 2,729,169 16,935,000 16,935,000
Nov  1, 2024 - 359,869 359,869 2,230,000 2,589,869 14,705,000 14,705,000
May  1, 2025 - 312,481 312,481 2,060,000 2,372,481 12,645,000 12,645,000
Nov  1, 2025 - 268,706 268,706 1,935,000 2,203,706 10,710,000 10,710,000
May  1, 2026 - 227,588 227,588 1,815,000 2,042,588 8,895,000 8,895,000
Nov  1, 2026 - 189,019 189,019 1,695,000 1,884,019 7,200,000 7,200,000
May  1, 2027 - 153,000 153,000 1,575,000 1,728,000 5,625,000 5,625,000
Nov  1, 2027 - 119,531 119,531 1,465,000 1,584,531 4,160,000 4,160,000
May  1, 2028 - 88,400 88,400 1,355,000 1,443,400 2,805,000 2,805,000
Nov  1, 2028 - 59,606 59,606 1,230,000 1,289,606 1,575,000 1,575,000
May  1, 2029 - 33,469 33,469 1,020,000 1,053,469 555,000 555,000
Nov  1, 2029 - 11,794 11,794 555,000 566,794 - -

0 5,875,413 5,875,413 34,455,000 40,330,413
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REDEMPTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Surplus Redemptions Mandatory Redemptions Total Redemption
Amount Amount Amount

Date Deposit Withdrawal Redeemed Balance Deposit Withdrawal Redeemed Balance Deposit Withdrawal Redeemed

Jan 30, 2021 - - - - 4,435,961 - - 4,435,961 4,435,961 - -
May  1, 2021 59,836,058 - 480,000 59,356,058 14,387,547 8,523,767 7,407,592 2,892,149 74,223,605 8,523,767 7,887,592
Nov  1, 2021 6,766,246 1,799,839 38,530,000 25,792,464 33,614,931 12,514,414 19,593,412 4,399,255 40,381,177 14,314,253 58,123,412
May  1, 2022 6,566,154 1,471,667 6,245,000 24,641,952 40,262,238 15,806,039 23,532,123 5,323,331 46,828,392 17,277,706 29,777,123
Nov  1, 2022 7,258,214 1,541,657 6,585,000 23,773,509 44,234,613 16,120,584 27,692,809 5,744,550 51,492,828 17,662,241 34,277,809
May  1, 2023 5,289,937 1,674,273 7,420,000 19,969,173 46,713,613 17,721,019 28,995,456 5,741,688 52,003,550 19,395,293 36,415,456
Nov  1, 2023 4,538,546 1,882,404 5,180,000 17,445,315 47,844,218 17,108,106 30,648,660 5,829,140 52,382,764 18,990,509 35,828,660
May  1, 2024 4,307,626 11,284,778 4,490,000 5,978,163 47,612,690 18,258,289 29,858,391 5,325,150 51,920,316 29,543,067 34,348,391
Nov  1, 2024 4,300,473 420,791 4,185,000 5,672,845 46,222,097 17,803,321 28,891,233 4,852,693 50,522,569 18,224,112 33,076,233
May  1, 2025 3,816,341 488,508 4,065,000 4,935,677 44,583,967 18,121,140 26,791,850 4,523,671 48,400,308 18,609,648 30,856,850
Nov  1, 2025 3,683,415 541,127 3,495,000 4,582,965 42,881,579 17,752,294 25,353,091 4,299,865 46,564,994 18,293,421 28,848,091
May  1, 2026 2,958,193 568,493 3,300,000 3,672,665 41,219,445 17,947,701 23,439,777 4,131,832 44,177,638 18,516,194 26,739,777
Nov  1, 2026 3,065,418 601,332 2,535,000 3,601,751 39,623,585 17,026,012 22,711,740 4,017,664 42,689,002 17,627,344 25,246,740
May  1, 2027 2,700,453 602,823 2,585,000 3,114,380 38,212,501 16,797,731 21,888,814 3,543,621 40,912,954 17,400,554 24,473,814
Nov  1, 2027 2,886,064 539,839 2,325,000 3,135,605 36,768,025 15,484,611 21,120,836 3,706,198 39,654,089 16,024,451 23,445,836
May  1, 2028 2,447,052 495,590 2,515,000 2,572,067 35,234,834 16,922,232 18,757,656 3,261,144 37,681,886 17,417,823 21,272,656
Nov  1, 2028 3,727,047 433,496 2,135,000 3,730,618 33,982,869 15,200,395 18,589,119 3,454,500 37,709,917 15,633,891 20,724,119
May  1, 2029 3,490,519 383,250 3,340,000 3,497,886 32,771,560 15,366,552 17,535,081 3,324,427 36,262,079 15,749,802 20,875,081
Nov  1, 2029 3,308,935 320,540 3,065,000 3,421,281 31,602,078 17,688,551 14,440,401 2,797,553 34,911,012 18,009,091 17,505,401
May  1, 2030 3,411,199 451,456 3,155,000 3,226,024 28,636,922 16,720,965 12,664,940 2,048,570 32,048,121 17,172,421 15,819,940
Nov  1, 2030 2,345,454 148,128 3,210,000 2,213,350 27,353,050 15,523,653 12,003,568 1,874,399 29,698,504 15,671,780 15,213,568
May  1, 2031 2,226,995 22,125 2,190,000 2,228,221 25,718,917 16,305,398 9,489,907 1,798,012 27,945,913 16,327,523 11,679,907
Nov  1, 2031 2,783,018 22,125 2,200,000 2,789,114 23,829,580 16,745,231 7,415,560 1,466,801 26,612,598 16,767,356 9,615,560
May  1, 2032 2,284,538 22,203 2,765,000 2,286,449 22,945,501 16,353,395 6,816,347 1,242,560 25,230,039 16,375,598 9,581,347
Nov  1, 2032 1,900,605 22,500 2,265,000 1,899,553 21,114,731 15,466,865 5,819,374 1,071,052 23,015,336 15,489,365 8,084,374
May  1, 2033 1,518,518 22,125 1,880,000 1,515,947 20,306,970 13,844,987 6,394,566 1,138,469 21,825,489 13,867,112 8,274,566
Nov  1, 2033 1,417,914 22,125 1,495,000 1,416,736 19,757,157 13,269,845 6,566,861 1,058,921 21,175,071 13,291,970 8,061,861
May  1, 2034 1,749,524 - 1,395,000 1,771,260 18,886,052 11,421,481 7,471,191 1,052,300 20,635,576 11,421,481 8,866,191
Nov  1, 2034 1,738,916 - 1,750,000 1,760,176 18,303,273 10,918,144 7,412,493 1,024,937 20,042,189 10,918,144 9,162,493
May  1, 2035 371,350 - 1,740,000 391,526 17,872,856 10,877,942 6,960,709 1,059,142 18,244,206 10,877,942 8,700,709
Nov  1, 2035 1,874 - 370,000 23,401 16,743,409 11,071,729 5,895,774 835,047 16,745,283 11,071,729 6,265,774
May  1, 2036 2,134 - - 25,534 16,182,514 10,156,841 5,832,639 1,028,081 16,184,648 10,156,841 5,832,639
Nov  1, 2036 1,194 2,682 - 24,047 15,732,887 10,050,366 5,756,239 954,363 15,734,081 10,053,048 5,756,239
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REDEMPTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Surplus Redemptions Mandatory Redemptions Total Redemption
Amount Amount Amount

Date Deposit Withdrawal Redeemed Balance Deposit Withdrawal Redeemed Balance Deposit Withdrawal Redeemed

May  1, 2037 262 3,015 - 21,294 13,603,156 8,332,691 5,672,405 552,423 13,603,418 8,335,706 5,672,405
Nov  1, 2037 819 737 - 21,376 11,547,864 7,640,576 3,910,907 548,804 11,548,683 7,641,313 3,910,907
May  1, 2038 1,019 634 - 21,761 11,312,282 7,206,717 4,111,528 542,841 11,313,301 7,207,352 4,111,528
Nov  1, 2038 1,069 560 - 22,270 10,696,885 6,686,539 4,017,607 535,579 10,697,953 6,687,100 4,017,607
May  1, 2039 1,202 556 - 22,916 10,589,322 7,034,351 3,614,132 476,417 10,590,524 7,034,907 3,614,132
Nov  1, 2039 923 3,390 5,000 15,449 10,485,814 6,903,498 3,586,087 472,646 10,486,736 6,906,888 3,591,087
May  1, 2040 1,069 464 - 16,054 10,048,506 6,708,356 3,338,463 474,333 10,049,575 6,708,820 3,338,463
Nov  1, 2040 464 306 - 16,212 9,955,671 6,649,233 3,316,250 464,521 9,956,135 6,649,540 3,316,250
May  1, 2041 586 - - 16,798 9,866,721 6,667,734 3,199,437 464,071 9,867,307 6,667,734 3,199,437
Nov  1, 2041 693 - - 17,490 8,970,135 6,392,373 2,578,013 463,820 8,970,828 6,392,373 2,578,013
May  1, 2042 1,269 - - 18,759 8,545,556 6,002,830 2,551,966 454,580 8,546,825 6,002,830 2,551,966
Nov  1, 2042 441 - - 19,200 8,508,939 5,995,092 2,521,289 447,138 8,509,380 5,995,092 2,521,289
May  1, 2043 267 35 - 19,432 8,474,703 5,893,613 2,575,973 452,255 8,474,970 5,893,648 2,575,973
Nov  1, 2043 1,337 3,472 - 17,298 8,442,806 6,097,063 2,356,006 441,991 8,444,143 6,100,535 2,356,006
May  1, 2044 948 321 5,000 12,925 7,851,730 5,950,572 1,906,380 436,768 7,852,678 5,950,893 1,911,380
Nov  1, 2044 946 1,865 - 12,005 6,979,903 5,437,133 1,587,088 392,450 6,980,849 5,438,999 1,587,088
May  1, 2045 800 - - 12,805 6,244,041 4,669,653 1,578,120 388,718 6,244,841 4,669,653 1,578,120
Nov  1, 2045 1,401 - - 14,206 6,208,340 4,665,146 1,554,468 377,445 6,209,741 4,665,146 1,554,468
May  1, 2046 933 - - 15,139 6,174,413 4,666,012 1,511,125 374,721 6,175,346 4,666,012 1,511,125
Nov  1, 2046 1,371 - - 16,510 6,142,219 4,703,168 1,443,083 370,689 6,143,590 4,703,168 1,443,083
May  1, 2047 1,316 - - 17,825 6,109,776 4,771,208 1,345,333 363,924 6,111,092 4,771,208 1,345,333
Nov  1, 2047 1,111 - - 18,937 5,970,263 4,780,417 1,210,284 343,486 5,971,374 4,780,417 1,210,284
May  1, 2048 547 5,866 - 13,617 5,893,366 4,911,447 1,144,232 181,173 5,893,912 4,917,313 1,144,232
Nov  1, 2048 345 4,335 - 9,628 3,855,092 2,724,392 1,133,610 178,263 3,855,437 2,728,727 1,133,610
May  1, 2049 250,708 - 5,000 255,335 3,827,348 2,698,151 1,133,050 174,409 4,078,055 2,698,151 1,138,050
Nov  1, 2049 211,050 - 250,000 216,385 3,733,862 2,613,727 1,132,555 161,989 3,944,912 2,613,727 1,382,555
May  1, 2050 - 211,954 - 4,431 3,412,262 2,307,040 1,132,120 135,091 3,412,262 2,518,994 1,132,120
Nov  1, 2050 - 2,595 - 1,836 2,969,921 1,904,742 1,131,752 68,517 2,969,921 1,907,337 1,131,752
May  1, 2051 - 1,836 - - 1,499,980 649,325 919,172 1 1,499,980 651,161 919,172
Aug  1, 2051 - - - - 176,423 28,576 147,848 - 176,423 28,576 147,848

153,182,819 26,027,819 127,155,000 1,213,689,468 632,580,976 581,108,492 1,366,872,287 658,608,795 708,263,492
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REDEMPTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Total Rede

Date Balance

Jan 30, 2021 4,435,961
May  1, 2021 62,248,206
Nov  1, 2021 30,191,719
May  1, 2022 29,965,282
Nov  1, 2022 29,518,060
May  1, 2023 25,710,861
Nov  1, 2023 23,274,455
May  1, 2024 11,303,313
Nov  1, 2024 10,525,538
May  1, 2025 9,459,348
Nov  1, 2025 8,882,830
May  1, 2026 7,804,496
Nov  1, 2026 7,619,415
May  1, 2027 6,658,001
Nov  1, 2027 6,841,803
May  1, 2028 5,833,211
Nov  1, 2028 7,185,117
May  1, 2029 6,822,313
Nov  1, 2029 6,218,834
May  1, 2030 5,274,594
Nov  1, 2030 4,087,749
May  1, 2031 4,026,233
Nov  1, 2031 4,255,915
May  1, 2032 3,529,009
Nov  1, 2032 2,970,605
May  1, 2033 2,654,416
Nov  1, 2033 2,475,657
May  1, 2034 2,823,560
Nov  1, 2034 2,785,113
May  1, 2035 1,450,668
Nov  1, 2035 858,448
May  1, 2036 1,053,616
Nov  1, 2036 978,410
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REDEMPTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Total Rede

Date Balance

May  1, 2037 573,717
Nov  1, 2037 570,180
May  1, 2038 564,602
Nov  1, 2038 557,849
May  1, 2039 499,334
Nov  1, 2039 488,095
May  1, 2040 490,387
Nov  1, 2040 480,732
May  1, 2041 480,869
Nov  1, 2041 481,310
May  1, 2042 473,339
Nov  1, 2042 466,338
May  1, 2043 471,686
Nov  1, 2043 459,289
May  1, 2044 449,693
Nov  1, 2044 404,455
May  1, 2045 401,523
Nov  1, 2045 391,650
May  1, 2046 389,859
Nov  1, 2046 387,199
May  1, 2047 381,749
Nov  1, 2047 362,423
May  1, 2048 194,791
Nov  1, 2048 187,891
May  1, 2049 429,745
Nov  1, 2049 378,374
May  1, 2050 139,522
Nov  1, 2050 70,354
May  1, 2051 1
Aug  1, 2051 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2001AA (2001 Series AA)

01AA-1 Tx VRDO NQ 01AA-2 NAMT VR (I) xxx Sub Bond 01AA-1 Tx UH VRDO N
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - - 1,235,000 - - 0.01 - -
Nov  1, 2021 - - 1,260,000 - - - - -
May  1, 2022 - - 1,285,000 - - - - -
Nov  1, 2022 - - 1,310,000 - - - - -
May  1, 2023 - - 1,340,000 - - - - -
Nov  1, 2023 - - 1,365,000 - - - - -
May  1, 2024 - - 1,390,000 - - - 10,250,000 -
Nov  1, 2024 - - 1,420,000 - - - - -
May  1, 2025 - - 1,450,000 - - - - -
Nov  1, 2025 - - 1,475,000 - - - - -
May  1, 2026 - - 1,505,000 - - - - -
Nov  1, 2026 - - 1,535,000 - - - - -
May  1, 2027 - - 1,565,000 - - - - -
Nov  1, 2027 - - 1,600,000 - - - - -
May  1, 2028 - - 1,630,000 - - - - -
Nov  1, 2028 - - 1,660,000 - - - - -
May  1, 2029 - - 1,695,000 - - - - -
Nov  1, 2029 - - 1,730,000 - - - - -
May  1, 2030 - - 1,765,000 - - - - -
Nov  1, 2030 - - 1,800,000 - - - - -
May  1, 2031 - - 1,835,000 - - - - -

0 0 31,850,000 0 0 0.01 10,250,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2002A (2002 Series A)

02A-3 NAMT VR (I) xxx Sub Bond
Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal

May  1, 2021 730,000 - - -
Nov  1, 2021 570,000 - - -
May  1, 2022 - - - -
Nov  1, 2022 - - - -
May  1, 2023 - - - -
Nov  1, 2023 - - - -
May  1, 2024 - - - -
Nov  1, 2024 - - - -
May  1, 2025 - - - -
Nov  1, 2025 - - - -
May  1, 2026 - - - -
Nov  1, 2026 - - - -
May  1, 2027 - - - -
Nov  1, 2027 - - - -
May  1, 2028 - - - -
Nov  1, 2028 - - - -
May  1, 2029 - - - -
Nov  1, 2029 - - - -
May  1, 2030 - - - -
Nov  1, 2030 - - - -
May  1, 2031 - - - -
Nov  1, 2031 - - - -
May  1, 2032 - - 0.01 -

1,300,000 0 0.01 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2002B (2002 Series B)

02B-3 NAMT VR (I) xxx Sub Bond xx Mez Bond
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2021 2,510,000 - - - - -
Nov  1, 2021 2,565,000 - - - - -
May  1, 2022 - - - - - -
Nov  1, 2022 - - - - - -
May  1, 2023 - - - - - -
Nov  1, 2023 - - - - - -
May  1, 2024 - - - - - -
Nov  1, 2024 - - - - - -
May  1, 2025 - - - - - -
Nov  1, 2025 - - - - - -
May  1, 2026 - - - - - -
Nov  1, 2026 - - - - - -
May  1, 2027 - - - - - -
Nov  1, 2027 - - - - - -
May  1, 2028 - - - - - -
Nov  1, 2028 - - - - - -
May  1, 2029 - - - - - -
Nov  1, 2029 - - - - - -
May  1, 2030 - - - - - -
Nov  1, 2030 - - - - - -
May  1, 2031 - - - - - -
Nov  1, 2031 - - - - - -
May  1, 2032 - - - - - -
Nov  1, 2032 - - 0.01 - 0.01 -

5,075,000 0 0.01 0 0.01 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2014A (2014 Series A)

Taxable Serials 2027 Taxable Term
Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal

May  1, 2021 1,370,000 135,000 - 120,000
Nov  1, 2021 1,255,000 240,000 - 225,000
May  1, 2022 1,065,000 70,000 - 85,000
Nov  1, 2022 1,030,000 55,000 - 90,000
May  1, 2023 900,000 45,000 - 125,000
Nov  1, 2023 835,000 30,000 - 245,000
May  1, 2024 - - 605,000 365,000
Nov  1, 2024 - - 510,000 440,000
May  1, 2025 - - 400,000 515,000
Nov  1, 2025 - - 240,000 600,000
Feb  1, 2026 - - - 525,000

6,455,000 575,000 1,755,000 3,335,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2015A (2015 Series A)

Serials Term Bond 2027 PAC Bond
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2021 1,375,000 - - - - 370,000
Nov  1, 2021 1,150,000 1,640,000 - 645,000 - 1,410,000
May  1, 2022 1,095,000 - - - - 545,000
Nov  1, 2022 1,050,000 - - - - 555,000
May  1, 2023 1,100,000 - - - - 440,000
Nov  1, 2023 1,080,000 - - - - 435,000
May  1, 2024 1,200,000 - - - - 270,000
Nov  1, 2024 1,205,000 - - - - 240,000
May  1, 2025 1,335,000 - - - - 190,000
Nov  1, 2025 1,395,000 - - - - 145,000
May  1, 2026 - - 1,015,000 - - 200,000
Nov  1, 2026 - - 1,045,000 - - 230,000
May  1, 2027 - - 1,030,000 - - 185,000
Nov  1, 2027 - - 925,000 140,000 - 25,000

11,985,000 1,640,000 4,015,000 785,000 0 5,240,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2015B (2015 Series B)

2015B Serials
Maturing Redeemed

Date Principal Principal

May  1, 2021 830,000 -
Nov  1, 2021 800,000 85,000
May  1, 2022 625,000 60,000
Nov  1, 2022 595,000 145,000
May  1, 2023 390,000 995,000
Nov  1, 2023 355,000 135,000
May  1, 2024 310,000 140,000
Nov  1, 2024 250,000 135,000
May  1, 2025 120,000 185,000

4,275,000 1,880,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2017A (2017 Series A)

2017A Pass-Thru
Maturing Redeemed

Date Principal Principal

Feb  1, 2021 - 182,139
May  1, 2021 - 540,453
Nov  1, 2021 - 1,054,533
May  1, 2022 - 1,020,275
Nov  1, 2022 - 987,079
May  1, 2023 - 954,912
Nov  1, 2023 - 923,742
May  1, 2024 - 893,539
Nov  1, 2024 - 864,274
May  1, 2025 - 835,916
Nov  1, 2025 - 808,440
May  1, 2026 - 781,817
Nov  1, 2026 - 756,022
May  1, 2027 - 731,030
Nov  1, 2027 - 706,814
May  1, 2028 - 683,353
Nov  1, 2028 - 660,623
May  1, 2029 - 638,600
Nov  1, 2029 - 617,265
May  1, 2030 - 596,595
Nov  1, 2030 - 576,570
May  1, 2031 - 557,171
Nov  1, 2031 - 538,378
May  1, 2032 - 520,172
Nov  1, 2032 - 502,537
May  1, 2033 - 485,453
Nov  1, 2033 - 468,904
May  1, 2034 - 452,875
Nov  1, 2034 - 437,347
May  1, 2035 - 422,308
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2017A (2017 Series A)

2017A Pass-Thru
Maturing Redeemed

Date Principal Principal

Nov  1, 2035 - 407,741
May  1, 2036 - 393,632
Nov  1, 2036 - 379,967
May  1, 2037 - 366,731
Nov  1, 2037 - 353,913
May  1, 2038 - 341,499
Nov  1, 2038 - 329,477
May  1, 2039 - 317,835
Nov  1, 2039 - 306,560
May  1, 2040 - 295,642
Nov  1, 2040 - 285,070
May  1, 2041 - 274,833
Nov  1, 2041 - 264,921
May  1, 2042 - 255,323
Nov  1, 2042 - 246,031
May  1, 2043 - 237,034
Nov  1, 2043 - 228,324
May  1, 2044 - 219,891
Nov  1, 2044 - 211,728
May  1, 2045 - 203,826
Nov  1, 2045 - 196,176
May  1, 2046 - 188,772
Nov  1, 2046 - 181,604
May  1, 2047 - 174,667
Jul  1, 2047 - 55,366

0 26,915,699
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2017B (2017 Series B)

17B-1 VRDO 17B-2 Serials 17B-2 PAC
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2021 - - - - - 150,000
Nov  1, 2021 - 2,085,000 - - - 575,000
May  1, 2022 - 395,000 - - - 315,000
Nov  1, 2022 - 310,000 - - - 285,000
May  1, 2023 - 295,000 - - - 260,000
Nov  1, 2023 315,000 115,000 - - - 265,000
May  1, 2024 310,000 5,000 - - - 105,000
Nov  1, 2024 305,000 60,000 - - - -
May  1, 2025 305,000 - - - - -
Nov  1, 2025 300,000 - - - - -
May  1, 2026 305,000 - - - - -
Nov  1, 2026 300,000 - - - - -
May  1, 2027 305,000 - - - - -
Nov  1, 2027 305,000 - - - - -
May  1, 2028 300,000 - - - - -
Nov  1, 2028 305,000 - - - - -
May  1, 2029 300,000 - - - - -
Nov  1, 2029 295,000 - - - - -
May  1, 2030 300,000 - - - - -
Nov  1, 2030 300,000 - - - - -
May  1, 2031 295,000 - - - - -
Nov  1, 2031 295,000 - - - - -
May  1, 2032 295,000 - - - - -
Nov  1, 2032 300,000 - - - - -
May  1, 2033 295,000 - - - - -
Nov  1, 2033 295,000 - - - - -
May  1, 2034 210,000 - - - - -

6,535,000 3,265,000 0 0 0 1,955,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2017CDE (2017 Series CDE)

17C Serials (NAMT) 17C PAC (NAMT) 17D Serials (AMT) 17E VRDO (AMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 155,000 - - 780,000 - - - -
Nov  1, 2021 610,000 - - 1,225,000 - - - -
May  1, 2022 640,000 - - 1,135,000 - - - -
Nov  1, 2022 640,000 - - 1,080,000 - - - -
May  1, 2023 400,000 - - 1,265,000 - - - -
Nov  1, 2023 - - - 1,615,000 - - - -
May  1, 2024 - - - 1,555,000 - - - -
Nov  1, 2024 - - - 1,510,000 - - - -
May  1, 2025 - - - 1,460,000 - - - -
Nov  1, 2025 - - - 1,415,000 - - - -
May  1, 2026 - - - 1,365,000 - - - -
Nov  1, 2026 - - - 1,320,000 - - - -
May  1, 2027 - - - 1,280,000 - - - -
Nov  1, 2027 - - - 1,240,000 - - - -
May  1, 2028 - - - 1,195,000 - - - -
Nov  1, 2028 - - - 130,000 - - - 1,030,000
May  1, 2029 - - - - - - - 1,120,000
Nov  1, 2029 - - - - - - 1,045,000 35,000
May  1, 2030 - - - - - - 1,095,000 -
Nov  1, 2030 - - - - - - 1,125,000 -
May  1, 2031 - - - - - - 1,155,000 -
Nov  1, 2031 - - - - - - 1,180,000 -
May  1, 2032 - - - - - - 1,205,000 -
Nov  1, 2032 - - - - - - 1,235,000 -
May  1, 2033 - - - - - - 1,265,000 -
Nov  1, 2033 - - - - - - 1,305,000 -
May  1, 2034 - - - - - - 1,330,000 -
Nov  1, 2034 - - - - - - 1,360,000 -
May  1, 2035 - - - - - - 1,400,000 -
Nov  1, 2035 - - - - - - 1,435,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2017CDE (2017 Series CDE)

17C Serials (NAMT) 17C PAC (NAMT) 17D Serials (AMT) 17E VRDO (AMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - 1,470,000 -
Nov  1, 2036 - - - - - - 1,510,000 -
May  1, 2037 - - - - - - 1,540,000 -
Nov  1, 2037 - - - - - - 1,575,000 -
May  1, 2038 - - - - - - 585,000 -

2,445,000 0 0 19,570,000 0 0 22,815,000 2,185,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2018AB (2018 Series AB)

18A Serials (AMT) 18B-1 Serials (NAMT) 18B-1 PAC (NAMT) 18B-2 VRDB (NAMT) (C 18B-2 VRDB (NAMT) (
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 640,000 - - - - 685,000 - - - -
Nov  1, 2021 640,000 - - - - 1,320,000 - - - -
May  1, 2022 670,000 - - - - 1,235,000 - - - -
Nov  1, 2022 210,000 - - - - 1,635,000 - - - -
May  1, 2023 210,000 - - - - 1,575,000 - - - -
Nov  1, 2023 210,000 - - - - 1,515,000 - - - -
May  1, 2024 220,000 - - - - 1,450,000 - - - -
Nov  1, 2024 220,000 - - - - 1,400,000 - - - -
May  1, 2025 230,000 - - - - 1,330,000 - - - -
Nov  1, 2025 235,000 - - - - 1,280,000 - - - -
May  1, 2026 240,000 - - - - 1,220,000 - - - -
Nov  1, 2026 245,000 - - - - 1,160,000 - - - -
May  1, 2027 250,000 - - - - 1,115,000 - - - -
Nov  1, 2027 250,000 - - - - 1,065,000 - - - -
May  1, 2028 260,000 - - - - 1,010,000 - - - -
Nov  1, 2028 - - - - - 1,230,000 - - - -
May  1, 2029 - - - - - 1,190,000 - - - -
Nov  1, 2029 - - - - - 1,145,000 - - - -
May  1, 2030 - - - - - 545,000 - 565,000 - -
Nov  1, 2030 - - - - - - - 880,000 - -
May  1, 2031 - - - - - - 1,305,000 - - -
Nov  1, 2031 - - - - - - 1,305,000 - - -
May  1, 2032 - - - - - - 1,265,000 - - -
Nov  1, 2032 - - - - - - 1,295,000 - - -
May  1, 2033 - - - - - - 1,340,000 - - -
Nov  1, 2033 - - - - - - 1,370,000 - - -
May  1, 2034 - - - - - - 1,410,000 - - -
Nov  1, 2034 - - - - - - 1,445,000 - - -
May  1, 2035 - - - - - - 1,485,000 - - -
Nov  1, 2035 - - - - - - 1,530,000 - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2018AB (2018 Series AB)

18A Serials (AMT) 18B-1 Serials (NAMT) 18B-1 PAC (NAMT) 18B-2 VRDB (NAMT) (C 18B-2 VRDB (NAMT) (
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - 1,570,000 - - -
Nov  1, 2036 - - - - - - 1,605,000 - - -
May  1, 2037 - - - - - - 1,620,000 - - -
Nov  1, 2037 - - - - - - 1,110,000 - - -
May  1, 2038 - - - - - - 1,065,000 - - -
Nov  1, 2038 - - - - - - 1,245,000 - - -
May  1, 2039 - - - - - - 1,295,000 - - -
Nov  1, 2039 - - - - - - 1,135,000 - - -
May  1, 2040 - - - - - - 1,165,000 - - -
Nov  1, 2040 - - - - - - 1,195,000 - - -
May  1, 2041 - - - - - - 1,235,000 - - -
Nov  1, 2041 - - - - - - 565,000 - - -

4,730,000 0 0 0 0 23,105,000 28,555,000 1,445,000 0 0



Sep 22, 2021   9:19 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 112

BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2018C_1 (2018 Series C)

Serials Term 2033 Term 2038 Term 2042 Prem PAC
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 820,000 - - - - - - - - 885,000
Nov  1, 2021 830,000 1,835,000 - 355,000 - 680,000 - 680,000 - 4,135,000
May  1, 2022 760,000 - - - - - - - - 1,420,000
Nov  1, 2022 775,000 - - - - - - - - 1,355,000
May  1, 2023 785,000 - - - - - - - - 1,260,000
Nov  1, 2023 800,000 - - - - - - - - 1,195,000
May  1, 2024 820,000 - - - - - - - - 1,095,000
Nov  1, 2024 830,000 - - - - - - - - 1,040,000
May  1, 2025 850,000 - - - - - - - - 945,000
Nov  1, 2025 865,000 - - - - - - - - 885,000
May  1, 2026 885,000 - - - - - - - - 800,000
Nov  1, 2026 905,000 - - - - - - - - 735,000
May  1, 2027 920,000 - - - - - - - - 655,000
Nov  1, 2027 940,000 - - - - - - - - 595,000
May  1, 2028 965,000 - - - - - - - - 510,000
Nov  1, 2028 980,000 - - - - - - - - 460,000
May  1, 2029 1,010,000 - - - - - - - - 370,000
Nov  1, 2029 1,025,000 - - - - - - - - 320,000
May  1, 2030 1,055,000 - - - - - - - - 240,000
Nov  1, 2030 1,075,000 - - - - - - - - 45,000
May  1, 2031 - - 495,000 - - - - - - 630,000
Nov  1, 2031 - - 510,000 - - - - - - 540,000
May  1, 2032 - - 515,000 - - - - - - 495,000
Nov  1, 2032 - - 530,000 - - - - - - 455,000
May  1, 2033 - - 545,000 - - - - - - 400,000
Nov  1, 2033 - - 555,000 - - - - - - 365,000
May  1, 2034 - - - - 545,000 - - - - 340,000
Nov  1, 2034 - - - - 555,000 - - - - 305,000
May  1, 2035 - - - - 560,000 - - - - 270,000
Nov  1, 2035 - - - - 580,000 - - - - 230,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2018C_1 (2018 Series C)

Serials Term 2033 Term 2038 Term 2042 Prem PAC
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 590,000 - - - - 180,000
Nov  1, 2036 - - - - 615,000 - - - - 120,000
May  1, 2037 - - - - 625,000 - - - - 75,000
Nov  1, 2037 - - - - 640,000 - - - - 30,000
May  1, 2038 - - - - 655,000 - - - - -
Nov  1, 2038 - - - - 675,000 - - - - -
May  1, 2039 - - - - - - 690,000 - - -
Nov  1, 2039 - - - - - - 705,000 - - -
May  1, 2040 - - - - - - 715,000 - - -
Nov  1, 2040 - - - - - - 745,000 - - -
May  1, 2041 - - - - - - 760,000 - - -
Nov  1, 2041 - - - - - - 780,000 - - -
May  1, 2042 - - - - - - 795,000 - - -
Nov  1, 2042 - - - - - - 820,000 - - -
May  1, 2043 - - - - - - - - 280,000 100,000
Nov  1, 2043 - - - - - - - - 275,000 85,000
May  1, 2044 - - - - - - - - 275,000 75,000
Nov  1, 2044 - - - - - - - - 275,000 65,000
May  1, 2045 - - - - - - - - 280,000 85,000
Nov  1, 2045 - - - - - - - - 270,000 75,000
May  1, 2046 - - - - - - - - 270,000 60,000
Nov  1, 2046 - - - - - - - - 265,000 45,000
May  1, 2047 - - - - - - - - 260,000 35,000
Nov  1, 2047 - - - - - - - - 260,000 20,000
May  1, 2048 - - - - - - - - 260,000 10,000
Nov  1, 2048 - - - - - - - - 340,000 -

17,895,000 1,835,000 3,150,000 355,000 6,040,000 680,000 6,010,000 680,000 3,310,000 24,035,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2018D (2018 Series D)

08D Serials (Tax)
Maturing Redeemed

Date Principal Principal

May  1, 2021 1,330,000 345,000
Nov  1, 2021 1,330,000 660,000
May  1, 2022 1,305,000 625,000
Nov  1, 2022 1,280,000 590,000
May  1, 2023 1,245,000 250,000
Nov  1, 2023 1,245,000 385,000
May  1, 2024 1,230,000 15,000
Nov  1, 2024 1,235,000 310,000
May  1, 2025 1,220,000 -
Nov  1, 2025 1,235,000 200,000
May  1, 2026 1,150,000 -
Nov  1, 2026 1,165,000 210,000
May  1, 2027 1,155,000 -
Nov  1, 2027 1,165,000 125,000
May  1, 2028 1,155,000 -
Nov  1, 2028 1,175,000 40,000
May  1, 2029 1,170,000 -
Nov  1, 2029 1,160,000 -

21,950,000 3,755,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2019ABC (2019 Series ABC)

19A Serials (AMT) 19B-1 Serials (TAX) 19B-1 Term 2038 (TAX) 19B-2 VRDO (TAX) 19C PAC 4.25% (NAMT) 19C PAC 4.75% (NAMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 765,000 - - - - - - - - 340,000 - 235,000
Nov  1, 2021 785,000 275,000 - 320,000 - - - - - 5,340,000 - 3,645,000
May  1, 2022 780,000 - - - - - - - - 895,000 - 615,000
Nov  1, 2022 800,000 - - - - - - - - 860,000 - 595,000
May  1, 2023 820,000 - - - - - - - - 810,000 - 565,000
Nov  1, 2023 840,000 - - - - - - - - 740,000 - 500,000
May  1, 2024 865,000 - - - - - - - - 685,000 - 480,000
Nov  1, 2024 885,000 - - - - - - - - 635,000 - 430,000
May  1, 2025 910,000 - - - - - - - - 585,000 - 405,000
Nov  1, 2025 930,000 - - - - - - - - 545,000 - 370,000
May  1, 2026 955,000 - - - - - - - - 530,000 - 360,000
Nov  1, 2026 275,000 - - - - - - - - 805,000 - 560,000
May  1, 2027 - - - - - - - - - 985,000 - 675,000
Nov  1, 2027 - - 525,000 - - - - - - 640,000 - 445,000
May  1, 2028 - - 525,000 - - - - - - 610,000 - 425,000
Nov  1, 2028 - - 540,000 - - - - - - 580,000 - 390,000
May  1, 2029 - - 560,000 - - - - - - 535,000 - 365,000
Nov  1, 2029 - - 575,000 - - - - - - 500,000 - 340,000
May  1, 2030 - - 585,000 - - - - - - 470,000 - 315,000
Nov  1, 2030 - - 595,000 - - - - - - 435,000 - 290,000
May  1, 2031 - - 615,000 - - - - - - 400,000 - 270,000
Nov  1, 2031 - - 635,000 - - - - - - 370,000 - 250,000
May  1, 2032 - - 645,000 - - - - - - 355,000 - 245,000
Nov  1, 2032 - - 665,000 - - - - - - 345,000 - 235,000
May  1, 2033 - - 680,000 - - - - - - 335,000 - 225,000
Nov  1, 2033 - - 695,000 - - - - - - 255,000 - 165,000
May  1, 2034 - - 720,000 - - - - - - - - -
Nov  1, 2034 - - 735,000 - - - - - - - - -
May  1, 2035 - - - - - - - 250,000 - - - -
Nov  1, 2035 - - - - - - - 300,000 - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2019ABC (2019 Series ABC)

19A Serials (AMT) 19B-1 Serials (TAX) 19B-1 Term 2038 (TAX) 19B-2 VRDO (TAX) 19C PAC 4.25% (NAMT) 19C PAC 4.75% (NAMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - - 305,000 - - - -
Nov  1, 2036 - - - - - - - 305,000 - - - -
May  1, 2037 - - - - - - - 310,000 - - - -
Nov  1, 2037 - - - - - - - 310,000 - - - -
May  1, 2038 - - - - - - - 315,000 - - - -
Nov  1, 2038 - - - - - - - 315,000 - - - -
May  1, 2039 - - - - - - 1,005,000 - - - - -
Nov  1, 2039 - - - - - - 1,325,000 - - - - -
May  1, 2040 - - - - - - 1,350,000 - - - - -
Nov  1, 2040 - - - - - - 1,390,000 - - - - -
May  1, 2041 - - - - - - 1,430,000 - - - - -
Nov  1, 2041 - - - - - - 1,465,000 - - - - -
May  1, 2042 - - - - - - 1,505,000 - - - - -
Nov  1, 2042 - - - - - - 1,540,000 - - - - -
May  1, 2043 - - - - - - 1,585,000 - - - - -
Nov  1, 2043 - - - - - - 1,620,000 - - - - -
May  1, 2044 - - - - - - 1,670,000 - - - - -
Nov  1, 2044 - - - - - - 1,705,000 - - - - -

9,610,000 275,000 9,295,000 320,000 0 0 17,590,000 2,410,000 0 19,585,000 0 13,395,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2019DE (2019 Series DE)

19D VRDB (AMT) 19E Serials (NAMT) 19E Term 2039 (NAMT 19E PAC (NAMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - - 1,430,000 - - - - 470,000
Nov  1, 2021 - - 1,445,000 2,765,000 - 135,000 - 6,040,000
May  1, 2022 - - 1,300,000 - - - - 2,745,000
Nov  1, 2022 - - 1,315,000 - - - - 2,765,000
May  1, 2023 - - 1,335,000 - - - - 2,600,000
Nov  1, 2023 - - 1,345,000 - - - - 2,510,000
May  1, 2024 - - 1,365,000 - - - - 2,330,000
Nov  1, 2024 - - 1,380,000 - - - - 2,060,000
May  1, 2025 - - 1,400,000 - - - - 1,875,000
Nov  1, 2025 - - 1,415,000 - - - - 1,790,000
May  1, 2026 - - 1,440,000 - - - - 1,595,000
Nov  1, 2026 - - 1,465,000 - - - - 1,515,000
May  1, 2027 - - 1,480,000 - - - - 1,325,000
Nov  1, 2027 - - 1,505,000 - - - - 1,245,000
May  1, 2028 - - 1,525,000 - - - - 1,080,000
Nov  1, 2028 - - 1,550,000 - - - - 990,000
May  1, 2029 - - 1,585,000 - - - - 800,000
Nov  1, 2029 3,200,000 - - - - - - -
May  1, 2030 3,225,000 - - - - - - -
Nov  1, 2030 3,200,000 - - - - - - -
May  1, 2031 3,175,000 - - - - - - -
Nov  1, 2031 3,145,000 - - - - - - -
May  1, 2032 3,120,000 - - - - - - -
Nov  1, 2032 3,095,000 - - - - - - -
May  1, 2033 3,065,000 - - - - - - -
Nov  1, 2033 3,045,000 - - - - - - -
May  1, 2034 3,020,000 - - - - - - -
Nov  1, 2034 2,990,000 - - - - - - -
May  1, 2035 2,965,000 - - - - - - -
Nov  1, 2035 2,940,000 - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2019DE (2019 Series DE)

19D VRDB (AMT) 19E Serials (NAMT) 19E Term 2039 (NAMT 19E PAC (NAMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 2,910,000 - - - - - - -
Nov  1, 2036 2,885,000 - - - - - - -
May  1, 2037 2,860,000 - - - - - - -
Nov  1, 2037 1,160,000 - - - - - - -
May  1, 2038 - - - - 310,000 - - 560,000
Nov  1, 2038 - - - - 280,000 - - 560,000
May  1, 2039 - - - - 295,000 - - 515,000
Nov  1, 2039 - - - - 170,000 - 50,000 560,000
May  1, 2040 - - - - - - 95,000 660,000
Nov  1, 2040 - - - - - - 65,000 660,000
May  1, 2041 - - - - - - 35,000 590,000

50,000,000 0 24,280,000 2,765,000 1,055,000 135,000 245,000 37,840,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2019FG (2019 Series FG)

19F Serials (NAMT) 19F PAC (NAMT) 19G-1 Serials (TAX) 19G-1 2044 Term (TAX 19G-1 PAC (TAX) 19G-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 320,000 - - 1,090,000 265,000 - - - - 210,000 - -
Nov  1, 2021 325,000 - - 1,580,000 275,000 - - - - 300,000 - -
May  1, 2022 335,000 - - 1,675,000 280,000 - - - - 320,000 - -
Nov  1, 2022 345,000 - - 1,670,000 290,000 - - - - 315,000 - -
May  1, 2023 350,000 - - 1,665,000 290,000 - - - - 320,000 - -
Nov  1, 2023 365,000 - - 1,540,000 300,000 - - - - 290,000 - -
May  1, 2024 330,000 - - 1,485,000 310,000 - - - - 290,000 - -
Nov  1, 2024 340,000 - - 1,410,000 320,000 - - - - 265,000 - -
May  1, 2025 350,000 - - 1,330,000 325,000 - - - - 260,000 - -
Nov  1, 2025 360,000 - - 1,255,000 335,000 - - - - 240,000 - -
May  1, 2026 365,000 - - 1,180,000 345,000 - - - - 225,000 - -
Nov  1, 2026 380,000 - - 1,110,000 350,000 - - - - 215,000 - -
May  1, 2027 390,000 - - 1,030,000 360,000 - - - - 195,000 - -
Nov  1, 2027 400,000 - - 965,000 370,000 - - - - 190,000 - -
May  1, 2028 405,000 - - 900,000 380,000 - - - - 170,000 - -
Nov  1, 2028 420,000 - - 825,000 390,000 - - - - 155,000 - -
May  1, 2029 430,000 - - 760,000 400,000 - - - - 145,000 - -
Nov  1, 2029 445,000 - - 725,000 410,000 - - - - 95,000 - -
May  1, 2030 70,000 - - 1,030,000 420,000 - - - - 100,000 - -
Nov  1, 2030 - - 25,000 1,005,000 430,000 - - - - 110,000 - -
May  1, 2031 - - 45,000 895,000 440,000 - - - - 135,000 - -
Nov  1, 2031 - - 25,000 805,000 450,000 - - - - 185,000 - -
May  1, 2032 - - 10,000 385,000 470,000 75,000 - - - 300,000 - -
Nov  1, 2032 - - - - 430,000 75,000 - - - - - -
May  1, 2033 - - - - 145,000 - - - - - - 295,000
Nov  1, 2033 - - - - - - - - - - - 445,000
May  1, 2034 - - - - - - - - - - - 445,000
Nov  1, 2034 - - - - - - - - - - - 450,000
May  1, 2035 - - - - - - - - - - 1,050,000 -
Nov  1, 2035 - - - - - - - - - - 1,075,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2019FG (2019 Series FG)

19F Serials (NAMT) 19F PAC (NAMT) 19G-1 Serials (TAX) 19G-1 2044 Term (TAX 19G-1 PAC (TAX) 19G-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - - - - - 1,110,000 -
Nov  1, 2036 - - - - - - - - - - 1,130,000 -
May  1, 2037 - - - - - - - - - - 1,165,000 -
Nov  1, 2037 - - - - - - - - - - 1,190,000 -
May  1, 2038 - - - - - - - - - - 1,225,000 -
Nov  1, 2038 - - - - - - - - - - 1,255,000 -
May  1, 2039 - - - - - - - - - - 1,285,000 -
Nov  1, 2039 - - - - - - - - - - 1,325,000 -
May  1, 2040 - - - - - - - - - - 1,355,000 -
Nov  1, 2040 - - - - - - - - - - 1,395,000 -
May  1, 2041 - - - - - - - - - - 1,430,000 -
Nov  1, 2041 - - - - - - - - - - 1,465,000 -
May  1, 2042 - - - - - - - - - - 1,500,000 -
Nov  1, 2042 - - - - - - - - - - 1,540,000 -
May  1, 2043 - - - - - - - - - - 1,585,000 -
Nov  1, 2043 - - - - - - - - - - 1,615,000 -
May  1, 2044 - - - - - - - - - - 1,475,000 -

6,725,000 0 105,000 26,315,000 8,780,000 150,000 0 0 0 5,030,000 25,170,000 1,635,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2019HI (2019 Series HI)

19H PAC (NAMT) (Class 19I-1 Serials (TAX) 19I-1 2034 Term (TAX) 19I-1 2037 Term (TAX) 19I-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - 380,000 860,000 - - - - - - -
Nov  1, 2021 - 4,185,000 875,000 - - - - - - -
May  1, 2022 - 2,870,000 885,000 - - - - - - -
Nov  1, 2022 - 2,735,000 900,000 - - - - - - -
May  1, 2023 - 2,585,000 920,000 - - - - - - -
Nov  1, 2023 - 2,445,000 935,000 - - - - - - -
May  1, 2024 - 2,320,000 950,000 - - - - - - -
Nov  1, 2024 - 2,230,000 970,000 - - - - - - -
May  1, 2025 - 2,060,000 985,000 - - - - - - -
Nov  1, 2025 - 1,935,000 1,005,000 - - - - - - -
May  1, 2026 - 1,815,000 1,020,000 - - - - - - -
Nov  1, 2026 - 1,695,000 1,040,000 - - - - - - -
May  1, 2027 - 1,575,000 1,060,000 - - - - - - -
Nov  1, 2027 - 1,465,000 1,080,000 - - - - - - -
May  1, 2028 - 1,355,000 1,100,000 - - - - - - -
Nov  1, 2028 - 1,230,000 1,125,000 - - - - - - -
May  1, 2029 - 1,020,000 1,150,000 - - - - - - -
Nov  1, 2029 - 555,000 1,170,000 30,000 - 80,000 - 45,000 - -
May  1, 2030 - - 1,165,000 30,000 - 165,000 - 100,000 - -
Nov  1, 2030 - - 1,150,000 - - 175,000 - 105,000 - -
May  1, 2031 - - - - 725,000 - - - - -
Nov  1, 2031 - - - - 740,000 110,000 - 85,000 - -
May  1, 2032 - - - - 740,000 110,000 - 95,000 - -
Nov  1, 2032 - - - - 735,000 85,000 - 95,000 - -
May  1, 2033 - - - - 730,000 60,000 - 90,000 - -
Nov  1, 2033 - - - - 725,000 25,000 - 60,000 - -
May  1, 2034 - - - - 725,000 10,000 - 40,000 - -
Nov  1, 2034 - - - - 735,000 - - - - -
May  1, 2035 - - - - - - 760,000 - - -
Nov  1, 2035 - - - - - - 775,000 - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2019HI (2019 Series HI)

19H PAC (NAMT) (Class 19I-1 Serials (TAX) 19I-1 2034 Term (TAX) 19I-1 2037 Term (TAX) 19I-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - 785,000 - - -
Nov  1, 2036 - - - - - - 810,000 - - -
May  1, 2037 - - - - - - 60,000 - 970,000 -
Nov  1, 2037 - - - - - - - - 1,070,000 -
May  1, 2038 - - - - - - - - 1,095,000 -
Nov  1, 2038 - - - - - - - - 1,120,000 -
May  1, 2039 - - - - - - - - 1,145,000 -
Nov  1, 2039 - - - - - - - - 1,175,000 -
May  1, 2040 - - - - - - - - 1,205,000 -
Nov  1, 2040 - - - - - - - - 1,230,000 -
May  1, 2041 - - - - - - - - 1,265,000 -
Nov  1, 2041 - - - - - - - - 1,290,000 -
May  1, 2042 - - - - - - - - 1,325,000 -
Nov  1, 2042 - - - - - - - - 1,355,000 -
May  1, 2043 - - - - - - - - 1,390,000 -
Nov  1, 2043 - - - - - - - - 1,420,000 -
May  1, 2044 - - - - - - - - 1,455,000 -
Nov  1, 2044 - - - - - - - - 1,495,000 -
May  1, 2045 - - - - - - - - 1,530,000 -
Nov  1, 2045 - - - - - - - - 1,565,000 -
May  1, 2046 - - - - - - - - 1,620,000 -
Nov  1, 2046 - - - - - - - - 1,650,000 -
May  1, 2047 - - - - - - - - 1,690,000 -
Nov  1, 2047 - - - - - - - - 1,735,000 -
May  1, 2048 - - - - - - - - 205,000 -

0 34,455,000 20,345,000 60,000 5,855,000 820,000 3,190,000 715,000 30,000,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2019JKL (2019 Series JKL)

19J Serials (AMT) 19K Serials (NAMT) 19K PAC (NAMT) 19L-1 Serials (Cl II) (TA 19L-2 VRDB (TAX) 19L-3 PAC (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 295,000 - - - - 35,000 840,000 - - - - -
Nov  1, 2021 300,000 70,000 - 35,000 - 2,300,000 860,000 910,000 - - - 1,405,000
May  1, 2022 305,000 - - - - 1,730,000 855,000 - - - - 1,105,000
Nov  1, 2022 305,000 - - - - 1,960,000 875,000 - - - - 1,280,000
May  1, 2023 305,000 - - - - 1,530,000 895,000 - 2,000,000 - - 965,000
Nov  1, 2023 315,000 - - - - 875,000 915,000 - 2,045,000 - - 460,000
May  1, 2024 325,000 - - - - 605,000 935,000 - 2,090,000 - - 265,000
Nov  1, 2024 355,000 - - - - 445,000 960,000 - 2,135,000 - - 175,000
May  1, 2025 360,000 - - - - 325,000 980,000 - 2,185,000 - - 95,000
Nov  1, 2025 - - 325,000 - - 250,000 1,000,000 - 2,235,000 - - 10,000
May  1, 2026 - - 380,000 - - 160,000 1,025,000 - 2,835,000 - - -
Nov  1, 2026 - - 385,000 - - 140,000 1,045,000 - 1,815,000 - - -
May  1, 2027 - - - - 240,000 300,000 1,070,000 - 1,850,000 - - 25,000
Nov  1, 2027 - - - - 240,000 245,000 1,100,000 - 1,890,000 - - -
May  1, 2028 - - - - 245,000 230,000 1,120,000 - 1,930,000 - - -
Nov  1, 2028 - - - - 245,000 210,000 1,145,000 - 1,970,000 - - -
May  1, 2029 - - - - 245,000 195,000 1,180,000 - 2,015,000 - - -
Nov  1, 2029 - - - - 250,000 175,000 1,205,000 - 2,055,000 - - -
May  1, 2030 - - - - 95,000 315,000 1,515,000 - 2,100,000 - - -
Nov  1, 2030 - - - - 100,000 295,000 1,545,000 - 2,145,000 - - -
May  1, 2031 - - - - 95,000 285,000 1,580,000 - 2,190,000 - - -
Nov  1, 2031 - - - - 100,000 270,000 1,620,000 - 2,235,000 - - -
May  1, 2032 - - - - 100,000 255,000 1,655,000 - 1,445,000 - - -
Nov  1, 2032 - - - - 100,000 240,000 1,685,000 - - - - -
May  1, 2033 - - - - 100,000 395,000 1,725,000 - - - - 230,000
Nov  1, 2033 - - - - 95,000 350,000 1,555,000 - - - - 185,000
May  1, 2034 - - - - 95,000 635,000 - - - - - 635,000
Nov  1, 2034 - - - - 90,000 955,000 - - - - - 1,145,000
May  1, 2035 - - - - 85,000 925,000 - - - - - 1,160,000
Nov  1, 2035 - - - - 75,000 465,000 - - - - - 440,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2019JKL (2019 Series JKL)

19J Serials (AMT) 19K Serials (NAMT) 19K PAC (NAMT) 19L-1 Serials (Cl II) (TA 19L-2 VRDB (TAX) 19L-3 PAC (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 70,000 445,000 - - - - - 430,000
Nov  1, 2036 - - - - 70,000 420,000 - - - - - 420,000
May  1, 2037 - - - - 65,000 400,000 - - - - - 415,000
Nov  1, 2037 - - - - 60,000 385,000 - - - - - 405,000
May  1, 2038 - - - - 70,000 345,000 - - - - - 400,000
Nov  1, 2038 - - - - 45,000 350,000 - - - - - 395,000
May  1, 2039 - - - - 40,000 330,000 - - - - - 385,000
Nov  1, 2039 - - - - 40,000 310,000 - - - - - 385,000
May  1, 2040 - - - - 35,000 295,000 - - - - - 370,000
Nov  1, 2040 - - - - 30,000 285,000 - - - - - 370,000
May  1, 2041 - - - - 30,000 265,000 - - - - - 355,000
Nov  1, 2041 - - - - 25,000 245,000 - - - - - 355,000
May  1, 2042 - - - - 25,000 235,000 - - - - - 350,000
Nov  1, 2042 - - - - 20,000 220,000 - - - - - 345,000
May  1, 2043 - - - - 20,000 195,000 - - - - - 340,000
Nov  1, 2043 - - - - 15,000 190,000 - - - - - 335,000
May  1, 2044 - - - - 50,000 135,000 - - - - - 340,000
Nov  1, 2044 - - - - 45,000 95,000 - - - - 280,000 75,000
May  1, 2045 - - - - 40,000 95,000 - - - - 290,000 55,000
Nov  1, 2045 - - - - 30,000 95,000 - - - - 290,000 50,000
May  1, 2046 - - - - 20,000 100,000 - - - - 295,000 25,000
Nov  1, 2046 - - - - 10,000 65,000 - - - - 295,000 15,000
May  1, 2047 - - - - - - - - - - 300,000 -
Nov  1, 2047 - - - - - - - - - - 305,000 -
May  1, 2048 - - - - - - - - - - 310,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2019JKL (2019 Series JKL)

19J Serials (AMT) 19K Serials (NAMT) 19K PAC (NAMT) 19L-1 Serials (Cl II) (TA 19L-2 VRDB (TAX) 19L-3 PAC (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Nov  1, 2048 - - - - - - - - - - 315,000 -
May  1, 2049 - - - - - - - - - - 320,000 5,000
Nov  1, 2049 - - - - - - - - - - 330,000 250,000
May  1, 2050 - - - - - - - - - - 255,000 -

2,865,000 70,000 1,090,000 35,000 3,450,000 22,595,000 30,885,000 910,000 39,165,000 0 3,585,000 16,450,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2020ABC (2020 Series ABC)

20A Serials (AMT) 20B Serials (NAMT) 20B PAC (NAMT) 20C-1 Serials (TAX) 20C-1 Tm2033(TAX) 20C-1 Tm2036(TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 730,000 - - - - 700,000 - - - - - -
Nov  1, 2021 1,265,000 75,000 - 165,000 - 3,405,000 - 665,000 - 140,000 - 125,000
May  1, 2022 1,245,000 - - - - 1,805,000 - - - - - -
Nov  1, 2022 1,335,000 - - - - 2,505,000 - - - - - -
May  1, 2023 - - - - - 2,745,000 1,195,000 - - - - -
Nov  1, 2023 - - - - - 2,485,000 1,305,000 - - - - -
May  1, 2024 - - - - - 2,400,000 1,320,000 - - - - -
Nov  1, 2024 - - - - - 2,385,000 1,340,000 - - - - -
May  1, 2025 - - - - - 2,325,000 1,360,000 - - - - -
Nov  1, 2025 - - - - - 1,995,000 1,380,000 - - - - -
May  1, 2026 - - - - - 1,635,000 1,410,000 - - - - -
Nov  1, 2026 - - - - - 1,440,000 1,430,000 - - - - -
May  1, 2027 - - - - - 1,385,000 1,370,000 - - - - -
Nov  1, 2027 - - - - - 1,340,000 1,400,000 - - - - -
May  1, 2028 - - - - - 1,300,000 1,420,000 - - - - -
Nov  1, 2028 - - - - - 1,250,000 1,445,000 - - - - -
May  1, 2029 - - - - - 1,215,000 1,470,000 - - - - -
Nov  1, 2029 - - - - - 1,170,000 1,510,000 - - - - -
May  1, 2030 - - - - - 1,130,000 1,535,000 - - - - -
Nov  1, 2030 - - - - - 1,090,000 1,565,000 - - - - -
May  1, 2031 - - 855,000 - - 205,000 - - 785,000 - - -
Nov  1, 2031 - - 875,000 - - 145,000 - - 785,000 - - -
May  1, 2032 - - 885,000 - - 100,000 - - 800,000 - - -
Nov  1, 2032 - - 905,000 - - 50,000 - - 820,000 - - -
May  1, 2033 - - 865,000 - - 55,000 - - 825,000 - - -
Nov  1, 2033 - - 940,000 - - - - - 835,000 - - -
May  1, 2034 - - - - 150,000 655,000 - - - - 705,000 -
Nov  1, 2034 - - - - 135,000 695,000 - - - - 705,000 -
May  1, 2035 - - - - 125,000 675,000 - - - - 710,000 -



Sep 22, 2021   9:19 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 127

BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2020ABC (2020 Series ABC)

20A Serials (AMT) 20B Serials (NAMT) 20B PAC (NAMT) 20C-1 Serials (TAX) 20C-1 Tm2033(TAX) 20C-1 Tm2036(TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Nov  1, 2035 - - - - 110,000 665,000 - - - - 725,000 -
May  1, 2036 - - - - 90,000 765,000 - - - - 735,000 -
Nov  1, 2036 - - - - 70,000 875,000 - - - - 760,000 -
May  1, 2037 - - - - 50,000 1,545,000 - - - - - -

4,575,000 75,000 5,325,000 165,000 730,000 42,135,000 22,455,000 665,000 4,850,000 140,000 4,340,000 125,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2020ABC (2020 Series ABC)

20C-2 VRDB (TAX)
Maturing Redeemed

Date Principal Principal

May  1, 2021 - -
Nov  1, 2021 - -
May  1, 2022 1,005,000 -
Nov  1, 2022 1,020,000 -
May  1, 2023 1,045,000 -
Nov  1, 2023 1,065,000 -
May  1, 2024 1,090,000 -
Nov  1, 2024 1,110,000 -
May  1, 2025 1,135,000 -
Nov  1, 2025 1,155,000 -
May  1, 2026 1,175,000 -
Nov  1, 2026 1,190,000 -
May  1, 2027 1,215,000 -
Nov  1, 2027 1,230,000 -
May  1, 2028 1,245,000 -
Nov  1, 2028 1,260,000 -
May  1, 2029 1,280,000 -
Nov  1, 2029 1,295,000 -
May  1, 2030 1,310,000 -
Nov  1, 2030 1,335,000 -
May  1, 2031 1,350,000 -
Nov  1, 2031 1,365,000 -
May  1, 2032 1,385,000 -
Nov  1, 2032 1,405,000 -
May  1, 2033 1,425,000 -
Nov  1, 2033 1,445,000 -
May  1, 2034 1,465,000 -
Nov  1, 2034 1,485,000 -
May  1, 2035 1,500,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2020ABC (2020 Series ABC)

20C-2 VRDB (TAX)
Maturing Redeemed

Date Principal Principal

Nov  1, 2035 3,705,000 -
May  1, 2036 - -
Nov  1, 2036 - -
May  1, 2037 - -

37,690,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2020DEF (2020 Series DEF)

20D Serials (AMT) 20E Serials (NAMT) 20E PAC (NAMT) 20F-1 Serials (TAX) 20F-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 465,000 - - - - - 805,000 - - -
Nov  1, 2021 505,000 95,000 - 15,000 - 2,305,000 865,000 490,000 - -
May  1, 2022 535,000 30,000 - - - 1,805,000 905,000 135,000 - -
Nov  1, 2022 575,000 10,000 - - - 2,270,000 960,000 85,000 - -
May  1, 2023 600,000 5,000 - 5,000 - 2,705,000 990,000 35,000 - -
Nov  1, 2023 610,000 5,000 - - - 2,690,000 1,000,000 30,000 - -
May  1, 2024 610,000 - - - - 2,440,000 1,010,000 - - -
Nov  1, 2024 615,000 - - - - 2,270,000 1,020,000 - - -
May  1, 2025 620,000 - - - - 2,135,000 1,025,000 - - -
Nov  1, 2025 620,000 - - - - 1,955,000 1,040,000 - - -
May  1, 2026 385,000 - 210,000 - - 1,860,000 1,045,000 - - -
Nov  1, 2026 - - 635,000 - - 1,650,000 1,055,000 - - -
May  1, 2027 - - - - 205,000 1,970,000 1,070,000 - - -
Nov  1, 2027 - - - - 170,000 1,850,000 1,070,000 - - -
May  1, 2028 - - - - 135,000 1,795,000 1,080,000 - - -
Nov  1, 2028 - - - - 100,000 1,690,000 1,095,000 - - -
May  1, 2029 - - - - 65,000 1,620,000 1,110,000 - - -
Nov  1, 2029 - - - - 30,000 1,290,000 1,150,000 195,000 - -
May  1, 2030 - - - - - - 1,130,000 335,000 - -
Nov  1, 2030 - - - - - - 1,090,000 790,000 - -
May  1, 2031 - - - - - - 960,000 325,000 - -
Nov  1, 2031 - - - - - - 900,000 435,000 - -
May  1, 2032 - - - - - - 785,000 460,000 - -
Nov  1, 2032 - - - - - - 625,000 450,000 - -
May  1, 2033 - - - - - - 360,000 245,000 - 480,000
Nov  1, 2033 - - - - - - - - - 890,000
May  1, 2034 - - - - - - - - 1,220,000 90,000
Nov  1, 2034 - - - - - - - - 1,165,000 -
May  1, 2035 - - - - - - - - 1,040,000 -
Nov  1, 2035 - - - - - - - - 1,040,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2020DEF (2020 Series DEF)

20D Serials (AMT) 20E Serials (NAMT) 20E PAC (NAMT) 20F-1 Serials (TAX) 20F-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - - - 1,045,000 -
Nov  1, 2036 - - - - - - - - 1,055,000 -
May  1, 2037 - - - - - - - - 1,055,000 -
Nov  1, 2037 - - - - - - - - 1,055,000 -
May  1, 2038 - - - - - - - - 1,060,000 -
Nov  1, 2038 - - - - - - - - 1,065,000 -
May  1, 2039 - - - - - - - - 1,065,000 -
Nov  1, 2039 - - - - - - - - 1,070,000 -
May  1, 2040 - - - - - - - - 1,075,000 -
Nov  1, 2040 - - - - - - - - 1,075,000 -
May  1, 2041 - - - - - - - - 1,080,000 -
Nov  1, 2041 - - - - - - - - 1,080,000 -
May  1, 2042 - - - - - - - - 1,085,000 -
Nov  1, 2042 - - - - - - - - 1,090,000 -
May  1, 2043 - - - - - - - - 1,090,000 -
Nov  1, 2043 - - - - - - - - 1,095,000 -
May  1, 2044 - - - - - - - - 1,095,000 -
Nov  1, 2044 - - - - - - - - 1,100,000 -
May  1, 2045 - - - - - - - - 1,105,000 -
Nov  1, 2045 - - - - - - - - 1,105,000 -
May  1, 2046 - - - - - - - - 1,110,000 -
Nov  1, 2046 - - - - - - - - 1,110,000 -
May  1, 2047 - - - - - - - - 1,115,000 -
Nov  1, 2047 - - - - - - - - 1,120,000 -
May  1, 2048 - - - - - - - - 1,120,000 -
Nov  1, 2048 - - - - - - - - 1,120,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2020DEF (2020 Series DEF)

20D Serials (AMT) 20E Serials (NAMT) 20E PAC (NAMT) 20F-1 Serials (TAX) 20F-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2049 - - - - - - - - 1,125,000 -
Nov  1, 2049 - - - - - - - - 1,125,000 -
May  1, 2050 - - - - - - - - 1,135,000 -
Nov  1, 2050 - - - - - - - - 3,375,000 -

6,140,000 145,000 845,000 20,000 705,000 34,300,000 24,145,000 4,010,000 39,465,000 1,460,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2020GHI (2020 Series GHI)

20G Serials (AMT) 20H Serials (NAMT) 20H Tm 2035 (NAMT) 20H Tm 2038 (NAMT) 20H PAC (NAMT) 20I-1 Serials (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 305,000 - - - - - - - - - 655,000 -
Nov  1, 2021 505,000 - - - - - - - - 335,000 840,000 -
May  1, 2022 500,000 - - - - - - - - 1,215,000 840,000 -
Nov  1, 2022 500,000 - - - - - - - - 1,675,000 840,000 -
May  1, 2023 500,000 - - - - - - - - 2,095,000 845,000 -
Nov  1, 2023 505,000 - - - - - - - - 2,290,000 850,000 -
May  1, 2024 510,000 - - - - - - - - 2,205,000 855,000 -
Nov  1, 2024 520,000 - - - - - - - - 2,015,000 875,000 -
May  1, 2025 340,000 - 195,000 - - - - - - 1,880,000 895,000 -
Nov  1, 2025 - - 550,000 - - - - - - 1,725,000 905,000 -
May  1, 2026 - - 560,000 - - - - - - 1,615,000 925,000 -
Nov  1, 2026 - - 570,000 - - - - - - 1,475,000 940,000 -
May  1, 2027 - - 585,000 - - - - - - 1,375,000 950,000 -
Nov  1, 2027 - - 600,000 - - - - - - 1,270,000 965,000 -
May  1, 2028 - - 615,000 - - - - - - 1,160,000 980,000 -
Nov  1, 2028 - - 630,000 - - - - - - 1,020,000 995,000 -
May  1, 2029 - - 645,000 - - - - - - 915,000 1,010,000 -
Nov  1, 2029 - - 675,000 - - - - - - 755,000 1,045,000 -
May  1, 2030 - - 690,000 - - - - - - 665,000 1,050,000 -
Nov  1, 2030 - - 705,000 - - - - - - 550,000 1,060,000 -
May  1, 2031 - - 715,000 - - - - - - 470,000 1,075,000 -
Nov  1, 2031 - - 730,000 - - - - - - 400,000 995,000 -
May  1, 2032 - - 745,000 40,000 - 260,000 - 290,000 - 95,000 - -
Nov  1, 2032 - - 715,000 - - 345,000 - 385,000 - - - -
May  1, 2033 - - - - 675,000 125,000 - 175,000 - - - -
Nov  1, 2033 - - - - 665,000 140,000 - 220,000 - - - -
May  1, 2034 - - - - 645,000 110,000 - 250,000 - - - -
Nov  1, 2034 - - - - 615,000 90,000 - 270,000 - - - -
May  1, 2035 - - - - 585,000 45,000 - 310,000 - - - -
Nov  1, 2035 - - - - 545,000 - - 360,000 - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2020GHI (2020 Series GHI)

20G Serials (AMT) 20H Serials (NAMT) 20H Tm 2035 (NAMT) 20H Tm 2038 (NAMT) 20H PAC (NAMT) 20I-1 Serials (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - 505,000 355,000 - - - -
Nov  1, 2036 - - - - - - 440,000 360,000 - - - -
May  1, 2037 - - - - - - 365,000 355,000 - - - -
Nov  1, 2037 - - - - - - 250,000 355,000 - - - -
May  1, 2038 - - - - - - 80,000 80,000 - - - -
Nov  1, 2038 - - - - - - - - - - - -
May  1, 2039 - - - - - - - - - - - -
Nov  1, 2039 - - - - - - - - - - - -
May  1, 2040 - - - - - - - - - - - -
Nov  1, 2040 - - - - - - - - - - - -
May  1, 2041 - - - - - - - - - - - -
Nov  1, 2041 - - - - - - - - - - - -
May  1, 2042 - - - - - - - - - - - -
Nov  1, 2042 - - - - - - - - - - - -
May  1, 2043 - - - - - - - - - - - -
Nov  1, 2043 - - - - - - - - - - - -
May  1, 2044 - - - - - - - - - - - -
Nov  1, 2044 - - - - - - - - - - - -
May  1, 2045 - - - - - - - - - - - -
Nov  1, 2045 - - - - - - - - - - - -
May  1, 2046 - - - - - - - - - - - -
Nov  1, 2046 - - - - - - - - - - - -
May  1, 2047 - - - - - - - - - - - -
Nov  1, 2047 - - - - - - - - - - - -
May  1, 2048 - - - - - - - - - - - -

4,185,000 0 9,925,000 40,000 3,730,000 1,115,000 1,640,000 3,765,000 0 27,200,000 20,390,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2020GHI (2020 Series GHI)

20I-1 PAC (Taxable) 20I-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal

May  1, 2021 - - - -
Nov  1, 2021 - 135,000 - -
May  1, 2022 - 540,000 - -
Nov  1, 2022 - 740,000 - -
May  1, 2023 - 915,000 - -
Nov  1, 2023 - 1,040,000 - -
May  1, 2024 - 1,035,000 - -
Nov  1, 2024 - 975,000 - -
May  1, 2025 - 950,000 - -
Nov  1, 2025 - 910,000 - -
May  1, 2026 - 895,000 - -
Nov  1, 2026 - 850,000 - -
May  1, 2027 - 830,000 - -
Nov  1, 2027 - 735,000 - -
May  1, 2028 - 710,000 - -
Nov  1, 2028 - 680,000 - -
May  1, 2029 - 655,000 - -
Nov  1, 2029 - 595,000 - -
May  1, 2030 - 585,000 - -
Nov  1, 2030 - 525,000 - -
May  1, 2031 - 495,000 - -
Nov  1, 2031 - 425,000 95,000 -
May  1, 2032 - 100,000 1,100,000 -
Nov  1, 2032 - - 1,120,000 -
May  1, 2033 - - 1,130,000 -
Nov  1, 2033 - - 1,145,000 -
May  1, 2034 - - 1,160,000 -
Nov  1, 2034 - - 1,165,000 -
May  1, 2035 - - 1,175,000 -
Nov  1, 2035 - - 1,185,000 -



Sep 22, 2021   9:19 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 136

BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2020GHI (2020 Series GHI)

20I-1 PAC (Taxable) 20I-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal

May  1, 2036 - - 1,195,000 -
Nov  1, 2036 - - 1,200,000 -
May  1, 2037 - - 1,210,000 -
Nov  1, 2037 - - 1,215,000 -
May  1, 2038 - - 1,225,000 -
Nov  1, 2038 - - 1,230,000 -
May  1, 2039 - - 1,240,000 -
Nov  1, 2039 - - 1,250,000 -
May  1, 2040 - - 1,260,000 -
Nov  1, 2040 - - 1,270,000 -
May  1, 2041 - - 1,275,000 -
Nov  1, 2041 - - 1,290,000 -
May  1, 2042 - - 1,295,000 -
Nov  1, 2042 - - 1,305,000 -
May  1, 2043 - - 1,315,000 -
Nov  1, 2043 - - 1,325,000 -
May  1, 2044 - - 1,330,000 -
Nov  1, 2044 - - 1,340,000 -
May  1, 2045 - - 1,350,000 -
Nov  1, 2045 - - 1,360,000 -
May  1, 2046 - - 1,370,000 -
Nov  1, 2046 - - 1,375,000 -
May  1, 2047 - - 1,390,000 -
Nov  1, 2047 - - 1,395,000 -
May  1, 2048 - - 1,405,000 -

0 15,320,000 41,690,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2021ABC (2021 Series ABC - Closing)

21A Serials (AMT) 21B Serials (NAMT) 21B PAC (NAMT) 21C-1 Serials (TAX) 21C-1 Tm 2022 (TAX) 21C-1 Tm 2023 (TAX) 21C-1 Tm 
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - 10,000 - 110,000 - - - - - - - - -
Nov  1, 2021 500,000 - - - - 705,000 690,000 - - - - - -
May  1, 2022 655,000 - - 45,000 - 1,595,000 - - 710,000 - - 5,000 -
Nov  1, 2022 310,000 - 340,000 25,000 - 2,240,000 - 5,000 710,000 - - - -
May  1, 2023 - - 655,000 - - 2,720,000 - - - - 710,000 - -
Nov  1, 2023 - - 655,000 - - 3,180,000 - - - - 710,000 - -
May  1, 2024 - - 655,000 - - 3,195,000 - - - - - - 715,000
Nov  1, 2024 - - 660,000 - - 2,920,000 - - - - - - 715,000
May  1, 2025 - - 655,000 - - 2,770,000 - - - - - - -
Nov  1, 2025 - - 665,000 - - 2,575,000 - - - - - - -
May  1, 2026 - - 660,000 - - 2,435,000 - - - - - - -
Nov  1, 2026 - - 665,000 - - 2,250,000 - - - - - - -
May  1, 2027 - - 670,000 - - 2,125,000 - - - - - - -
Nov  1, 2027 - - 670,000 - - 1,925,000 - - - - - - -
May  1, 2028 - - 680,000 - - 1,815,000 - - - - - - -
Nov  1, 2028 - - 680,000 - - 1,635,000 - - - - - - -
May  1, 2029 - - 690,000 - - 1,525,000 - - - - - - -
Nov  1, 2029 - - 700,000 - - 1,330,000 - - - - - - -
May  1, 2030 - - - - 85,000 1,785,000 - - - - - - -
Nov  1, 2030 - - - - 55,000 1,655,000 - - - - - - -
May  1, 2031 - - - - 25,000 1,100,000 - 15,000 - - - - -
Nov  1, 2031 - - - - - - - 5,000 - - - - -
May  1, 2032 - - - - - - 1,055,000 - - - - - -
Nov  1, 2032 - - - - - - - - - - - - -
May  1, 2033 - - - - - - - - - - - - -
Nov  1, 2033 - - - - - - - - - - - - -
May  1, 2034 - - - - - - - - - - - - -
Nov  1, 2034 - - - - - - - - - - - - -
May  1, 2035 - - - - - - - - - - - - -
Nov  1, 2035 - - - - - - - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2021ABC (2021 Series ABC - Closing)

21A Serials (AMT) 21B Serials (NAMT) 21B PAC (NAMT) 21C-1 Serials (TAX) 21C-1 Tm 2022 (TAX) 21C-1 Tm 2023 (TAX) 21C-1 Tm 
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - - - - - - - -
Nov  1, 2036 - - - - - - - - - - - - -
May  1, 2037 - - - - - - - - - - - - -
Nov  1, 2037 - - - - - - - - - - - - -
May  1, 2038 - - - - - - - - - - - - -
Nov  1, 2038 - - - - - - - - - - - - -
May  1, 2039 - - - - - - - - - - - - -
Nov  1, 2039 - - - - - - - - - - - - -
May  1, 2040 - - - - - - - - - - - - -
Nov  1, 2040 - - - - - - - - - - - - -
May  1, 2041 - - - - - - - - - - - - -
Nov  1, 2041 - - - - - - - - - - - - -
May  1, 2042 - - - - - - - - - - - - -
Nov  1, 2042 - - - - - - - - - - - - -
May  1, 2043 - - - - - - - - - - - - -
Nov  1, 2043 - - - - - - - - - - - - -
May  1, 2044 - - - - - - - - - - - - -
Nov  1, 2044 - - - - - - - - - - - - -
May  1, 2045 - - - - - - - - - - - - -
Nov  1, 2045 - - - - - - - - - - - - -
May  1, 2046 - - - - - - - - - - - - -
Nov  1, 2046 - - - - - - - - - - - - -
May  1, 2047 - - - - - - - - - - - - -
Nov  1, 2047 - - - - - - - - - - - - -
May  1, 2048 - - - - - - - - - - - - -
Nov  1, 2048 - - - - - - - - - - - - -
May  1, 2049 - - - - - - - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2021ABC (2021 Series ABC - Closing)

21A Serials (AMT) 21B Serials (NAMT) 21B PAC (NAMT) 21C-1 Serials (TAX) 21C-1 Tm 2022 (TAX) 21C-1 Tm 2023 (TAX) 21C-1 Tm 
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Nov  1, 2049 - - - - - - - - - - - - -
May  1, 2050 - - - - - - - - - - - - -
Nov  1, 2050 - - - - - - - - - - - - -
May  1, 2051 - - - - - - - - - - - - -

1,465,000 10,000 9,700,000 180,000 165,000 41,480,000 1,745,000 25,000 1,420,000 0 1,420,000 5,000 1,430,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2021ABC (2021 Series ABC - Closing)

21C-1 Tm 21C-1 Tm 2025 (TAX) 21C-1 Tm 2026 (TAX) 21C-1 Tm 2027 (TAX) 21C-1 Tm 2028 (TAX) 21C-1 Tm 2029 (TAX) 21C-1 Tm 2030 (TAX)
Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - - - - - - 5,000 - 5,000 - 5,000 - 5,000
Nov  1, 2021 - - - - - - - - - - - - -
May  1, 2022 5,000 - 5,000 - 5,000 - 5,000 - 5,000 - 5,000 - 5,000
Nov  1, 2022 - - - - - - - - - - 5,000 - 5,000
May  1, 2023 - - - - - - - - - - - - -
Nov  1, 2023 - - - - - - - - - - - - -
May  1, 2024 - - - - - - - - - - - - -
Nov  1, 2024 - - - - - - - - - - - - -
May  1, 2025 - 740,000 - - - - - - - - - - -
Nov  1, 2025 - 765,000 - - - - - - - - - - -
May  1, 2026 - - - 795,000 - - - - - - - - -
Nov  1, 2026 - - - 820,000 - - - - - - - - -
May  1, 2027 - - - - - 845,000 - - - - - - -
Nov  1, 2027 - - - - - 865,000 - - - - - - -
May  1, 2028 - - - - - - - 880,000 - - - - -
Nov  1, 2028 - - - - - - - 895,000 - - - - -
May  1, 2029 - - - - - - - - - 910,000 - - -
Nov  1, 2029 - - - - - - - - - 925,000 - - -
May  1, 2030 - - - - - - - - - - - 1,020,000 -
Nov  1, 2030 - - - - - - - - - - - 1,025,000 -
May  1, 2031 - - - - - - - - - - - - -
Nov  1, 2031 - - - - - - - - - - - - -
May  1, 2032 - - - - - - - - - - - - -
Nov  1, 2032 - - - - - - - - - - - - -
May  1, 2033 - - - - - - - - - - - - -
Nov  1, 2033 - - - - - - - - - - - - -
May  1, 2034 - - - - - - - - - - - - -
Nov  1, 2034 - - - - - - - - - - - - -
May  1, 2035 - - - - - - - - - - - - -
Nov  1, 2035 - - - - - - - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2021ABC (2021 Series ABC - Closing)

21C-1 Tm 21C-1 Tm 2025 (TAX) 21C-1 Tm 2026 (TAX) 21C-1 Tm 2027 (TAX) 21C-1 Tm 2028 (TAX) 21C-1 Tm 2029 (TAX) 21C-1 Tm 2030 (TAX)
Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - - - - - - - -
Nov  1, 2036 - - - - - - - - - - - - -
May  1, 2037 - - - - - - - - - - - - -
Nov  1, 2037 - - - - - - - - - - - - -
May  1, 2038 - - - - - - - - - - - - -
Nov  1, 2038 - - - - - - - - - - - - -
May  1, 2039 - - - - - - - - - - - - -
Nov  1, 2039 - - - - - - - - - - - - -
May  1, 2040 - - - - - - - - - - - - -
Nov  1, 2040 - - - - - - - - - - - - -
May  1, 2041 - - - - - - - - - - - - -
Nov  1, 2041 - - - - - - - - - - - - -
May  1, 2042 - - - - - - - - - - - - -
Nov  1, 2042 - - - - - - - - - - - - -
May  1, 2043 - - - - - - - - - - - - -
Nov  1, 2043 - - - - - - - - - - - - -
May  1, 2044 - - - - - - - - - - - - -
Nov  1, 2044 - - - - - - - - - - - - -
May  1, 2045 - - - - - - - - - - - - -
Nov  1, 2045 - - - - - - - - - - - - -
May  1, 2046 - - - - - - - - - - - - -
Nov  1, 2046 - - - - - - - - - - - - -
May  1, 2047 - - - - - - - - - - - - -
Nov  1, 2047 - - - - - - - - - - - - -
May  1, 2048 - - - - - - - - - - - - -
Nov  1, 2048 - - - - - - - - - - - - -
May  1, 2049 - - - - - - - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2021ABC (2021 Series ABC - Closing)

21C-1 Tm 21C-1 Tm 2025 (TAX) 21C-1 Tm 2026 (TAX) 21C-1 Tm 2027 (TAX) 21C-1 Tm 2028 (TAX) 21C-1 Tm 2029 (TAX) 21C-1 Tm 2030 (TAX)
Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Nov  1, 2049 - - - - - - - - - - - - -
May  1, 2050 - - - - - - - - - - - - -
Nov  1, 2050 - - - - - - - - - - - - -
May  1, 2051 - - - - - - - - - - - - -

5,000 1,505,000 5,000 1,615,000 5,000 1,710,000 10,000 1,775,000 10,000 1,835,000 15,000 2,045,000 15,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2021ABC (2021 Series ABC - Closing)

21C-1 Tm 2031 (TAX) 21C-1 Tm 2036 (TAX) 21C-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2021 - 5,000 - 90,000 - -
Nov  1, 2021 - - - - - -
May  1, 2022 - 5,000 - 95,000 - -
Nov  1, 2022 - 5,000 - 55,000 - -
May  1, 2023 - - - - - -
Nov  1, 2023 - - - - - -
May  1, 2024 - - - - - -
Nov  1, 2024 - - - - - -
May  1, 2025 - - - - - -
Nov  1, 2025 - - - - - -
May  1, 2026 - - - - - -
Nov  1, 2026 - - - - - -
May  1, 2027 - - - - - -
Nov  1, 2027 - - - - - -
May  1, 2028 - - - - - -
Nov  1, 2028 - - - - - -
May  1, 2029 - - - - - -
Nov  1, 2029 - - - - - -
May  1, 2030 - - - - - -
Nov  1, 2030 - - - - - -
May  1, 2031 1,045,000 15,000 - 440,000 - -
Nov  1, 2031 1,040,000 - - 145,000 - -
May  1, 2032 - - - 755,000 - -
Nov  1, 2032 - - 925,000 325,000 - -
May  1, 2033 - - 890,000 355,000 - -
Nov  1, 2033 - - 855,000 305,000 - -
May  1, 2034 - - 815,000 245,000 - -
Nov  1, 2034 - - 770,000 170,000 - -
May  1, 2035 - - 735,000 135,000 - -
Nov  1, 2035 - - 695,000 - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2021ABC (2021 Series ABC - Closing)

21C-1 Tm 2031 (TAX) 21C-1 Tm 2036 (TAX) 21C-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2036 - - 700,000 - - -
Nov  1, 2036 - - 705,000 - - -
May  1, 2037 - - - - 1,190,000 -
Nov  1, 2037 - - - - 1,195,000 -
May  1, 2038 - - - - 1,205,000 -
Nov  1, 2038 - - - - 1,220,000 -
May  1, 2039 - - - - 1,225,000 -
Nov  1, 2039 - - - - 1,235,000 -
May  1, 2040 - - - - 1,245,000 -
Nov  1, 2040 - - - - 1,250,000 -
May  1, 2041 - - - - 1,255,000 -
Nov  1, 2041 - - - - 1,260,000 -
May  1, 2042 - - - - 1,270,000 -
Nov  1, 2042 - - - - 1,275,000 -
May  1, 2043 - - - - 1,285,000 -
Nov  1, 2043 - - - - 1,290,000 -
May  1, 2044 - - - - 1,300,000 -
Nov  1, 2044 - - - - 1,305,000 -
May  1, 2045 - - - - 1,320,000 -
Nov  1, 2045 - - - - 1,330,000 -
May  1, 2046 - - - - 1,335,000 -
Nov  1, 2046 - - - - 1,340,000 -
May  1, 2047 - - - - 1,350,000 -
Nov  1, 2047 - - - - 1,355,000 -
May  1, 2048 - - - - 1,365,000 -
Nov  1, 2048 - - - - 1,370,000 -
May  1, 2049 - - - - 1,380,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2021ABC (2021 Series ABC - Closing)

21C-1 Tm 2031 (TAX) 21C-1 Tm 2036 (TAX) 21C-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

Nov  1, 2049 - - - - 1,385,000 -
May  1, 2050 - - - - 1,390,000 -
Nov  1, 2050 - - - - 1,405,000 -
May  1, 2051 - - - - 6,755,000 -

2,085,000 30,000 7,090,000 3,115,000 43,085,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2021DEF (Closing Cash Flows)

21D Serials (AMT) 21E Serials (NAMT) 21E 2036 Term 21E 2042 Term 21E PAC (NAMT) 21F Prem Pass Thru (TA
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Jul  1, 2021 - - - - - - - - - - - 112,092
Nov  1, 2021 350,000 - - - - - - - - 60,000 - 539,979
May  1, 2022 365,000 35,000 - 70,000 - 30,000 - 75,000 - 405,000 - 1,078,690
Nov  1, 2022 370,000 25,000 - 50,000 - 20,000 - 50,000 - 590,000 - 1,386,755
May  1, 2023 365,000 15,000 - 40,000 - 15,000 - 40,000 - 780,000 - 1,673,436
Nov  1, 2023 360,000 5,000 - 30,000 - 15,000 - 25,000 - 920,000 - 1,933,591
May  1, 2024 365,000 5,000 - 30,000 - 10,000 - 30,000 - 925,000 - 1,992,907
Nov  1, 2024 380,000 5,000 - 25,000 - 10,000 - 25,000 - 885,000 - 1,923,447
May  1, 2025 380,000 - - 25,000 - 10,000 - 20,000 - 845,000 - 1,856,245
Nov  1, 2025 380,000 - - 15,000 - 10,000 - 15,000 - 825,000 - 1,791,227
May  1, 2026 265,000 - 100,000 15,000 - 5,000 - 20,000 - 805,000 - 1,728,326
Nov  1, 2026 120,000 - 235,000 15,000 - 5,000 - 20,000 - 775,000 - 1,667,474
May  1, 2027 - - 370,000 15,000 - 5,000 - 20,000 - 730,000 - 1,608,607
Nov  1, 2027 - - 375,000 10,000 - 10,000 - 15,000 - 685,000 - 1,551,663
May  1, 2028 - - 375,000 5,000 - 5,000 - 15,000 - 665,000 - 1,496,581
Nov  1, 2028 - - 375,000 5,000 - - - - - 650,000 - 1,443,301
May  1, 2029 - - 375,000 5,000 - - - - - 610,000 - 1,391,769
Nov  1, 2029 - - 380,000 - - - - 10,000 - 575,000 - 1,341,927
May  1, 2030 - - 385,000 - - - - 5,000 - 540,000 - 1,293,722
Nov  1, 2030 - - 385,000 95,000 - 105,000 - 230,000 - 85,000 - 1,247,104
May  1, 2031 - - 375,000 45,000 - 50,000 - 125,000 - - - 730,774
Nov  1, 2031 - - 375,000 35,000 - 50,000 - 115,000 - - - 631,410
May  1, 2032 - - 365,000 20,000 - 40,000 - 90,000 - - - 629,907
Nov  1, 2032 - - 360,000 10,000 - 45,000 - 110,000 - - - 628,440
May  1, 2033 - - 355,000 10,000 - 45,000 - 105,000 - - - 627,007
Nov  1, 2033 - - 350,000 - - 55,000 - 120,000 - - - 625,610
May  1, 2034 - - - - 350,000 140,000 - 370,000 - - - 624,246
Nov  1, 2034 - - - - 325,000 80,000 - 265,000 - - - 622,918
May  1, 2035 - - - - 310,000 65,000 - 280,000 - - - 621,625
Nov  1, 2035 - - - - 290,000 45,000 - 295,000 - - - 620,364
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2021DEF (Closing Cash Flows)

21D Serials (AMT) 21E Serials (NAMT) 21E 2036 Term 21E 2042 Term 21E PAC (NAMT) 21F Prem Pass Thru (TA
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 275,000 25,000 - 320,000 - - - 619,140
Nov  1, 2036 - - - - 250,000 - - 340,000 - - - 617,948
May  1, 2037 - - - - - - 230,000 345,000 - - - 616,792
Nov  1, 2037 - - - - - - 200,000 340,000 - - - 615,669
May  1, 2038 - - - - - - 170,000 340,000 - - - 614,580
Nov  1, 2038 - - - - - - 135,000 340,000 - - - 613,525
May  1, 2039 - - - - - - 100,000 340,000 - - - 612,505
Nov  1, 2039 - - - - - - 55,000 310,000 - - - 611,518
May  1, 2040 - - - - - - - - - - - 610,564
Nov  1, 2040 - - - - - - - - - - - 609,645
May  1, 2041 - - - - - - - - - - - 608,759
Nov  1, 2041 - - - - - - - - - - - 607,907
May  1, 2042 - - - - - - - - - - - 607,088
Nov  1, 2042 - - - - - - - - - - - 606,302
May  1, 2043 - - - - - - - - - - - 605,551
Nov  1, 2043 - - - - - - - - - - - 604,832
May  1, 2044 - - - - - - - - - - - 604,147
Nov  1, 2044 - - - - - - - - - - - 603,495
May  1, 2045 - - - - - - - - - - - 602,876
Nov  1, 2045 - - - - - - - - - - - 602,290
May  1, 2046 - - - - - - - - - - - 601,738
Nov  1, 2046 - - - - - - - - - - - 601,219
May  1, 2047 - - - - - - - - - - - 600,732
Nov  1, 2047 - - - - - - - - - - - 600,279
May  1, 2048 - - - - - - - - - - - 599,859
Nov  1, 2048 - - - - - - - - - - - 599,471
May  1, 2049 - - - - - - - - - - - 599,117
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2021DEF (Closing Cash Flows)

21D Serials (AMT) 21E Serials (NAMT) 21E 2036 Term 21E 2042 Term 21E PAC (NAMT) 21F Prem Pass Thru (TA
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Nov  1, 2049 - - - - - - - - - - - 598,795
May  1, 2050 - - - - - - - - - - - 598,506
Nov  1, 2050 - - - - - - - - - - - 598,251
Mar  1, 2051 - - - - - - - - - - - 385,756

3,700,000 90,000 5,535,000 570,000 1,800,000 895,000 890,000 5,165,000 0 12,355,000 0 54,000,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2021GHIJ (Closing Cash Flows)

21G Serials (AMT) 21H Serials (NAMT) 21H 2036 Term 21H 2042 Term 21H PAC (NAMT) 21I UH VRDO (TAX) (Cl
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Oct  1, 2021 - - - - - - - - - - - -
Nov  1, 2021 - 5,000 - 35,000 - 15,000 - 30,000 - 100,000 - 125,000
May  1, 2022 520,000 - - 20,000 - 5,000 - 20,000 - 235,000 - 505,000
Nov  1, 2022 525,000 - - - - - - - - 725,000 - 660,000
May  1, 2023 525,000 - - - - - - - - 830,000 - 820,000
Nov  1, 2023 520,000 - - - - - - - - 850,000 - 955,000
May  1, 2024 525,000 - - - - - - - - 875,000 - 1,035,000
Nov  1, 2024 150,000 - 375,000 - - - - - - 830,000 - 1,005,000
May  1, 2025 - - 530,000 - - - - - - 780,000 - 970,000
Nov  1, 2025 - - 525,000 - - - - - - 740,000 - 935,000
May  1, 2026 - - 530,000 - - - - - - 690,000 - 905,000
Nov  1, 2026 - - 535,000 - - - - - - 645,000 - 875,000
May  1, 2027 - - 540,000 - - - - - - 595,000 - 840,000
Nov  1, 2027 - - 535,000 - - - - - - 565,000 - 810,000
May  1, 2028 - - 535,000 - - - - - - 520,000 - 785,000
Nov  1, 2028 - - 540,000 - - - - - - 480,000 - 755,000
May  1, 2029 - - 550,000 - - - - - - 435,000 - 725,000
Nov  1, 2029 - - 545,000 - - - - - - 400,000 - 705,000
May  1, 2030 - - 550,000 - - - - - - 365,000 - 675,000
Nov  1, 2030 - - 560,000 - - - - - - 325,000 - 655,000
May  1, 2031 - - 560,000 - - - - - - 290,000 - 630,000
Nov  1, 2031 - - 570,000 - - - - - - 250,000 - 605,000
May  1, 2032 - - 570,000 - - - - - - 215,000 - 585,000
Nov  1, 2032 - - 575,000 - - - - - - 190,000 - 565,000
May  1, 2033 - - 580,000 - - - - - - 150,000 - 540,000
Nov  1, 2033 - - 590,000 - - - - - - 115,000 - 525,000
May  1, 2034 - - - - 595,000 - - - - 680,000 - 505,000
Nov  1, 2034 - - - - 595,000 - - - - 660,000 - 485,000
May  1, 2035 - - - - 600,000 - - - - 630,000 - 465,000
Nov  1, 2035 - - - - 610,000 - - - - 605,000 - 450,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2021GHIJ (Closing Cash Flows)

21G Serials (AMT) 21H Serials (NAMT) 21H 2036 Term 21H 2042 Term 21H PAC (NAMT) 21I UH VRDO (TAX) (Cl
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 615,000 - - - - 585,000 - 435,000
Nov  1, 2036 - - - - 620,000 - - 555,000 - 10,000 - 415,000
May  1, 2037 - - - - - - 575,000 365,000 - - - 270,000
Nov  1, 2037 - - - - - - 545,000 325,000 - - - 245,000
May  1, 2038 - - - - - - 515,000 330,000 - - - 240,000
Nov  1, 2038 - - - - - - 475,000 325,000 - - - 245,000
May  1, 2039 - - - - - - 430,000 330,000 - - - 240,000
Nov  1, 2039 - - - - - - 375,000 325,000 - - - 240,000
May  1, 2040 - - - - - - 305,000 325,000 - - - 240,000
Nov  1, 2040 - - - - - - 210,000 325,000 - - - 240,000
May  1, 2041 - - - - - - 75,000 100,000 - - - 465,000
Nov  1, 2041 - - - - - - - - - - - 565,000
May  1, 2042 - - - - - - - - - - - 565,000
Nov  1, 2042 - - - - - - - - - - - 565,000
May  1, 2043 - - - - - - - - - - - 560,000
Nov  1, 2043 - - - - - - - - - - - 375,000
May  1, 2044 - - - - - - - - - - - -
Nov  1, 2044 - - - - - - - - - - - -
May  1, 2045 - - - - - - - - - - - -
Nov  1, 2045 - - - - - - - - - - - -
May  1, 2046 - - - - - - - - - - - -
Nov  1, 2046 - - - - - - - - - - - -
May  1, 2047 - - - - - - - - - - - -
Nov  1, 2047 - - - - - - - - - - - -
May  1, 2048 - - - - - - - - - - - -
Nov  1, 2048 - - - - - - - - - - - -
May  1, 2049 - - - - - - - - - - - -
Nov  1, 2049 - - - - - - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2021GHIJ (Closing Cash Flows)

21G Serials (AMT) 21H Serials (NAMT) 21H 2036 Term 21H 2042 Term 21H PAC (NAMT) 21I UH VRDO (TAX) (Cl
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2050 - - - - - - - - - - - -
Nov  1, 2050 - - - - - - - - - - - -
May  1, 2051 - - - - - - - - - - - -
Aug  1, 2051 - - - - - - - - - - - -

2,765,000 5,000 10,295,000 55,000 3,635,000 20,000 3,505,000 3,355,000 0 15,365,000 0 26,000,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2021GHIJ (Closing Cash Flows)

21J Prem Pass Thru (TA
Maturing Redeemed

Date Principal Principal

Oct  1, 2021 - 140,567
Nov  1, 2021 - 151,241
May  1, 2022 - 1,128,158
Nov  1, 2022 - 1,493,975
May  1, 2023 - 1,837,108
Nov  1, 2023 - 2,151,327
May  1, 2024 - 2,331,945
Nov  1, 2024 - 2,263,512
May  1, 2025 - 2,184,689
Nov  1, 2025 - 2,108,424
May  1, 2026 - 2,034,634
Nov  1, 2026 - 1,963,244
May  1, 2027 - 1,894,177
Nov  1, 2027 - 1,827,359
May  1, 2028 - 1,762,722
Nov  1, 2028 - 1,700,195
May  1, 2029 - 1,639,712
Nov  1, 2029 - 1,581,209
May  1, 2030 - 1,524,623
Nov  1, 2030 - 1,469,894
May  1, 2031 - 1,416,962
Nov  1, 2031 - 1,365,772
May  1, 2032 - 1,316,268
Nov  1, 2032 - 1,268,397
May  1, 2033 - 1,222,106
Nov  1, 2033 - 1,177,347
May  1, 2034 - 1,134,070
Nov  1, 2034 - 1,092,228
May  1, 2035 - 1,051,776
Nov  1, 2035 - 1,012,669
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2021GHIJ (Closing Cash Flows)

21J Prem Pass Thru (TA
Maturing Redeemed

Date Principal Principal

May  1, 2036 - 974,867
Nov  1, 2036 - 938,324
May  1, 2037 - 608,882
Nov  1, 2037 - 546,325
May  1, 2038 - 545,449
Nov  1, 2038 - 544,605
May  1, 2039 - 543,792
Nov  1, 2039 - 543,009
May  1, 2040 - 542,257
Nov  1, 2040 - 541,535
May  1, 2041 - 540,845
Nov  1, 2041 - 540,185
May  1, 2042 - 539,555
Nov  1, 2042 - 538,956
May  1, 2043 - 538,388
Nov  1, 2043 - 537,850
May  1, 2044 - 537,342
Nov  1, 2044 - 536,865
May  1, 2045 - 536,418
Nov  1, 2045 - 536,002
May  1, 2046 - 535,615
Nov  1, 2046 - 535,260
May  1, 2047 - 534,934
Nov  1, 2047 - 534,639
May  1, 2048 - 534,373
Nov  1, 2048 - 534,139
May  1, 2049 - 533,933
Nov  1, 2049 - 533,760
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2021GHIJ (Closing Cash Flows)

21J Prem Pass Thru (TA
Maturing Redeemed

Date Principal Principal

May  1, 2050 - 533,614
Nov  1, 2050 - 533,501
May  1, 2051 - 533,416
Aug  1, 2051 2,017,207 147,848

2,017,207 62,982,793
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2021KLM (Preliminary Cash Flows)

21K Serials (AMT) 21L Serials (NAMT) 21L PAC (NAMT) 21M-1 Serials (TAX) 21M-1 Tm 2036 (TAX) 21M-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2022 500,000 - - - - - 710,000 - - - 1,190,000 -
Nov  1, 2022 660,000 - - - - 385,000 710,000 - - - 1,195,000 -
May  1, 2023 720,000 - - - - 635,000 710,000 - - - 1,205,000 -
Nov  1, 2023 - - 645,000 - - 1,005,000 715,000 - - - 1,220,000 -
May  1, 2024 - - 665,000 - - 1,485,000 715,000 - - - 1,225,000 -
Nov  1, 2024 - - 675,000 - - 1,890,000 720,000 - - - 1,235,000 -
May  1, 2025 - - 680,000 - - 1,710,000 730,000 - - - 1,245,000 -
Nov  1, 2025 - - 680,000 - - 1,520,000 760,000 - - - 1,250,000 -
May  1, 2026 - - 685,000 - - 1,340,000 785,000 - - - 1,255,000 -
Nov  1, 2026 - - 685,000 - - 1,165,000 815,000 - - - 1,260,000 -
May  1, 2027 - - 690,000 - - 1,005,000 840,000 - - - 10,375,000 -
Nov  1, 2027 - - 690,000 - - 1,760,000 860,000 - - - - -
May  1, 2028 - - 695,000 - - 1,070,000 875,000 - - - 19,345,000 -
Nov  1, 2028 - - 700,000 - - 1,485,000 890,000 - - - - -
May  1, 2029 - - 705,000 - - 3,000,000 905,000 - - - - -
Nov  1, 2029 - - 710,000 - - 2,895,000 925,000 - - - - -
May  1, 2030 - - 715,000 - - 2,445,000 1,015,000 - - - - -
Nov  1, 2030 - - - - 315,000 2,475,000 1,025,000 - - - - -
May  1, 2031 - - - - 280,000 2,155,000 1,040,000 - - - - -
Nov  1, 2031 - - - - 240,000 1,855,000 1,055,000 - - - - -
May  1, 2032 - - - - 210,000 1,750,000 1,080,000 - - - - -
Nov  1, 2032 - - - - 180,000 1,680,000 1,090,000 - - - - -
May  1, 2033 - - - - 150,000 1,625,000 - - 1,090,000 - - -
Nov  1, 2033 - - - - 120,000 1,570,000 - - 1,105,000 - - -
May  1, 2034 - - - - 90,000 1,505,000 - - 1,115,000 - - -
Nov  1, 2034 - - - - 55,000 1,440,000 - - 1,125,000 - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

2021KLM (Preliminary Cash Flows)

21K Serials (AMT) 21L Serials (NAMT) 21L PAC (NAMT) 21M-1 Serials (TAX) 21M-1 Tm 2036 (TAX) 21M-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2035 - - - - 25,000 985,000 - - 1,135,000 410,000 - -
Nov  1, 2035 - - - - - - - - 1,010,000 370,000 - -
May  1, 2036 - - - - - - - - 835,000 - - -
Nov  1, 2036 - - - - - - - - 835,000 - - -

1,880,000 0 9,620,000 0 1,665,000 41,835,000 18,970,000 0 8,250,000 780,000 42,000,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

EXCESS (SF Surplus Acct)

xxx Sub Bond
Maturing Redeemed

Date Principal Principal

May  1, 2041 0.01 -

0.01 0
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AGGREGATE EXPENSE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Swap Fixed
Date Payment Swap Receipt Liquidity Remarketing Basis Risk Trustee Rebate

May  1, 2021 5,166,082 -176,321 691,921 163,950 580,218 304,949 -
Nov  1, 2021 5,109,741 -186,408 1,032,116 174,066 617,398 206,495 -
May  1, 2022 5,026,223 -2,856,981 1,123,454 184,098 688,195 271,779 -
Nov  1, 2022 4,938,777 -4,300,724 1,215,539 189,934 690,628 236,034 -
May  1, 2023 4,908,647 -6,898,553 1,415,689 187,814 685,250 247,289 -
Nov  1, 2023 4,877,827 -8,378,310 1,711,150 185,470 675,825 218,383 -
May  1, 2024 4,802,947 -10,836,903 1,981,757 182,483 665,964 221,217 -
Nov  1, 2024 4,715,821 -12,122,008 2,075,495 177,289 635,676 199,915 -
May  1, 2025 4,636,089 -14,329,080 2,120,309 174,294 625,631 200,120 -
Nov  1, 2025 4,547,916 -15,639,166 2,143,382 171,634 615,529 182,619 -
May  1, 2026 4,476,089 -17,689,679 2,108,603 168,601 605,280 180,392 -
Nov  1, 2026 4,396,656 -19,002,080 2,074,778 165,667 593,764 166,556 -
May  1, 2027 4,327,739 -18,478,401 2,156,648 162,782 584,250 162,436 -
Nov  1, 2027 4,257,459 -18,564,743 2,076,825 156,954 556,369 148,741 -
May  1, 2028 4,185,761 -18,128,452 2,045,773 154,502 549,119 145,654 -
Nov  1, 2028 3,964,382 -17,571,485 1,919,700 145,426 503,071 128,675 -
May  1, 2029 3,878,111 -17,026,457 1,882,819 142,694 494,814 129,834 -
Nov  1, 2029 3,751,763 -16,707,637 1,847,102 140,064 486,360 114,992 -
May  1, 2030 3,591,830 -15,774,128 1,792,677 135,678 475,428 114,414 -
Nov  1, 2030 3,422,598 -15,338,379 1,736,116 131,161 464,185 103,058 -
May  1, 2031 3,247,639 -13,973,889 1,676,370 126,419 452,711 100,140 -
Nov  1, 2031 3,091,344 -13,500,885 1,614,683 121,563 441,009 93,443 -
May  1, 2032 2,949,802 -12,393,442 1,561,685 117,371 429,459 87,840 -
Nov  1, 2032 2,771,811 -11,624,950 1,508,010 113,139 417,449 84,731 -
May  1, 2033 2,599,759 -10,423,171 1,461,096 109,380 408,228 77,339 -
Nov  1, 2033 2,421,963 -9,729,376 1,410,208 105,352 397,985 76,954 -
May  1, 2034 2,241,239 -8,575,276 1,356,067 101,099 386,830 67,528 -
Nov  1, 2034 2,057,200 -7,863,354 1,299,826 96,730 374,925 68,816 -
May  1, 2035 1,874,944 -6,806,438 1,244,845 92,504 363,671 57,669 -
Nov  1, 2035 1,686,493 -6,131,338 1,186,429 88,009 352,096 61,781 -
May  1, 2036 1,467,220 -5,307,500 1,116,337 82,374 335,973 48,270 -
Nov  1, 2036 1,293,520 -4,777,802 1,064,334 78,571 327,205 55,774 -
May  1, 2037 1,122,514 -4,135,691 1,011,996 74,752 318,388 40,002 -
Nov  1, 2037 954,254 -3,641,160 951,689 70,065 305,213 50,738 -
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AGGREGATE EXPENSE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Swap Fixed
Date Payment Swap Receipt Liquidity Remarketing Basis Risk Trustee Rebate

May  1, 2038 815,817 -3,102,231 900,121 66,345 293,194 34,799 -
Nov  1, 2038 706,377 -2,744,183 859,484 63,434 282,689 46,226 -
May  1, 2039 604,235 -2,319,199 820,541 60,572 272,478 30,072 -
Nov  1, 2039 504,269 -1,982,952 777,383 57,426 260,794 41,881 -
May  1, 2040 408,627 -1,604,216 732,930 54,185 248,400 24,931 -
Nov  1, 2040 315,465 -1,272,822 687,762 50,891 235,839 37,899 -
May  1, 2041 236,160 -955,506 641,811 47,541 223,110 19,679 -
Nov  1, 2041 165,387 -705,362 593,855 44,049 210,191 34,056 -
May  1, 2042 111,218 -499,605 548,321 40,712 197,280 15,425 -
Nov  1, 2042 72,780 -348,728 505,152 37,523 184,320 30,219 -
May  1, 2043 40,718 -203,438 461,337 34,285 171,190 11,384 -
Nov  1, 2043 15,858 -85,954 416,824 30,993 157,860 26,431 -
May  1, 2044 709 -1,429 372,688 27,721 144,360 7,455 -
Nov  1, 2044 - - 330,723 24,589 130,660 22,951 -
May  1, 2045 - - 295,663 21,934 116,770 5,147 -
Nov  1, 2045 - - 269,225 19,848 106,160 19,443 -
May  1, 2046 - - 242,513 17,737 95,440 3,421 -
Nov  1, 2046 - - 215,475 15,592 84,570 15,917 -
May  1, 2047 - - 188,175 13,428 73,620 1,746 -
Nov  1, 2047 - - 160,550 11,234 62,530 12,370 -
May  1, 2048 - - 132,638 9,012 51,320 635 -
Nov  1, 2048 - - 108,338 7,548 43,130 9,341 -
May  1, 2049 - - 95,375 6,676 38,150 292 -
Nov  1, 2049 - - 82,850 5,800 33,140 6,793 -
May  1, 2050 - - 70,300 4,921 28,120 - -
Nov  1, 2050 - - 57,675 4,037 23,070 3,444 -
May  1, 2051 - - 33,775 2,364 13,510 - -

122,759,779 -384,715,790 64,216,912 5,452,285 20,885,986 5,116,533 0



Sep 22, 2021   9:19 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 160

EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE

Jan 21, 2021 - - - - - - - - - - - - - -
May  1, 2021 821,106 33,069 122,707 72,132 7,672 1,864 2,664 43,450 363,022 471,037 21,800 8,411 430,934 778,275
Nov  1, 2021 878,081 14,424 61,617 1,837 - - 3,863 44,408 436,135 554,596 - - 405,838 737,878
May  1, 2022 786,599 - - 1,536 5,402 1,314 3,707 34,674 330,074 429,900 18,057 7,039 290,001 531,024
Nov  1, 2022 679,328 - - 1,322 - - 3,556 33,135 250,448 334,825 - - 196,532 366,504
May  1, 2023 539,409 - - 1,117 4,302 571 3,410 31,423 146,230 212,441 16,595 5,861 129,616 162,901
Nov  1, 2023 441,653 - - 929 - - 3,268 30,310 64,761 115,053 - - 57,650 -4,869
May  1, 2024 320,010 - - 735 3,257 242 3,132 28,166 -40,624 -6,971 15,227 4,855 -56,296 -211,232
Nov  1, 2024 164,002 - - 565 - - 2,999 26,840 -120,925 -102,882 - - -149,908 -202,809
May  1, 2025 66,635 - - 399 2,217 - 2,872 45,577 -221,237 -222,237 13,944 3,887 -261,599 -399,295
Nov  1, 2025 1,497 - - 239 - - 2,748 43,506 -306,612 -324,490 - - -360,963 -574,182
May  1, 2026 -70,833 - - 92 1,253 - 2,628 40,588 -404,869 -439,467 12,742 2,982 -468,784 -766,798
Nov  1, 2026 -118,391 - - - - - 2,513 38,633 -492,299 -544,262 - - -570,269 -945,556
May  1, 2027 -95,236 - - - 382 - 2,401 35,772 -467,338 -513,295 11,617 2,097 -539,329 -891,941
Nov  1, 2027 -96,564 - - - - - 2,293 33,759 -492,299 -544,262 - - -570,269 -945,556
May  1, 2028 -76,620 - - - - - 2,188 31,046 -473,295 -517,237 10,563 1,241 -543,331 -904,023
Nov  1, 2028 -72,955 - - - - - 2,087 28,867 -492,299 -541,225 - - -187,883 -945,556
May  1, 2029 -55,302 - - - - - 1,989 26,115 -449,337 -515,047 9,576 406 -169,168 -895,539
Nov  1, 2029 -50,201 - - - - - 1,895 23,998 -449,961 -544,262 - - -189,329 -945,556
May  1, 2030 -34,081 - - - - - 1,804 21,352 -408,123 -515,836 8,652 - -170,143 -839,232
Nov  1, 2030 -25,593 - - - - - 1,715 19,205 -407,131 -534,011 - - -189,329 -824,052
May  1, 2031 -10,168 - - - - - 1,630 16,589 -346,037 -461,686 7,866 - -156,260 -681,501
Nov  1, 2031 - - - - - - 1,548 14,399 -332,617 -451,099 - - -166,644 -643,601
May  1, 2032 - - - - - - 1,468 11,922 -280,723 -381,352 7,145 - -136,122 -527,105
Nov  1, 2032 - - - - - - 1,391 9,644 -263,716 -367,081 - - -142,637 -485,405
May  1, 2033 - - - - - - 1,317 7,157 -214,857 -305,134 6,470 - -113,375 -381,455
Nov  1, 2033 - - - - - - 1,245 4,853 -200,785 -294,923 - - -121,274 -348,860
May  1, 2034 - - - - - - 1,176 2,450 -158,254 -237,556 5,838 - -91,702 -263,127
Nov  1, 2034 - - - - - - 1,109 565 -144,115 -227,140 - - -98,589 -233,334
May  1, 2035 - - - - - - 1,044 - -108,432 -177,011 5,247 - -69,732 -165,206
Nov  1, 2035 - - - - - - 982 - -94,474 -166,655 - - -70,851 -138,533
May  1, 2036 - - - - - - 922 - -73,802 -140,564 4,694 - -41,947 -99,144
Nov  1, 2036 - - - - - - 863 - -60,655 -133,975 - - -36,122 -74,996
May  1, 2037 - - - - - - 807 - -40,539 -109,629 4,191 - -9,625 -39,429
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE

Nov  1, 2037 - - - - - - 753 - -25,147 -102,125 - - -5,455 -12,599
May  1, 2038 - - - - - - 701 - -6,529 -83,834 3,728 - 19,732 1,587
Nov  1, 2038 - - - - - - 650 - - -79,935 - - 24,222 -
May  1, 2039 - - - - - - 602 - - -62,252 3,250 - 46,889 1,010
Nov  1, 2039 - - - - - - 555 - - -54,021 - - 46,561 -
May  1, 2040 - - - - - - 509 - - -39,750 2,753 - 58,888 473
Nov  1, 2040 - - - - - - 466 - - -30,318 - - 57,355 -
May  1, 2041 - - - - - - 423 - - -17,312 2,226 - 66,250 -
Nov  1, 2041 - - - - - - 383 - - -5,764 - - 64,850 -
May  1, 2042 - - - - - - 344 - - - 1,675 - 70,736 -
Nov  1, 2042 - - - - - - 306 - - - - - 61,757 -
May  1, 2043 - - - - - - 270 - - - 1,255 - 51,793 -
Nov  1, 2043 - - - - - - 235 - - - - - 37,990 -
May  1, 2044 - - - - - - 201 - - - 1,006 - 26,266 -
Nov  1, 2044 - - - - - - 168 - - - - - 12,967 -
May  1, 2045 - - - - - - 137 - - - 760 - - -
Nov  1, 2045 - - - - - - 107 - - - - - - -
May  1, 2046 - - - - - - 78 - - - 523 - - -
Nov  1, 2046 - - - - - - 50 - - - - - - -
May  1, 2047 - - - - - - 24 - - - 312 - - -
Nov  1, 2047 - - - - - - 2 - - - - - - -
May  1, 2048 - - - - - - - - - - 119 - - -
Nov  1, 2048 - - - - - - - - - - - - - -
May  1, 2049 - - - - - - - - - - - - - -
Nov  1, 2049 - - - - - - - - - - - - - -
May  1, 2050 - - - - - - - - - - - - - -
Nov  1, 2050 - - - - - - - - - - - - - -
May  1, 2051 - - - - - - - - - - - - - -
Nov  1, 2051 - - - - - - - - - - - - - -
Dec  1, 2051 - - - - - - - - - - - - - -

3,992,377 47,493 184,324 80,902 24,484 3,990 76,198 728,402 -5,986,358 -7,676,746 197,827 36,776 -3,530,109 -11,810,838
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Date 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS

Jan 21, 2021 - - - - - 12,045 95,710 - - - -
May  1, 2021 548,822 526,618 599,946 598,069 480,952 427,392 376,110 - - - 168,358
Nov  1, 2021 523,345 493,352 557,579 555,048 476,767 471,154 553,068 160,078 231,635 - 102,410
May  1, 2022 361,550 318,777 325,468 333,791 155,334 138,897 386,848 - 45,802 262,541 33,276
Nov  1, 2022 238,926 254,893 142,012 151,012 12,654 26,398 446,853 27,786 88,154 80,259 -
May  1, 2023 79,933 107,937 56,089 -71,353 -272,126 -296,249 105,275 - 43,740 -107,279 -
Nov  1, 2023 44,304 -34,067 -145,302 -257,371 -251,669 -351,379 -36,669 25,610 82,564 -153,365 -
May  1, 2024 -116,497 -206,138 -324,472 -483,428 -533,536 -603,254 -238,600 - 128,659 -338,660 -
Nov  1, 2024 -240,115 -345,403 -460,614 -609,080 -648,749 -729,138 -384,678 23,296 159,842 -387,760 -
May  1, 2025 -393,162 -514,257 -599,208 -697,915 -914,847 -1,031,049 -707,854 - 117,215 -562,758 -
Nov  1, 2025 -524,534 -661,986 -705,003 -734,830 -1,045,629 -1,174,419 -870,894 21,135 145,692 -622,265 -
May  1, 2026 -674,451 -825,119 -788,535 -861,560 -1,302,711 -1,466,196 -1,182,835 - 106,529 -790,682 -
Nov  1, 2026 -808,953 -975,945 -831,340 -974,105 -1,442,316 -1,619,518 -1,355,107 19,114 132,508 -856,653 -
May  1, 2027 -770,152 -931,083 -724,614 -886,080 -1,433,427 -1,612,847 -1,357,916 - 96,543 -758,933 -
Nov  1, 2027 -808,953 -975,945 -702,454 -890,106 -1,444,533 -1,622,077 -1,380,280 17,225 120,225 -828,574 -
May  1, 2028 -779,294 -937,172 -604,088 -812,675 -1,444,266 -1,625,007 -1,392,364 - 87,287 -841,314 -
Nov  1, 2028 -808,953 -971,607 -568,118 -803,663 -1,446,596 -1,624,453 -1,403,687 15,463 108,800 -979,531 -
May  1, 2029 -772,709 -934,417 -467,597 -723,073 -1,433,427 -1,612,847 -1,400,145 - 78,648 -977,375 -
Nov  1, 2029 -808,953 -975,945 -427,978 -714,949 -1,448,507 -1,626,656 -1,425,433 13,822 98,194 -698,230 -
May  1, 2030 -773,862 -935,586 -330,729 -638,172 -1,433,427 -1,612,847 -1,419,058 - 70,626 -465,417 -
Nov  1, 2030 -808,953 -975,945 -281,861 -623,965 -1,449,678 -1,628,697 -1,445,632 12,292 88,309 -226,860 -
May  1, 2031 -734,735 -891,956 -179,238 -525,826 -1,377,687 -1,550,312 -1,372,001 - 63,165 - -
Nov  1, 2031 -747,301 -907,890 -120,949 -495,273 -1,324,181 -1,534,700 -1,364,495 11,406 79,110 7,905 -
May  1, 2032 -650,020 -829,574 -33,939 -412,094 -1,150,905 -1,463,763 -1,298,956 - 56,237 - -
Nov  1, 2032 -602,668 -769,918 - -376,960 -1,019,585 -1,398,852 -1,245,805 10,602 70,585 5,808 -
May  1, 2033 -491,743 -626,947 8,995 -301,182 -863,860 -1,286,053 -1,105,556 - 49,786 - -
Nov  1, 2033 -458,472 -570,763 - -269,056 -759,046 -1,233,721 -995,749 9,799 62,671 3,827 -
May  1, 2034 -364,519 -443,301 7,753 -204,463 -632,158 -1,109,878 -836,181 - 43,812 - -
Nov  1, 2034 -337,199 -393,996 - -172,111 -543,166 -1,013,171 -732,231 8,827 54,882 1,962 -
May  1, 2035 -256,072 -284,404 6,227 -118,793 -440,454 -872,702 -596,864 - 38,258 - -
Nov  1, 2035 -231,897 -241,627 - -86,796 -366,244 -782,759 -504,176 7,943 47,654 585 -
May  1, 2036 -190,651 -171,440 5,553 1,155 -313,191 -710,733 -435,847 - 33,125 - -
Nov  1, 2036 -181,191 -139,051 - - -253,446 -643,027 -363,525 7,086 40,888 - -
May  1, 2037 -143,549 -74,361 4,926 - -202,972 -572,279 -296,892 - 28,357 - -
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Date 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS

Nov  1, 2037 -137,151 -49,814 - - -149,666 -514,918 -242,319 6,265 35,827 - -
May  1, 2038 -104,051 3,012 4,344 - -104,985 -450,859 -191,600 - 25,468 - -
Nov  1, 2038 -97,507 24,775 - - -54,218 -396,901 -140,036 5,490 31,979 - -
May  1, 2039 -68,937 71,586 3,803 - -14,711 -339,382 -95,581 - 22,747 - -
Nov  1, 2039 -62,166 93,406 - - 33,366 -288,622 -47,093 4,780 28,199 - -
May  1, 2040 -39,393 134,653 3,301 - 66,887 -240,205 -11,300 - 20,055 - -
Nov  1, 2040 -31,107 157,089 - - 113,447 -189,858 36,925 4,353 24,552 - -
May  1, 2041 -11,554 167,404 2,833 - 143,483 -144,495 69,908 - 17,362 - -
Nov  1, 2041 -4,628 151,100 - - 179,032 -99,863 112,945 3,927 19,797 - -
May  1, 2042 10,351 147,476 2,401 - 163,317 -59,870 140,819 - 11,584 - -
Nov  1, 2042 17,048 131,638 - - 162,358 -17,964 181,303 3,502 12,685 - -
May  1, 2043 26,700 126,578 2,002 - 147,331 17,032 204,527 - 5,245 - -
Nov  1, 2043 22,712 111,213 - - 145,570 56,227 242,471 3,079 5,670 - -
May  1, 2044 10,841 104,659 1,629 - 131,271 86,845 247,842 - - - -
Nov  1, 2044 - 89,813 - - 128,706 84,116 242,274 2,656 3,190 - -
May  1, 2045 - 81,663 1,288 - 115,138 70,891 220,519 - - - -
Nov  1, 2045 - 67,313 - - 111,725 63,396 213,888 2,234 2,815 - -
May  1, 2046 - 57,511 971 - 98,894 50,972 192,888 - - - -
Nov  1, 2046 - 43,650 - - 94,668 42,369 185,221 1,813 2,440 - -
May  1, 2047 - 32,029 732 - 82,577 30,797 165,093 - - - -
Nov  1, 2047 - 18,775 - - 77,532 21,072 156,378 1,393 2,066 - -
May  1, 2048 - 5,875 516 - 66,150 10,327 137,095 - - - -
Nov  1, 2048 - 513 - - 60,284 - 127,322 973 1,692 - -
May  1, 2049 - - 292 - 49,686 - 108,894 - - - -
Nov  1, 2049 - - - - 42,996 - 98,050 554 1,318 - -
May  1, 2050 - - - - 33,149 - 80,488 - - - -
Nov  1, 2050 - - - - 24,806 - 68,599 135 944 - -
May  1, 2051 - - - - - - 51,874 - - - -
Nov  1, 2051 - - - - - - 51 - - - -
Dec  1, 2051 - - - - - - - - - - -

-13,151,518 -14,072,355 -6,557,380 -12,105,804 -24,117,845 -35,541,593 -22,628,121 432,640 2,975,140 -9,232,769 304,043
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Non-Cashflow
Total Bond Loan

Date Expenses Related Related

Jan 21, 2021 107,755 - -
May  1, 2021 6,904,408 - 8,446
Nov  1, 2021 7,263,113 1,264,648 54,227
May  1, 2022 4,801,609 - 108,900
Nov  1, 2022 3,334,596 - 119,564
May  1, 2023 899,840 - 116,500
Nov  1, 2023 -368,588 - 125,722
May  1, 2024 -2,655,428 - 124,721
Nov  1, 2024 -4,004,517 - 119,752
May  1, 2025 -6,272,675 - 119,393
Nov  1, 2025 -7,690,988 - 107,227
May  1, 2026 -9,876,026 - 106,237
Nov  1, 2026 -11,341,945 - 96,110
May  1, 2027 -10,833,381 - 94,660
Nov  1, 2027 -11,128,369 - 86,274
May  1, 2028 -10,818,360 - 84,516
Nov  1, 2028 -10,691,306 - 77,702
May  1, 2029 -10,289,249 - 75,793
Nov  1, 2029 -10,168,050 - 69,962
May  1, 2030 -9,474,080 - 67,968
Nov  1, 2030 -9,300,184 - 62,887
May  1, 2031 -8,198,156 - 60,928
Nov  1, 2031 -7,974,384 - 56,845
May  1, 2032 -7,087,777 - 55,209
Nov  1, 2032 -6,574,596 - 51,817
May  1, 2033 -5,616,437 - 50,141
Nov  1, 2033 -5,170,253 - 47,221
May  1, 2034 -4,280,112 - 45,535
Nov  1, 2034 -3,827,707 - 43,009
May  1, 2035 -3,038,895 - 41,345
Nov  1, 2035 -2,626,850 - 39,392
May  1, 2036 -2,131,869 - 38,054
Nov  1, 2036 -1,837,151 - 36,360
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Non-Cashflow
Total Bond Loan

Date Expenses Related Related

May  1, 2037 -1,450,994 - 35,131
Nov  1, 2037 -1,196,349 - 33,706
May  1, 2038 -883,288 - 32,647
Nov  1, 2038 -681,482 - 31,243
May  1, 2039 -430,977 - 30,176
Nov  1, 2039 -245,035 - 28,794
May  1, 2040 -43,130 - 27,722
Nov  1, 2040 142,903 - 26,351
May  1, 2041 296,527 - 25,273
Nov  1, 2041 421,779 - 23,922
May  1, 2042 488,833 - 22,840
Nov  1, 2042 552,633 - 21,488
May  1, 2043 582,732 - 20,400
Nov  1, 2043 625,166 - 19,067
May  1, 2044 610,560 - 17,974
Nov  1, 2044 563,890 - 16,649
May  1, 2045 490,395 - 15,551
Nov  1, 2045 461,478 - 14,234
May  1, 2046 401,838 - 13,131
Nov  1, 2046 370,211 - 11,821
May  1, 2047 311,562 - 10,712
Nov  1, 2047 277,217 - 9,409
May  1, 2048 220,082 - 8,294
Nov  1, 2048 190,783 - 6,998
May  1, 2049 158,873 - 5,877
Nov  1, 2049 142,918 - 4,587
May  1, 2050 113,636 - 3,469
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Non-Cashflow
Total Bond Loan

Date Expenses Related Related

Nov  1, 2050 94,484 - 2,274
May  1, 2051 51,874 - 1,299
Nov  1, 2051 51 - 213
Dec  1, 2051 - - 2

-157,326,841 1,264,648 2,913,672
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INDENTURE LEVEL EXPENSE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Addl
Basis

2021ABC Risk:30 2021DEF 2021KLM Total
Date Contribution bps Contribution Contribution Expenses

Jan 21, 2021 271,004 - - - 271,004
May  1, 2021 - 146,235 - - 146,235
Nov  1, 2021 - 143,550 216,833 - 360,383
Nov 18, 2021 - - - 254,700 254,700

271,004 289,785 216,833 254,700 1,032,322
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Selected Series

Series Series
Key Description Consolidate

2001AA 2001 Series AA Yes
2002A 2002 Series A Yes
2002B 2002 Series B Yes
2014A 2014 Series A Yes
2015A 2015 Series A Yes
2015B 2015 Series B Yes
2017A 2017 Series A Yes
2017B 2017 Series B Yes
2017CDE 2017 Series CDE Yes
2018AB 2018 Series AB Yes
2018C_1 2018 Series C Yes
2018D 2018 Series D Yes
2019ABC 2019 Series ABC Yes
2019DE 2019 Series DE Yes
2019FG 2019 Series FG Yes
2019HI 2019 Series HI Yes
2019JKL 2019 Series JKL Yes
2020ABC 2020 Series ABC Yes
2020DEF 2020 Series DEF Yes
2020GHI 2020 Series GHI Yes
2021ABC 2021 Series ABC - Closing Yes
2021DE Preliminary Cashflows No
2021DEF Closing Cash Flows Yes
2021F Preliminary Cashflows No
2021GHIJ Closing Cash Flows Yes
2021KLM Preliminary Cash Flows Yes
2NDS 2nds Portfolios No
EXCESS SF Surplus Acct Yes
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Cashflow

Bond Information
First Bond Year Ending Date May  1, 2021
Master Revenue Account (MRA) Information
Beginning Balance -
Interest Begin Date Dec 31, 2020
First Interest Payment Date May  1, 2021
Interest Frequency Semiannual
Day Basis ACT/ACT
Interest Rate -
Minimum Balance 100,000.00
Percent to Apply to Parity 100.000%
Consolidate Senior/Mezz/Sub Structure No
Loan Yield Parameters
Use Loan Payment Accum Freq From 1st Series in Yield Calc
   Loan Present Value Option Value Amounts at Par Before PV Date

Surplus Processing

Surplus Processing Information
 Surpluses are Available from All Funds on Deposit in MRA
 First Surplus Calculation Date May  1, 2021
 Surplus Calculation Frequency Semiannual
*% to Redemption Account(s) -
 % to Retain in Revenue Account 100.000%
 % to Distribute to Issuer -
Surplus Distribution Changes
Surplus Distribution Changes on Same for Life
Post Target Criteria

Deficiency Processing

Series Deficiency Information
*Allow All Series to Tap MRA Yes
Tap Res Funds Within Series No
Tap LOCs Within Series No
MRA Deficiency Information
Series Tap Order Tap Similar Priorities in Order
Tap Series LOCs N/A
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Cashflow

Series Tap
Key Description Order

2001AA 2001 Series AA 1
2002A 2002 Series A 1
2002B 2002 Series B 1
2014A 2014 Series A 1
2015A 2015 Series A 1
2015B 2015 Series B 1
2017A 2017 Series A 1
2017B 2017 Series B 1
2017CDE 2017 Series CDE 1
2018AB 2018 Series AB 1
2018C_1 2018 Series C 1
2018D 2018 Series D 1
2019ABC 2019 Series ABC 1
2019DE 2019 Series DE 1
2019FG 2019 Series FG 1
2019HI 2019 Series HI 1
2019JKL 2019 Series JKL 1
2020ABC 2020 Series ABC 1
2020DEF 2020 Series DEF 1
2020GHI 2020 Series GHI 1
2021ABC 2021 Series ABC - Closing 1
2021DEF Closing Cash Flows 1
2021GHIJ Closing Cash Flows 1
2021KLM Preliminary Cash Flows 1
EXCESS SF Surplus Acct 1

MRA Tap Series Replenishment
Name Description Order Tap Order Option

2001AA RES01 Debt Service Reserve 1 1 N/A
2002A RES01 Debt Service Reserve 1 1 N/A
2002B RES01 Debt Service Reserve 1 1 N/A
2014A RES01 DSRF 1 1 N/A
2015A RES01 Debt Service Reserve 1 1 N/A
2015B RES01 Debt Service Reserve 1 1 N/A
2017B RES01 DSRF 1 1 N/A
2017CDE RES01 DSRF 1 1 N/A
2018AB RES02 DSRF 1 1 N/A
2018D RES01 Debt Service Reserve 1 1 N/A
2019DE RES02 DSRF 1 1 N/A
2019JKL RES01 DSRF 1 1 N/A
2020DEF RES01 DSRF 1 1 N/A
EXCESS RES01 Debt Service Reserve 1 1 N/A



Sep 22, 2021   9:19 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOO...:CHFA-CONS01 )   Page 171

SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Indenture Level Reserve Funds
General Fund (RES03)

Basic Reserve Information

 Type of Fund Other Reserve Fund
*Include Series Reserve Funds No
 Required Balance Option No Drawdown
 Minimum Balance 15,000,000.00
 Interest Flow Send to MRA
 Principal Drawdown Flow Send to MRA
*   Allocate Entire Drawdown as Indicated Yes
 Maturing Principal Flow Send to MRA
*   Allocate Entire Drawdown as Indicated No
 Percent to Apply for Parity -
 Accrue Interest for Parity No
 Underfunded Balance Option N/A

 1st Drawdown Allocation -
 2nd Principal Drawdown Flow Send to Revenue Account
 Series N/A

 1st Drawdown Allocation -
 2nd Maturing Principal Flow Send to Issuer
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Indenture Level Reserve Funds
General Fund (RES03)

Passbook (SEC01)

Security Description

 Type of Security Passbook
 Parity/Draw Option Value at Par
 Interest Accrual Date Jan  1, 2021
 Purchase Date Jan  1, 2021
 Par Amount 115,000,000.00
 Security Denomination 1,000.00
 Purchase Price 100.000000
 Interest Rate -
 Interest Frequency Semiannual
 First Interest Payment Date May  1, 2021
 Interest Day Basis 30/360
 Maturity Date May  1, 2051
 1st Interest Rate Rollover Provisions
 Rollover Date -
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Indenture Level Expenses
2021ABC Contribution (EXP04)

 Type of Expense Administrative
 Expense Calculation Method Non-calculated
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date Jan 21, 2021
 Expense Payment Frequency Annual
 Expense Calculation Frequency Annual
 Additional Expense Amount 271,003.55
 Expense Minimum -
 Expense Maximum -
 Terminate Expense After First Expense Date
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Indenture Level Expenses
Addl Basis Risk:30 bps (EXP05)

 Type of Expense Administrative
 Expense Calculation Method % of Bond Balance
 Expense Percent 0.300000%
    *Bond Component Some
     Balance Rounding Option N/A
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date May  1, 2021
 Expense Payment Frequency Semiannual
 Expense Calculation Frequency Semiannual
 Additional Expense Amount -
 Expense Minimum -
 Expense Maximum -
 Terminate Expense On Specified Date
    Specified Date Nov  2, 2021

Series Bond Selected

2001AA BON01 01AA-1 Tx VRDO NQ No
BON02 01AA-2 NAMT VR (I) No
BON10 xxx Sub Bond No
BON33 01AA-1 Tx UH VRDO NQ No

2002A BON03 02A-3 NAMT VR (I) No
BON07 xxx Sub Bond No

2002B BON03 02B-3 NAMT VR (I) No
BON04 xxx Sub Bond No
BON05 xx Mez Bond No

2014A BON01 Taxable Serials No
BON02 2027 Taxable Term No

2015A BON02 Serials No
BON05 PAC Bond No
BON06 Term Bond 2027 No

2015B BON02 2015B Serials No
2017A BON06 2017A Pass-Thru No
2017B BON01 17B-2 Serials No

BON02 17B-1 VRDO Yes
BON03 17B-2 PAC No

2017CDE BON01 17D Serials (AMT) No
BON04 17C Serials (NAMT) No
BON09 17C PAC (NAMT) No
BON11 17E VRDO (AMT) No

2018AB BON01 18A Serials (AMT) No
BON04 18B-1 Serials (NAMT) No
BON09 18B-2 VRDB (NAMT) (Cl II) No
BON12 18B-1 PAC (NAMT) No
BON13 18B-2 VRDB (NAMT) (Cl II) UH No

2018C_1 BON13 Serials No
BON14 Term 2033 No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Indenture Level Expenses
Addl Basis Risk:30 bps (EXP05)

Series Bond Selected

2018C_1 BON15 Term 2038 No
BON16 Term 2042 No
BON17 Prem PAC No

2018D BON32 08D Serials (Tax) No
2019ABC BON01 19A Serials (AMT) No

BON03 19B-1 Serials (TAX) No
BON07 19B-1 Term 2038 (TAX) No
BON12 19C PAC 4.25% (NAMT) No
BON13 19B-2 VRDO (TAX) No
BON14 19C PAC 4.75% (NAMT) No

2019DE BON04 19E Serials (NAMT) No
BON09 19D VRDB (AMT) Yes
BON12 19E PAC (NAMT) No
BON13 19E Term 2039 (NAMT) No

2019FG BON01 19F Serials (NAMT) No
BON03 19G-1 Serials (TAX) No
BON14 19G-1 2044 Term (TAX) No
BON15 19G-2 VRDB (TAX) No
BON16 19F PAC (NAMT) No
BON18 19G-1 PAC (TAX) No

2019HI BON03 19I-1 Serials (TAX) No
BON14 19I-1 2037 Term (TAX) No
BON15 19I-2 VRDB (TAX) No
BON16 19H PAC (NAMT) (Class III) No
BON17 19I-1 2034 Term (TAX) No

2019JKL BON01 19J Serials (AMT) No
BON03 19L-1 Serials (Cl II) (TAX) No
BON15 19L-2 VRDB (TAX) No
BON16 19K PAC (NAMT) No
BON18 19L-3 PAC (TAX) No
BON19 19K Serials (NAMT) No

2020ABC BON03 20C-1 Serials (TAX) No
BON15 20C-2 VRDB (TAX) Yes
BON16 20B PAC (NAMT) No
BON19 20A Serials (AMT) No
BON20 20C-1 Tm2033(TAX) No
BON21 20C-1 Tm2036(TAX) No
BON22 20B Serials (NAMT) No

2020DEF BON01 20D Serials (AMT) No
BON03 20F-1 Serials (TAX) No
BON15 20F-2 VRDB (TAX) No
BON16 20E PAC (NAMT) No
BON19 20E Serials (NAMT) No

2020GHI BON01 20G Serials (AMT) No
BON03 20I-1 Serials (TAX) No
BON15 20I-2 VRDB (TAX) No
BON16 20H PAC (NAMT) No
BON19 20H Serials (NAMT) No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Indenture Level Expenses
Addl Basis Risk:30 bps (EXP05)

Series Bond Selected

2020GHI BON20 20H Tm 2035 (NAMT) No
BON21 20H Tm 2038 (NAMT) No
BON22 20I-1 PAC (Taxable) No

2021ABC BON01 21A Serials (AMT) No
BON03 21C-1 Serials (TAX) No
BON15 21C-2 VRDB (TAX) No
BON16 21B PAC (NAMT) No
BON19 21B Serials (NAMT) No
BON23 21C-1 Tm 2036 (TAX) No
BON24 21C-1 Tm 2022 (TAX) No
BON25 21C-1 Tm 2023 (TAX) No
BON26 21C-1 Tm 2024 (TAX) No
BON27 21C-1 Tm 2025 (TAX) No
BON28 21C-1 Tm 2026 (TAX) No
BON29 21C-1 Tm 2027 (TAX) No
BON30 21C-1 Tm 2028 (TAX) No
BON31 21C-1 Tm 2029 (TAX) No
BON32 21C-1 Tm 2030 (TAX) No
BON33 21C-1 Tm 2031 (TAX) No

2021DEF BON01 21D Serials (AMT) No
BON16 21E PAC (NAMT) No
BON19 21E Serials (NAMT) No
BON23 21F Prem Pass Thru (TAX) No
BON24 21E 2036 Term No
BON26 21E 2042 Term No

2021GHIJ BON01 21G Serials (AMT) No
BON16 21H PAC (NAMT) No
BON19 21H Serials (NAMT) No
BON23 21J Prem Pass Thru (TAX) No
BON24 21H 2036 Term No
BON26 21H 2042 Term No
BON27 21I UH VRDO (TAX) (Cl II) No

2021KLM BON01 21K Serials (AMT) No
BON03 21M-1 Serials (TAX) No
BON15 21M-2 VRDB (TAX) No
BON16 21L PAC (NAMT) No
BON19 21L Serials (NAMT) No
BON23 21M-1 Tm 2036 (TAX) No

EXCESS BON01 xxx Sub Bond No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Indenture Level Expenses
2021DEF Contribution (EXP06)

 Type of Expense Administrative
 Expense Calculation Method Non-calculated
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date May 20, 2021
 Expense Payment Frequency Annual
 Expense Calculation Frequency Annual
 Additional Expense Amount 216,833.35
 Expense Minimum -
 Expense Maximum -
 Terminate Expense After First Expense Date
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Indenture Level Expenses
2021KLM Contribution (EXP07)

 Type of Expense Administrative
 Expense Calculation Method Non-calculated
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date Nov 18, 2021
 Expense Payment Frequency Annual
 Expense Calculation Frequency Annual
 Additional Expense Amount 254,700.00
 Expense Minimum -
 Expense Maximum -
 Terminate Expense After First Expense Date
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Expenses Excluded From Consolidation

Series Expense Exclude

2001AA EXP01 01AA-1 Swap Fixed No
EXP02 01AA-1 Float: Trgr 1 No
EXP03 01AA-1 Float: Trgr 2 No
EXP04 01AA-2 Swap Fixed No
EXP05 01AA-2 Float: Trgr 1 No
EXP06 01AA-2 Float: Trgr 2 No
EXP10 Liquidity (Sumitomo) 01AA-2 No
EXP11 Rmktg 01AA-1 No
EXP13 Basis Risk NAMT No
EXP14 Trustee Fee No
EXP30 Liquidity 01AA-1 No
EXP31 Rmktg 01AA-2 No
EXP32 Basis Risk Taxable No

2002A EXP01 02A-3 Swap Fixed No
EXP02 02A-3 Float: Trgr 1 No
EXP03 02A-3 Float: Trgr 2 No
EXP04 Liqdty 02A (FHLB) No
EXP06 Rmktg 02A-3 (GK Baum) No
EXP10 Basis Risk NAMT No
EXP11 Trustee Fee No
EXP12 Rebate No

2002B EXP01 02B-3 Swap Fixed No
EXP02 02B-3 Float: Trgr 1 No
EXP03 02B-3 Float: Trgr 2 No
EXP04 Liquidity (BAML) No
EXP05 Rmktg 02B (BAML) No
EXP08 Basis Risk NAMT No
EXP09 Trustee Fee No

2014A EXP01 Trustee No
2015A EXP12 Trustee Fee No
2015B EXP12 Trustee Fee No
2017A EXP01 Trustee No
2017B EXP03 Trustee No

EXP06 Remarketing Fee No
EXP07 Liquidity Fee No
EXP08 Basis Risk No

2017CDE EXP01 Trustee No
EXP06 17E Swap Fixed No
EXP07 17E Swap Variable No
EXP08 Rmktg No
EXP09 Basis Risk No
EXP10 Liquidity No

2018AB EXP01 Trustee No
EXP05 Liquidity No
EXP06 Remarketing No
EXP13 Basis Risk (NAMT) No
EXP14 18B-2 New Swap: Fixed Pmt No
EXP15 18B-2 New Swap: 70% 3M-LIBOR No

2018C_1 EXP01 Trustee No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Expenses Excluded From Consolidation

Series Expense Exclude

2018D EXP14 Trustee Fee No
2019ABC EXP01 Trustee No

EXP03 Liquidity No
EXP04 Remarketing No
EXP06 19B-2 Swap #1: Fixed Pmt No
EXP07 19B-2 Swap #1: Receipt: 1M LIBOR No
EXP08 Basis Risk (Tax VRDO) No
EXP09 19B-2 Swap #2: Fixed Pmt No
EXP10 19B-2 Swap #2: Receipt: 1M LIBOR No

2019DE EXP01 Trustee No
EXP05 Liquidity No
EXP06 Remarketing No
EXP07 19D Swap Fixed No
EXP08 19D Swap Variable No
EXP09 Basis Risk (AMT) No

2019FG EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 19G-2 Swap Fixed No
EXP07 19G-2 Swap Variable No
EXP10 Basis Risk (TAX) No

2019HI EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 19I-2 Swap Fixed No
EXP10 19I-2 Swap Var Receipt No
EXP11 Basis Risk (Taxable) No

2019JKL EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 19L-2 Swap Fixed No
EXP07 19L-2 Swap Variable No
EXP08 Basis Risk (Tax) No

2020ABC EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 20B-2 Swap Fixed No
EXP07 20B-2 Swap Variable No
EXP08 Basis Risk (Tax) No

2020DEF EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 20F-2 Swap Fixed No
EXP07 20F-2 Swap Variable No
EXP08 Basis Risk (Tax) No
EXP14 02C-3 Swap Fixed No
EXP15 02C-3 Swap Variable No

2020GHI EXP01 Trustee No
EXP03 Liquidity (TAX) No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Expenses Excluded From Consolidation

Series Expense Exclude

2020GHI EXP04 Remarketing No
EXP06 20I-2 Swap Fixed No
EXP07 20I-2 Swap Variable No
EXP08 Basis Risk (Tax) No

2021ABC EXP01 Trustee No
EXP02 G-Fee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP05 G-Fee (TAX) No
EXP06 21C-2 Swap Fixed No
EXP07 21C-2 Swap Variable No
EXP08 Basis Risk (Tax) No
EXP13 GNMA BS8558 (2020ABC Portion) P Out of TE No
EXP14 GNMA BS8558 (2020ABC Portion) Ppmt Out of TE No
EXP15 GNMA BS8558 (2020ABC Portion) P to Tax No
EXP16 GNMA BS8558 (2020ABC Portion) Ppmt to Tax No
EXP17 GNMA Part Out 0% Interest No

2021DEF EXP01 Trustee No
EXP02 G-Fee No
EXP05 G-Fee (TAX) No
EXP09 2nd Mortgage Loan Losses No
EXP10 GNMA BS8597 & BS8608 (2020DEF Portion) P Out of TE No
EXP11 GNMA BS8597 & BS8608(20DEF Portion) Ppmt Out of TE No
EXP12 GNMA BS8597 & BS8608 (2020DEF Portion) P to Tax No
EXP13 GNMA BS8597 & BS8608 (2020DEF Portion) Ppmt to Tax No
EXP14 TBA Hedge Losses No

2021GHIJ EXP01 Trustee No
EXP02 G-Fee No
EXP05 G-Fee (TAX) No
EXP09 2nd Mortgage Loan Losses No
EXP10 GNMA MBS (2020GHI Portion) P Out of TE No
EXP11 GNMA MBS (20GHI Portion) Ppmt Out of TE No
EXP12 GNMA MBS (2020GHI Portion) P to Tax No
EXP13 GNMA MBS (2020GHI Portion) Ppmt to Tax No
EXP14 TBA Hedge Losses No
EXP15 Liquidity (TAX) No
EXP16 Remarketing No

2021KLM EXP01 Trustee No
EXP02 G-Fee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP05 G-Fee (TAX) No
EXP06 21M-2 Swap Fixed No
EXP07 21M-2 Swap Variable No
EXP08 Basis Risk (Tax) No
EXP09 2nd Mortgage Loan Losses No
EXP10 PV of Servicing Fee No
EXP11 PV of Zeros No

EXCESS EXP23 02C-3 Swap Fixed No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Expenses Excluded From Consolidation

Series Expense Exclude

EXCESS EXP24 02C-3 Float: Trgr 1 No
EXP25 02C-3 Float: Trgr 2 No
EXP27 17-E Swap Fixed No
EXP28 17-E Float: 65%L+10 No
EXP39 02A-3 Swap Fixed No
EXP40 02A-3 Float: Trgr 1 No
EXP41 02A-3 Float: Trgr 2 No
EXP42 12A-1 Swap Fixed No
EXP43 12A-1 Float: Trgr 1 No
EXP44 12A-1 Float: Trgr 2 No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Series Overrides
Miscellaneous Overrides

Retain Surplus
Series After All Bonds Mature

2001AA No
2002A No
2002B No
2014A No
2015A No
2015B No
2017A No
2017B No
2017CDE No
2018AB No
2018C_1 No
2018D No
2019ABC No
2019DE No
2019FG No
2019HI No
2019JKL No
2020ABC No
2020DEF No
2020GHI No
2021ABC No
2021DEF No
2021GHIJ No
2021KLM No
EXCESS No



Sep 22, 2021   9:19 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOO...:CHFA-CONS01 )   Page 184

SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Indenture Level Rate Table
Hgh- SIFMA: VRDO (TBL01)

Change New
Date Rate

11/01/2020 0.09%
01/01/2022 1.65%
01/01/2023 3.20%
01/01/2024 4.76%
01/01/2025 6.32%
01/01/2026 7.88%
01/01/2031 7.54%
01/01/2032 7.20%
01/01/2033 6.86%
01/01/2034 6.53%
01/01/2035 6.19%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Indenture Level Rate Table
Hgh- LIBOR: VRDO (TBL02)

Change New
Date Rate

11/01/2020 0.120%
01/01/2022 2.196%
01/01/2023 4.272%
01/01/2024 6.348%
01/01/2025 8.424%
01/01/2026 10.500%
01/01/2031 10.050%
01/01/2032 9.600%
01/01/2033 9.150%
01/01/2034 8.700%
01/01/2035 8.250%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Indenture Level Rate Table
Hgh- SIFMA+0.15%: Triggrs (TBL03)

Change New
Date Rate

11/01/2020 0.24%
01/01/2022 -
01/01/2023 -
01/01/2024 -
01/01/2025 -
01/01/2026 -
01/01/2031 -
01/01/2032 -
01/01/2033 -
01/01/2034 -
01/01/2035 -
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Indenture Level Rate Table
Hgh- SIFMA+0.05%: Triggrs (TBL04)

Change New
Date Rate

11/01/2020 0.14%
01/01/2022 -
01/01/2023 -
01/01/2024 -
01/01/2025 -
01/01/2026 -
01/01/2031 -
01/01/2032 -
01/01/2033 -
01/01/2034 -
01/01/2035 -
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Indenture Level Rate Table
Hgh- LIBOR: Triggers (TBL05)

Change New
Date Rate

11/01/2020 -
01/01/2022 2.196%
01/01/2023 4.272%
01/01/2024 6.348%
01/01/2025 8.424%
01/01/2026 10.500%
01/01/2031 10.050%
01/01/2032 9.600%
01/01/2033 9.150%
01/01/2034 8.700%
01/01/2035 8.250%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Indenture Level Rate Table
Hgh- LIBOR+0.05% Swaps (TBL06)

Change New
Date Rate

11/01/2020 0.170%
01/01/2022 2.246%
01/01/2023 4.322%
01/01/2024 6.398%
01/01/2025 8.474%
01/01/2026 10.550%
01/01/2031 10.100%
01/01/2032 9.650%
01/01/2033 9.200%
01/01/2034 8.750%
01/01/2035 8.300%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Indenture Level Rate Table
Hgh- Reinvest Rates (TBL07)

Change New
Date Rate

11/01/2020 0.08%
01/01/2022 1.54%
01/01/2023 2.99%
01/01/2024 4.44%
01/01/2025 5.90%
01/01/2026 7.35%
01/01/2031 7.04%
01/01/2032 6.72%
01/01/2033 6.41%
01/01/2034 6.09%
01/01/2035 5.78%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Indenture Level Rate Table
Low- SIFMA: VRDO (TBL08)

Change New
Date Rate

11/01/2020 0.2625%
01/01/2022 0.2625%
01/01/2023 0.2625%
01/01/2024 0.7875%
01/01/2025 0.7875%
01/01/2026 0.7125%
01/01/2027 1.4250%
01/01/2028 1.4250%
01/01/2029 1.4250%
01/01/2030 1.4250%
01/01/2031 1.9000%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Indenture Level Rate Table
Low- LIBOR: VRDO (TBL09)

Change New
Date Rate

11/01/2020 0.25%
01/01/2022 0.25%
01/01/2023 0.25%
01/01/2024 0.75%
01/01/2025 0.75%
01/01/2026 0.75%
01/01/2027 1.50%
01/01/2028 1.50%
01/01/2029 1.50%
01/01/2030 1.50%
01/01/2031 2.00%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Indenture Level Rate Table
Low- SIFMA+0.15%: Triggrs (TBL10)

Change New
Date Rate

11/01/2020 0.4125%
01/01/2022 0.4125%
01/01/2023 0.4125%
01/01/2024 0.9375%
01/01/2025 0.9375%
01/01/2026 0.8625%
01/01/2027 1.5750%
01/01/2028 1.5750%
01/01/2029 1.5750%
01/01/2030 1.5750%
01/01/2031 2.0500%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Indenture Level Rate Table
Low- SIFMA+0.05%: Triggrs (TBL11)

Change New
Date Rate

11/01/2020 0.3125%
01/01/2022 0.3125%
01/01/2023 0.3125%
01/01/2024 0.8375%
01/01/2025 0.8375%
01/01/2026 0.7625%
01/01/2027 1.4750%
01/01/2028 1.4750%
01/01/2029 1.4750%
01/01/2030 1.4750%
01/01/2031 1.9500%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Indenture Level Rate Table
Low- LIBOR: Triggers (TBL12)

Change
Date

11/01/2020
01/01/2022
01/01/2023
01/01/2024
01/01/2025
01/01/2026
01/01/2027
01/01/2028
01/01/2029
01/01/2030
01/01/2031
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Indenture Level Rate Table
Low- LIBOR+0.05% Swaps (TBL13)

Change New
Date Rate

11/01/2020 0.30%
01/01/2022 0.30%
01/01/2023 0.30%
01/01/2024 0.80%
01/01/2025 0.80%
01/01/2026 0.80%
01/01/2027 1.55%
01/01/2028 1.55%
01/01/2029 1.55%
01/01/2030 1.55%
01/01/2031 2.05%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Indenture Level Rate Table
Low- Reinvest Rates (TBL14)

Change New
Date Rate

11/01/2020 0.18%
01/01/2022 0.18%
01/01/2023 0.18%
01/01/2024 0.53%
01/01/2025 0.53%
01/01/2026 0.53%
01/01/2027 1.05%
01/01/2028 1.05%
01/01/2029 1.05%
01/01/2030 1.05%
01/01/2031 1.40%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Miscellaneous

 Present Value of Indenture Reserve Taps/Replen
    Date Nov  1, 2020
    Rate 1.0000000%
    Compounding Frequency Semiannual
    Print proof report No
 Present Value of External Distribution
    Date Nov  1, 2020
    Rate 1.0000000%
    Compounding Frequency Semiannual
   Print proof report No
First Parity Display Date May  1, 2021
Parity Display Frequency Semiannual
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Reporting Options

Issuer Title
Add to Default Title
Single Family Mortgage Bonds

Report Alignment Date May  1, 2019

Report
Series Bond Group Report Group Text

2001AA BON01 01AA-1 Tx VRDO NQ 1 Class I
BON02 01AA-2 NAMT VR (I) 1 Class I
BON10 xxx Sub Bond 1 Class I
BON33 01AA-1 Tx UH VRDO NQ 1 Class I

2002A BON03 02A-3 NAMT VR (I) 1 Class I
BON07 xxx Sub Bond 1 Class I

2002B BON03 02B-3 NAMT VR (I) 1 Class I
BON04 xxx Sub Bond 1 Class I
BON05 xx Mez Bond 1 Class I

2014A BON01 Taxable Serials 1 Class I
BON02 2027 Taxable Term 1 Class I

2015A BON02 Serials 1 Class I
BON05 PAC Bond 1 Class I
BON06 Term Bond 2027 1 Class I

2015B BON02 2015B Serials 1 Class I
2017A BON06 2017A Pass-Thru 1 Class I
2017B BON01 17B-2 Serials 2 Class II

BON02 17B-1 VRDO 2 Class II
BON03 17B-2 PAC 2 Class II

2017CDE BON01 17D Serials (AMT) 1 Class I
BON04 17C Serials (NAMT) 1 Class I
BON09 17C PAC (NAMT) 1 Class I
BON11 17E VRDO (AMT) 1 Class I

2018AB BON01 18A Serials (AMT) 1 Class I
BON04 18B-1 Serials (NAMT) 1 Class I
BON09 18B-2 VRDB (NAMT) (Cl II) 2 Class II
BON12 18B-1 PAC (NAMT) 1 Class I
BON13 18B-2 VRDB (NAMT) (Cl II) UH 2 Class II

2018C_1 BON13 Serials 1 Class I
BON14 Term 2033 1 Class I
BON15 Term 2038 1 Class I
BON16 Term 2042 1 Class I
BON17 Prem PAC 1 Class I

2018D BON32 08D Serials (Tax) 1 Class I
2019ABC BON01 19A Serials (AMT) 1 Class I

BON03 19B-1 Serials (TAX) 1 Class I
BON07 19B-1 Term 2038 (TAX) 1 Class I
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Reporting Options

Report
Series Bond Group Report Group Text

2019ABC BON12 19C PAC 4.25% (NAMT) 1 Class I
BON13 19B-2 VRDO (TAX) 1 Class I
BON14 19C PAC 4.75% (NAMT) 1 Class I

2019DE BON04 19E Serials (NAMT) 1 Class I
BON09 19D VRDB (AMT) 1 Class I
BON12 19E PAC (NAMT) 1 Class I
BON13 19E Term 2039 (NAMT) 1 Class I

2019FG BON01 19F Serials (NAMT) 1 Class I
BON03 19G-1 Serials (TAX) 1 Class I
BON14 19G-1 2044 Term (TAX) 1 Class I
BON15 19G-2 VRDB (TAX) 1 Class I
BON16 19F PAC (NAMT) 1 Class I
BON18 19G-1 PAC (TAX) 1 Class I

2019HI BON03 19I-1 Serials (TAX) 1 Class I
BON14 19I-1 2037 Term (TAX) 1 Class I
BON15 19I-2 VRDB (TAX) 1 Class I
BON16 19H PAC (NAMT) (Class III) 3 Class III
BON17 19I-1 2034 Term (TAX) 1 Class I

2019JKL BON01 19J Serials (AMT) 1 Class I
BON03 19L-1 Serials (Cl II) (TAX) 2 Class II
BON15 19L-2 VRDB (TAX) 1 Class I
BON16 19K PAC (NAMT) 1 Class I
BON18 19L-3 PAC (TAX) 1 Class I
BON19 19K Serials (NAMT) 1 Class I

2020ABC BON03 20C-1 Serials (TAX) 1 Class I
BON15 20C-2 VRDB (TAX) 1 Class I
BON16 20B PAC (NAMT) 1 Class I
BON19 20A Serials (AMT) 1 Class I
BON20 20C-1 Tm2033(TAX) 1 Class I
BON21 20C-1 Tm2036(TAX) 1 Class I
BON22 20B Serials (NAMT) 1 Class I

2020DEF BON01 20D Serials (AMT) 1 Class I
BON03 20F-1 Serials (TAX) 1 Class I
BON15 20F-2 VRDB (TAX) 1 Class I
BON16 20E PAC (NAMT) 1 Class I
BON19 20E Serials (NAMT) 1 Class I

2020GHI BON01 20G Serials (AMT) 1 Class I
BON03 20I-1 Serials (TAX) 1 Class I
BON15 20I-2 VRDB (TAX) 1 Class I
BON16 20H PAC (NAMT) 1 Class I
BON19 20H Serials (NAMT) 1 Class I
BON20 20H Tm 2035 (NAMT) 1 Class I
BON21 20H Tm 2038 (NAMT) 1 Class I
BON22 20I-1 PAC (Taxable) 1 Class I

2021ABC BON01 21A Serials (AMT) 1 Class I
BON03 21C-1 Serials (TAX) 1 Class I
BON15 21C-2 VRDB (TAX) 1 Class I
BON16 21B PAC (NAMT) 1 Class I
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2021ABC BON19 21B Serials (NAMT) 1 Class I
BON23 21C-1 Tm 2036 (TAX) 1 Class I
BON24 21C-1 Tm 2022 (TAX) 1 Class I
BON25 21C-1 Tm 2023 (TAX) 1 Class I
BON26 21C-1 Tm 2024 (TAX) 1 Class I
BON27 21C-1 Tm 2025 (TAX) 1 Class I
BON28 21C-1 Tm 2026 (TAX) 1 Class I
BON29 21C-1 Tm 2027 (TAX) 1 Class I
BON30 21C-1 Tm 2028 (TAX) 1 Class I
BON31 21C-1 Tm 2029 (TAX) 1 Class I
BON32 21C-1 Tm 2030 (TAX) 1 Class I
BON33 21C-1 Tm 2031 (TAX) 1 Class I

2021DEF BON01 21D Serials (AMT) 1 Class I
BON16 21E PAC (NAMT) 1 Class I
BON19 21E Serials (NAMT) 1 Class I
BON23 21F Prem Pass Thru (TAX) 1 Class I
BON24 21E 2036 Term 1 Class I
BON26 21E 2042 Term 1 Class I

2021GHIJ BON01 21G Serials (AMT) 1 Class I
BON16 21H PAC (NAMT) 1 Class I
BON19 21H Serials (NAMT) 1 Class I
BON23 21J Prem Pass Thru (TAX) 1 Class I
BON24 21H 2036 Term 1 Class I
BON26 21H 2042 Term 1 Class I
BON27 21I UH VRDO (TAX) (Cl II) 2 Class II

2021KLM BON01 21K Serials (AMT) 1 Class I
BON03 21M-1 Serials (TAX) 1 Class I
BON15 21M-2 VRDB (TAX) 1 Class I
BON16 21L PAC (NAMT) 1 Class I
BON19 21L Serials (NAMT) 1 Class I
BON23 21M-1 Tm 2036 (TAX) 1 Class I

EXCESS BON01 xxx Sub Bond 1 Class I

Report
Series Reserve Fund Group Report Group Text

2001AA RES01 Debt Service Reserve 1 Debt Service Reserve
2002A RES01 Debt Service Reserve 1 Debt Service Reserve
2002B RES01 Debt Service Reserve 1 Debt Service Reserve
2014A RES01 DSRF 1 Debt Service Reserve
2015A RES01 Debt Service Reserve 1 Debt Service Reserve
2015B RES01 Debt Service Reserve 1 Debt Service Reserve
2017B RES01 DSRF 1 Debt Service Reserve
2017CDE RES01 DSRF 1 Debt Service Reserve
2018AB RES02 DSRF 1 Debt Service Reserve
2018D RES01 Debt Service Reserve 1 Debt Service Reserve
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2019DE RES02 DSRF 1 Debt Service Reserve
2019JKL RES01 DSRF 1 Debt Service Reserve
2020DEF RES01 DSRF 1 Debt Service Reserve
EXCESS RES01 Debt Service Reserve -

Include Aggregate FHA Ins Premiums No
Include Aggregate Paying Agent Fees No
Include Aggregate Non-Cashflow Bond Related No
Include Aggregate Non-Cashflow Loan Related No
Include Total Expenses No

Report
Series Expense Group Report Group Text

2001AA EXP01 01AA-1 Swap Fixed 1 Swap Fixed Payment
EXP02 01AA-1 Float: Trgr 1 2 Swap Receipt
EXP03 01AA-1 Float: Trgr 2 2 Swap Receipt
EXP04 01AA-2 Swap Fixed 1 Swap Fixed Payment
EXP05 01AA-2 Float: Trgr 1 2 Swap Receipt
EXP06 01AA-2 Float: Trgr 2 2 Swap Receipt
EXP10 Liquidity (Sumitomo) 01AA-2 3 Liquidity
EXP11 Rmktg 01AA-1 4 Remarketing
EXP13 Basis Risk NAMT 5 Basis Risk
EXP14 Trustee Fee 6 Trustee
EXP30 Liquidity 01AA-1 3 Liquidity
EXP31 Rmktg 01AA-2 4 Remarketing
EXP32 Basis Risk Taxable 5 Basis Risk

2002A EXP01 02A-3 Swap Fixed 1 Swap Fixed Payment
EXP02 02A-3 Float: Trgr 1 2 Swap Receipt
EXP03 02A-3 Float: Trgr 2 2 Swap Receipt
EXP04 Liqdty 02A (FHLB) 3 Liquidity
EXP06 Rmktg 02A-3 (GK Baum) 4 Remarketing
EXP10 Basis Risk NAMT 5 Basis Risk
EXP11 Trustee Fee 6 Trustee
EXP12 Rebate 7 Rebate

2002B EXP01 02B-3 Swap Fixed 1 Swap Fixed Payment
EXP02 02B-3 Float: Trgr 1 2 Swap Receipt
EXP03 02B-3 Float: Trgr 2 2 Swap Receipt
EXP04 Liquidity (BAML) 3 Liquidity
EXP05 Rmktg 02B (BAML) 4 Remarketing
EXP08 Basis Risk NAMT 5 Basis Risk
EXP09 Trustee Fee 6 Trustee

2014A EXP01 Trustee 6 Trustee
2015A EXP12 Trustee Fee 6 Trustee
2015B EXP12 Trustee Fee 6 Trustee
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2017A EXP01 Trustee 6 Trustee
2017B EXP03 Trustee 6 Trustee

EXP06 Remarketing Fee 4 Remarketing
EXP07 Liquidity Fee 3 Liquidity
EXP08 Basis Risk 5 Basis Risk

2017CDE EXP01 Trustee 6 Trustee
EXP06 17E Swap Fixed 1 Swap Fixed Payment
EXP07 17E Swap Variable 2 Swap Receipt
EXP08 Rmktg 4 Remarketing
EXP09 Basis Risk 5 Basis Risk
EXP10 Liquidity 3 Liquidity

2018AB EXP01 Trustee 6 Trustee
EXP05 Liquidity 3 Liquidity
EXP06 Remarketing 4 Remarketing
EXP13 Basis Risk (NAMT) 5 Basis Risk
EXP14 18B-2 New Swap: Fixed Pmt 1 Swap Fixed Payment
EXP15 18B-2 New Swap: 70% 3M-LIBOR 2 Swap Receipt

2018C_1 EXP01 Trustee 6 Trustee
2018D EXP14 Trustee Fee 6 Trustee
2019ABC EXP01 Trustee 6 Trustee

EXP03 Liquidity 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 19B-2 Swap #1: Fixed Pmt 1 Swap Fixed Payment
EXP07 19B-2 Swap #1: Receipt: 1M LIBOR 2 Swap Receipt
EXP08 Basis Risk (Tax VRDO) 5 Basis Risk
EXP09 19B-2 Swap #2: Fixed Pmt 1 Swap Fixed Payment
EXP10 19B-2 Swap #2: Receipt: 1M LIBOR 2 Swap Receipt

2019DE EXP01 Trustee 6 Trustee
EXP05 Liquidity 3 Liquidity
EXP06 Remarketing 4 Remarketing
EXP07 19D Swap Fixed 1 Swap Fixed Payment
EXP08 19D Swap Variable 2 Swap Receipt
EXP09 Basis Risk (AMT) 5 Basis Risk

2019FG EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 19G-2 Swap Fixed 1 Swap Fixed Payment
EXP07 19G-2 Swap Variable 2 Swap Receipt
EXP10 Basis Risk (TAX) 2 Swap Receipt

2019HI EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 19I-2 Swap Fixed 1 Swap Fixed Payment
EXP10 19I-2 Swap Var Receipt 2 Swap Receipt
EXP11 Basis Risk (Taxable) 5 Basis Risk

2019JKL EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
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2019JKL EXP06 19L-2 Swap Fixed 1 Swap Fixed Payment
EXP07 19L-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk

2020ABC EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 20B-2 Swap Fixed 1 Swap Fixed Payment
EXP07 20B-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk

2020DEF EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 20F-2 Swap Fixed 1 Swap Fixed Payment
EXP07 20F-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk
EXP14 02C-3 Swap Fixed 1 Swap Fixed Payment
EXP15 02C-3 Swap Variable 2 Swap Receipt

2020GHI EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 20I-2 Swap Fixed 1 Swap Fixed Payment
EXP07 20I-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk

2021ABC EXP01 Trustee 6 Trustee
EXP02 G-Fee -
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP05 G-Fee (TAX) -
EXP06 21C-2 Swap Fixed 1 Swap Fixed Payment
EXP07 21C-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk
EXP13 GNMA BS8558 (2020ABC Portion) P Out of TE -
EXP14 GNMA BS8558 (2020ABC Portion) Ppmt Out of TE -
EXP15 GNMA BS8558 (2020ABC Portion) P to Tax -
EXP16 GNMA BS8558 (2020ABC Portion) Ppmt to Tax -
EXP17 GNMA Part Out 0% Interest -

2021DEF EXP01 Trustee 6 Trustee
EXP02 G-Fee -
EXP05 G-Fee (TAX) -
EXP09 2nd Mortgage Loan Losses -
EXP10 GNMA BS8597 & BS8608 (2020DEF Portion) P Out of TE -
EXP11 GNMA BS8597 & BS8608(20DEF Portion) Ppmt Out of TE -
EXP12 GNMA BS8597 & BS8608 (2020DEF Portion) P to Tax -
EXP13 GNMA BS8597 & BS8608 (2020DEF Portion) Ppmt to Tax -
EXP14 TBA Hedge Losses -

2021GHIJ EXP01 Trustee 6 Trustee
EXP02 G-Fee -
EXP05 G-Fee (TAX) -
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2021GHIJ EXP09 2nd Mortgage Loan Losses -
EXP10 GNMA MBS (2020GHI Portion) P Out of TE -
EXP11 GNMA MBS (20GHI Portion) Ppmt Out of TE -
EXP12 GNMA MBS (2020GHI Portion) P to Tax -
EXP13 GNMA MBS (2020GHI Portion) Ppmt to Tax -
EXP14 TBA Hedge Losses -
EXP15 Liquidity (TAX) 3 Liquidity
EXP16 Remarketing 4 Remarketing

2021KLM EXP01 Trustee 6 Trustee
EXP02 G-Fee -
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP05 G-Fee (TAX) -
EXP06 21M-2 Swap Fixed 1 Swap Fixed Payment
EXP07 21M-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk
EXP09 2nd Mortgage Loan Losses -
EXP10 PV of Servicing Fee -
EXP11 PV of Zeros -

EXCESS EXP23 02C-3 Swap Fixed 1 Swap Fixed Payment
EXP24 02C-3 Float: Trgr 1 2 Swap Receipt
EXP25 02C-3 Float: Trgr 2 2 Swap Receipt
EXP27 17-E Swap Fixed 1 Swap Fixed Payment
EXP28 17-E Float: 65%L+10 2 Swap Receipt
EXP39 02A-3 Swap Fixed 1 Swap Fixed Payment
EXP40 02A-3 Float: Trgr 1 2 Swap Receipt
EXP41 02A-3 Float: Trgr 2 2 Swap Receipt
EXP42 12A-1 Swap Fixed 1 Swap Fixed Payment
EXP43 12A-1 Float: Trgr 1 2 Swap Receipt
EXP44 12A-1 Float: Trgr 2 2 Swap Receipt

Display
Series Description Order

2001AA 2001 Series AA 1
2002A 2002 Series A 2
2002B 2002 Series B 3
2014A 2014 Series A 9
2015A 2015 Series A 10
2015B 2015 Series B 11
2017A 2017 Series A 12
2017B 2017 Series B 13
2017CDE 2017 Series CDE 14
2018AB 2018 Series AB 15
2018C_1 2018 Series C 16
2018D 2018 Series D 17
2019ABC 2019 Series ABC 18



Sep 22, 2021   9:19 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOO...:CHFA-CONS01 )   Page 206

SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

High Rates / PAC Stress Run

Reporting Options

Display
Series Description Order

2019DE 2019 Series DE 19
2019FG 2019 Series FG 20
2019HI 2019 Series HI 21
2019JKL 2019 Series JKL 22
2020ABC 2020 Series ABC 23
2020DEF 2020 Series DEF 24
2020GHI 2020 Series GHI 25
2021ABC 2021 Series ABC - Closing 26
2021DEF Closing Cash Flows 27
2021GHIJ Closing Cash Flows 28
2021KLM Preliminary Cash Flows 29
EXCESS SF Surplus Acct 40
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 Scenario Title Low Rates / 25% PSA
Type of Run Normal
Calculate Accrued Values No
Terminate Bonds N/A
Beginning Forecast Period Begin on Specified Date
     Specified Date Dec 31, 2020
Terminate Cashflow Forecast When Bonds & Loans are Retired
Terminate Series Cashflow When Bonds & Loans are Retired
    *Apply to All Series Yes
*Change Prepayment Method No
 Change loans originated after specified Date No
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Loan Delivery Prepayment Loan Default
Series Portfolio Percent Percent Loss? Factor

2001AA POR01 1sts - 124 (0 bps) 100% 25% Yes 100%
POR05 1sts - 124 (30bps) 100% 25% Yes 100%
POR11 1sts - NQ 165 (30bps) 100% 25% Yes 100%

2002A POR01 1sts - 127 (30bps) 100% 25% Yes 100%
POR02 1sts - 127 (0bps) 100% 25% Yes 100%

2002B POR02 1sts - 131 (30bps) 100% 25% Yes 100%
2014A POR01 1sts - 177 (30 bps) 100% 25% Yes 100%
2015A POR01 1sts - 178 (30bps) 100% 25% Yes 100%
2015B POR01 1sts - 179 (30bps) 100% 25% Yes 100%
2017A POR14 2017A GNMA MBS (in Revenue Fund) 100% 25% Yes 100%
2017B POR01 1sts - 184 (0 bp svc) 100% 25% Yes 100%

POR03 2017B GNMA MBS (in Revenue Fund) 100% 25% Yes 100%
POR04 1sts - 184 (30 bp svc) 100% 25% Yes 100%

2017CDE POR01 GNMA - 1sts (.404% Servicing) 100% 25% Yes 100%
POR02 GNMA - 1sts (.483% Servicing) 100% 25% Yes 100%
POR03 GNMA - 1sts (.5% Servicing) 100% 25% Yes 100%
POR04 GNMA - 1sts (.443% Servicing) 100% 25% Yes 100%
POR05 GNMA - 1sts (.487% Servicing) 100% 25% Yes 100%
POR07 1sts - 186 (30 bp svc) 100% 25% Yes 100%
POR08 1sts - 186 (0 bp svc) 100% 25% Yes 100%
POR10 GNMA - 1sts (.5% Servicing) 100% 25% Yes 100%
POR11 GNMA - 1sts (.50% Servicing) 100% 25% Yes 100%
POR12 GNMA - 1sts (.481% Servicing) 100% 25% Yes 100%
POR13 GNMA - 1sts (.50% Servicing) 100% 25% Yes 100%
POR14 GNMA - 1sts (.308% Servicing) 100% 25% Yes 100%

2018AB POR36 1sts - 188 (30 bp svc) 100% 25% Yes 100%
POR37 1sts - 188 (0 bp svc) 100% 25% Yes 100%
POR50 GNMA 4.00% BD0501 (Interest Out) 100% 25% Yes 100%
POR51 GNMA 4.50% BD0506 (part w 17CDE) 100% 25% Yes 100%
POR52 GNMA 4.00% BD0508 (Interest Out) 100% 25% Yes 100%
POR53 GNMA 4.50% BD0509 100% 25% Yes 100%
POR54 GNMA 4.50% BD0510 (50% Interest Out) 100% 25% Yes 100%
POR55 GNMA 4.50% [Pool #] (Interest Out) 100% 25% Yes 100%
POR56 GNMA 4.0% AY0551 (part in from 17CDE) 100% 25% Yes 100%
POR57 GNMA 4.0% AY0560 (part in from 17CDE) 100% 25% Yes 100%
POR58 GNMA 4.50% BD0518 100% 25% Yes 100%
POR59 GNMA 4.50% BD0520 100% 25% Yes 100%
POR60 GNMA 4.50% BK7175 100% 25% Yes 100%
POR61 GNMA 4.50% AY0551 100% 25% Yes 100%
POR62 GNMA 4.50% AY0560 100% 25% Yes 100%
POR63 GNMA BD0519 100% 25% Yes 100%
POR64 GNMA BM9706 100% 25% Yes 100%

2018C_1 POR10 GNMA 4.50% BD0529 100% 25% Yes 100%
POR11 GNMA 4.50% BD0530 100% 25% Yes 100%
POR12 GNMA 4.50% BD0547 (Interest Out) (FUTURE 2019) 100% 25% Yes 100%
POR14 GNMA 4.50% BD0538 100% 25% Yes 100%
POR15 GNMA 4.50% BD0546 100% 25% Yes 100%
POR16 GNMA 4.50% BD0548 (Interest Out) 100% 25% Yes 100%
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Series Portfolio Percent Percent Loss? Factor

2018C_1 POR17 GNMA 4.50% BD0566 (Interest Out) 100% 25% Yes 100%
POR18 GNMA 4.50% BK7186 100% 25% Yes 100%
POR19 GNMA 4.50% BK7197 100% 25% Yes 100%
POR20 GNMA 4.50% BM7905 100% 25% Yes 100%

2018D POR23 08A: 1sts - NQ 190 (30bps) 100% 25% Yes 100%
POR24 03B: 1sts - 190 (30bps) 100% 25% Yes 100%
POR25 12A: 1sts - 190 (30bps) 100% 25% Yes 100%
POR27 1sts - 190 (0bps) 100% 25% Yes 100%

2019ABC POR01 1sts (w/ 2nds) GNMA BD0574 100% 25% Yes 100%
POR05 1sts (w/ 2nds) GNMA BK7165 100% 25% Yes 100%
POR06 1sts (w/ 2nds) Future GNMAs 100% 25% Yes 100%
POR07 1sts (w/ 2nds) GNMA BK7166 100% 25% Yes 100%
POR08 1sts (w/ 2nds) GNMA BK7167 100% 25% Yes 100%
POR09 1sts (w/ 2nds) GNMA BK7173 100% 25% Yes 100%

2019DE POR12 Tfd Loans - 1sts (30 bps) 100% 25% Yes 100%
POR14 Tfd Loans - 1sts (0.000%) 100% 25% Yes 100%
POR15 GNMA 4.50% BK7175 (part w 18AB) 100% 25% Yes 100%
POR16 GNMA 4.50% BK7186 (part w 18C) 100% 25% Yes 100%
POR17 GNMA 4.50% BK7197 (part w 18C) 100% 25% Yes 100%
POR18 GNMA 4.00% BK7176 -- Par (Non-Purp Interest Out) 100% 25% Yes 100%
POR19 GNMA 4.00% BK7187 -- Par (Non-Purp Interest Out) 100% 25% Yes 100%
POR20 GNMA 4.50% BK7193 100% 25% Yes 100%
POR21 GNMA 4.50% BK7185 100% 25% Yes 100%
POR22 GNMA 4.00% BD0501 (part in from 18AB) 100% 25% Yes 100%
POR23 GNMA 4.00% BD0508 (part in from 18AB) 100% 25% Yes 100%
POR24 GNMA 4.00% BD0510 (part in from 18AB) 100% 25% Yes 100%
POR25 GNMA 4.00% BD0518 (part in from 18AB) 100% 25% Yes 100%
POR26 GNMA 4.00% BD0520 (part in from 18AB) 100% 25% Yes 100%
POR27 GNMA 4.50% BD0547 (part in from 18C) 100% 25% Yes 100%
POR29 GNMA 4.50% BM9757 100% 25% Yes 100%
POR30 GNMA 4.50% BK7205 100% 25% Yes 100%
POR31 GNMA 4.50% BM9707 100% 25% Yes 100%
POR32 GNMA 4.50% BM9740 100% 25% Yes 100%
POR33 GNMA 4.50% BK7174 100% 25% Yes 100%
POR34 GNMA 4.50% (Non-Purp Interest Out) 100% 25% Yes 100%
POR35 GNMA 3.50% BS1739 -- Par (Non-Purp Interest Out) 100% 25% Yes 100%
POR36 GNMA 2.50% BS1751 100% 25% Yes 100%

2019FG POR04 GNMA BK7195 62.5bps 100% 25% Yes 100%
POR10 GNMA BK7204 62.5bps 100% 25% Yes 100%
POR11 GNMA BK7205 62.5bps (Part in 19DE) 100% 25% Yes 100%
POR12 GNMA BK7206 62.5bps 100% 25% Yes 100%
POR13 GNMA BM9660 48.8bps (Part out 20DEF) 100% 25% Yes 100%
POR14 GNMA BM9661 60.4bps (Part out 20DEF) 100% 25% Yes 100%
POR15 GNMA BM9662 57.8bps 100% 25% Yes 100%
POR16 GNMA BM9663 62.5bps (Part out 20DEF) 100% 25% Yes 100%
POR17 GNMA BM9673 62.5bps 100% 25% Yes 100%
POR19 GNMA 4.50% BK7174 (part in 19DE) 100% 25% Yes 100%
POR21 GNMA BS8481 25.5bps (Part out 20DEF) 100% 25% Yes 100%
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Loan Assumptions

Loan Delivery Prepayment Loan Default
Series Portfolio Percent Percent Loss? Factor

2019FG POR22 GNMA BS8527 50bps (Part out 20GHI) 100% 25% Yes 100%
POR23 GNMA BS8526 50.4bps (Part out 20GHI) 100% 25% Yes 100%

2019HI POR12 GNMA 4.50% BK7194 (part in from 19DE) 100% 25% Yes 100%
POR13 GNMA 4.50% BK7196 (part in from 19DE) 100% 25% Yes 100%
POR14 GNMA 4.50% BK7204 (part in from 19DE) 100% 25% Yes 100%
POR15 GNMA 4.50% BM9707 100% 25% Yes 100%
POR16 GNMA BM9711 100% 25% Yes 100%
POR17 GNMA BM9731 100% 25% Yes 100%
POR18 GNMA BM9733 100% 25% Yes 100%
POR19 GNMA BM9688 (Part w 2020GHI) 100% 25% Yes 100%
POR20 GNMA BM9729 100% 25% Yes 100%
POR21 GNMA BM9741 100% 25% Yes 100%
POR22 GNMA BM9732 100% 25% Yes 100%
POR23 GNMA BM9730 (Part w 2020GHI) 100% 25% Yes 100%
POR24 GNMA BS8511 (Part out 2020GHI) 100% 25% Yes 100%
POR25 GNMA BS8521 (Part out 2020GHI) 100% 25% Yes 100%
POR26 GNMA 2.00% BS8542 100% 25% Yes 100%

2019JKL POR04 GNMA BM9740 62.5bps (Part in 19DE) 100% 25% Yes 100%
POR05 GNMA BM9742 62.5bps 100% 25% Yes 100%
POR10 13B Tfd Lns: 1sts 100% 25% Yes 100%
POR12 GNMA BK7176 61.9bps (Part in 19DE) 100% 25% Yes 100%
POR13 GNMA BM9756 100% 25% Yes 100%
POR14 GNMA BM9758 100% 25% Yes 100%
POR15 GNMA BS1711 100% 25% Yes 100%
POR17 GNMA BS1725 65.2bps 100% 25% Yes 100%
POR18 GNMA BS1726 34.0bps 100% 25% Yes 100%
POR19 GNMA BS1724 54.6bps 100% 25% Yes 100%
POR21 GNMA BK7187 59.5bps (Part in 19DE) 100% 25% Yes 100%
POR22 GNMA BS1738 62.5bps 100% 25% Yes 100%

2020ABC POR04 GNMA BS1739 73.2bps (Part in 19DE) 100% 25% Yes 100%
POR06 GNMA BS1737 64.2bps Non-Purpose 100% 25% Yes 100%
POR12 GNMA 4.50% BK7185 (Part in 19DE) 100% 25% Yes 100%
POR14 GNMA BS8434 37.5bps Non-Purpose 100% 25% Yes 100%
POR15 GNMA BS8435 43.2 bps Non-Purpose 100% 25% Yes 100%
POR16 GNMA BS8436 29 bps Non-Purpose 100% 25% Yes 100%
POR17 GNMA BS8449 36.9 bps Non-Purpose 100% 25% Yes 100%
POR18 GNMA BS8451 26.1 bps Non-Purpose 100% 25% Yes 100%

2020DEF POR05 GNMA 3.064% BS8495 56.4bps 100% 25% Yes 100%
POR08 GNMA 3.250% BS8467 25.0bps 100% 25% Yes 100%
POR14 GNMA 4.00% BM9660 (part in 19FG) 100% 25% Yes 100%
POR15 GNMA 4.50% BM9661 (part in 19FG) 100% 25% Yes 100%
POR16 GNMA 4.50% BM9663 (part in 19FG) 100% 25% Yes 100%
POR18 GNMA 3.022% BS8510 52.2bps 100% 25% Yes 100%
POR19 GNMA 3.255% BS8481 25.5bps (part w 19F) 100% 25% Yes 100%
POR20 GNMA 3.255% BS8496 25.5bps 100% 25% Yes 100%
POR21 20DEF / 02C Tfd Lns 100% 25% Yes 100%

2020GHI POR12 GNMA 4.00% BM9730 25.0bps (part w 19HI) 100% 25% Yes 100%
POR13 GNMA 2.5% BS8511 52.0bps (Part w 19HI) 100% 25% Yes 100%



Sep 21, 2021   9:08 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 5

SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Loan Assumptions

Loan Delivery Prepayment Loan Default
Series Portfolio Percent Percent Loss? Factor

2020GHI POR14 GNMA 2.5% BS8527 50.0bps (Part w 19FG) 100% 25% Yes 100%
POR15 GNMA 2.5% BS8526 52.0bps (Part in 19FG) 100% 25% Yes 100%
POR16 GNMA 4.0% BM9688 26.5bps (Part w 19HI) 100% 25% Yes 100%
POR17 GNMA 2.0% BS8521 25.0bps (Part w 19HI) 100% 25% Yes 100%
POR18 GNMA 2.5% BS8545 25.0bps 100% 25% Yes 100%
POR19 GNMA 2.5% BS8544 25.0bps 100% 25% Yes 100%
POR20 GNMA 2.5% BS8543 25.0bps 100% 25% Yes 100%
POR21 GNMA 2.5% BS8558 45.6 bps 100% 25% Yes 100%

2021ABC POR04 GNMA BS8558 40.2bps (Part w 20ABC) 100% 25% Yes 100%
POR06 GNMA [       ] 37.5bps 100% 25% Yes 100%
POR08 GNMA [Feb] 37.5bps Non-Purpose 100% 25% Yes 100%
POR09 Part Out - GNMA [Feb 2021] 37.5bps 100% 25% Yes 100%
POR12 GNMA BS8434 (part in from 20ABC) 100% 25% Yes 100%
POR13 GNMA BS8435 (part in from 20ABC) 100% 25% Yes 100%
POR14 GNMA BS8436 (part in from 20ABC) 100% 25% Yes 100%
POR15 GNMA BS8449 (part in from 20ABC) 100% 25% Yes 100%
POR16 GNMA BS8451 (part in from 20ABC) 100% 25% Yes 100%
POR17 Part Out - GNMA [Mar 2021] 37.5bps 100% 25% Yes 100%
POR18 Part Out - GNMA CE1942 [Jun 2021] 52.2bps 100% 25% Yes 100%

2021DEF POR04 GNMA BS8597 45bps (Part w 20DEF) 100% 25% Yes 100%
POR05 GNMA [       ] 45bps 100% 25% Yes 100%
POR09 Zeros Out - GNMA [           ] 45bps 100% 25% Yes 100%
POR11 Zeros In - GNMA [           ] 45bps 100% 25% Yes 100%
POR12 GNMA BS8496 (part in from 20DEF) 100% 25% Yes 100%
POR13 GNMA BS8608 47.7bps (Part w 20DEF) 100% 25% Yes 100%

2021GHIJ POR04 GNMA CE1943 53.6bps (Part w 20GH) 100% 25% Yes 100%
POR05 GNMA [       ] 50.0bps 100% 25% Yes 100%
POR09 Zeros Out - GNMA [           ] 50.0bps 100% 25% Yes 100%
POR11 Zeros In - GNMA [           ] 50.0bps 100% 25% Yes 100%
POR12 GNMA BS8534 (part in from 20GH) 100% 25% Yes 100%
POR13 GNMA CE1955 50.5bps (Part w 20GH) 100% 25% Yes 100%
POR14 GNMA CE1970 48.8bps (Part w 20GH) 100% 25% Yes 100%

2021KLM POR04 GNMA [       ] 50bps (Part w 21ABC) 100% 25% Yes 100%
POR05 GNMA [       ] 50bps 100% 25% Yes 100%
POR06 GNMA [       ] 50bps 100% 25% Yes 100%
POR08 GNMA [       ] 50bps 100% 25% Yes 100%
POR09 Zeros Out - GNMA [           ] 50bps 100% 25% Yes 100%
POR11 Zeros In - GNMA [           ] 39.0bps 100% 25% Yes 100%

EXCESS POR05 1sts - 176 (30 bps) 100% 25% Yes 100%
POR06 GNMA MBS in Revenue Fund 100% 25% Yes 100%
POR09 FHLMC MBS in Revenue Fund 100% 25% Yes 100%
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Loan Assumptions

Loan FHA Deb./Payout Pmt
Series Portfolio Default Lag

2001AA POR01 1sts - 124 (0 bps) N/A 29
POR05 1sts - 124 (30bps) N/A 29
POR11 1sts - NQ 165 (30bps) N/A 29

2002A POR01 1sts - 127 (30bps) N/A 29
POR02 1sts - 127 (0bps) N/A 29

2002B POR02 1sts - 131 (30bps) N/A 29
2014A POR01 1sts - 177 (30 bps) N/A 29
2015A POR01 1sts - 178 (30bps) N/A 29
2015B POR01 1sts - 179 (30bps) N/A 29
2017A POR14 2017A GNMA MBS (in Revenue Fund) N/A 29
2017B POR01 1sts - 184 (0 bp svc) N/A 29

POR03 2017B GNMA MBS (in Revenue Fund) N/A 29
POR04 1sts - 184 (30 bp svc) N/A 29

2017CDE POR01 GNMA - 1sts (.404% Servicing) N/A 29
POR02 GNMA - 1sts (.483% Servicing) N/A 29
POR03 GNMA - 1sts (.5% Servicing) N/A 29
POR04 GNMA - 1sts (.443% Servicing) N/A 29
POR05 GNMA - 1sts (.487% Servicing) N/A 29
POR07 1sts - 186 (30 bp svc) N/A 29
POR08 1sts - 186 (0 bp svc) N/A 29
POR10 GNMA - 1sts (.5% Servicing) N/A 29
POR11 GNMA - 1sts (.50% Servicing) N/A 29
POR12 GNMA - 1sts (.481% Servicing) N/A 29
POR13 GNMA - 1sts (.50% Servicing) N/A 29
POR14 GNMA - 1sts (.308% Servicing) N/A 29

2018AB POR36 1sts - 188 (30 bp svc) N/A 29
POR37 1sts - 188 (0 bp svc) N/A 29
POR50 GNMA 4.00% BD0501 (Interest Out) N/A 29
POR51 GNMA 4.50% BD0506 (part w 17CDE) N/A 29
POR52 GNMA 4.00% BD0508 (Interest Out) N/A 29
POR53 GNMA 4.50% BD0509 N/A 29
POR54 GNMA 4.50% BD0510 (50% Interest Out) N/A 29
POR55 GNMA 4.50% [Pool #] (Interest Out) N/A 29
POR56 GNMA 4.0% AY0551 (part in from 17CDE) N/A 29
POR57 GNMA 4.0% AY0560 (part in from 17CDE) N/A 29
POR58 GNMA 4.50% BD0518 N/A 29
POR59 GNMA 4.50% BD0520 N/A 29
POR60 GNMA 4.50% BK7175 N/A 29
POR61 GNMA 4.50% AY0551 N/A 29
POR62 GNMA 4.50% AY0560 N/A 29
POR63 GNMA BD0519 N/A 29
POR64 GNMA BM9706 N/A 29

2018C_1 POR10 GNMA 4.50% BD0529 N/A 29
POR11 GNMA 4.50% BD0530 N/A 29
POR12 GNMA 4.50% BD0547 (Interest Out) (FUTURE 2019) N/A 29
POR14 GNMA 4.50% BD0538 N/A 29
POR15 GNMA 4.50% BD0546 N/A 29
POR16 GNMA 4.50% BD0548 (Interest Out) N/A 29
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Loan Assumptions

Loan FHA Deb./Payout Pmt
Series Portfolio Default Lag

2018C_1 POR17 GNMA 4.50% BD0566 (Interest Out) N/A 29
POR18 GNMA 4.50% BK7186 N/A 29
POR19 GNMA 4.50% BK7197 N/A 29
POR20 GNMA 4.50% BM7905 N/A 29

2018D POR23 08A: 1sts - NQ 190 (30bps) N/A 29
POR24 03B: 1sts - 190 (30bps) N/A 29
POR25 12A: 1sts - 190 (30bps) N/A 29
POR27 1sts - 190 (0bps) N/A 29

2019ABC POR01 1sts (w/ 2nds) GNMA BD0574 N/A 29
POR05 1sts (w/ 2nds) GNMA BK7165 N/A 29
POR06 1sts (w/ 2nds) Future GNMAs N/A 29
POR07 1sts (w/ 2nds) GNMA BK7166 N/A 29
POR08 1sts (w/ 2nds) GNMA BK7167 N/A 29
POR09 1sts (w/ 2nds) GNMA BK7173 N/A 29

2019DE POR12 Tfd Loans - 1sts (30 bps) N/A 29
POR14 Tfd Loans - 1sts (0.000%) N/A 29
POR15 GNMA 4.50% BK7175 (part w 18AB) N/A 29
POR16 GNMA 4.50% BK7186 (part w 18C) N/A 29
POR17 GNMA 4.50% BK7197 (part w 18C) N/A 29
POR18 GNMA 4.00% BK7176 -- Par (Non-Purp Interest Out) N/A 29
POR19 GNMA 4.00% BK7187 -- Par (Non-Purp Interest Out) N/A 29
POR20 GNMA 4.50% BK7193 N/A 29
POR21 GNMA 4.50% BK7185 N/A 29
POR22 GNMA 4.00% BD0501 (part in from 18AB) N/A 29
POR23 GNMA 4.00% BD0508 (part in from 18AB) N/A 29
POR24 GNMA 4.00% BD0510 (part in from 18AB) N/A 29
POR25 GNMA 4.00% BD0518 (part in from 18AB) N/A 29
POR26 GNMA 4.00% BD0520 (part in from 18AB) N/A 29
POR27 GNMA 4.50% BD0547 (part in from 18C) N/A 29
POR29 GNMA 4.50% BM9757 N/A 29
POR30 GNMA 4.50% BK7205 N/A 29
POR31 GNMA 4.50% BM9707 N/A 29
POR32 GNMA 4.50% BM9740 N/A 29
POR33 GNMA 4.50% BK7174 N/A 29
POR34 GNMA 4.50% (Non-Purp Interest Out) N/A 29
POR35 GNMA 3.50% BS1739 -- Par (Non-Purp Interest Out) N/A 29
POR36 GNMA 2.50% BS1751 N/A 29

2019FG POR04 GNMA BK7195 62.5bps N/A 29
POR10 GNMA BK7204 62.5bps N/A 29
POR11 GNMA BK7205 62.5bps (Part in 19DE) N/A 29
POR12 GNMA BK7206 62.5bps N/A 29
POR13 GNMA BM9660 48.8bps (Part out 20DEF) N/A 29
POR14 GNMA BM9661 60.4bps (Part out 20DEF) N/A 29
POR15 GNMA BM9662 57.8bps N/A 29
POR16 GNMA BM9663 62.5bps (Part out 20DEF) N/A 29
POR17 GNMA BM9673 62.5bps N/A 29
POR19 GNMA 4.50% BK7174 (part in 19DE) N/A 29
POR21 GNMA BS8481 25.5bps (Part out 20DEF) N/A 29
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Loan Assumptions

Loan FHA Deb./Payout Pmt
Series Portfolio Default Lag

2019FG POR22 GNMA BS8527 50bps (Part out 20GHI) N/A 29
POR23 GNMA BS8526 50.4bps (Part out 20GHI) N/A 29

2019HI POR12 GNMA 4.50% BK7194 (part in from 19DE) N/A 29
POR13 GNMA 4.50% BK7196 (part in from 19DE) N/A 29
POR14 GNMA 4.50% BK7204 (part in from 19DE) N/A 29
POR15 GNMA 4.50% BM9707 N/A 29
POR16 GNMA BM9711 N/A 29
POR17 GNMA BM9731 N/A 29
POR18 GNMA BM9733 N/A 29
POR19 GNMA BM9688 (Part w 2020GHI) N/A 29
POR20 GNMA BM9729 N/A 29
POR21 GNMA BM9741 N/A 29
POR22 GNMA BM9732 N/A 29
POR23 GNMA BM9730 (Part w 2020GHI) N/A 29
POR24 GNMA BS8511 (Part out 2020GHI) N/A 29
POR25 GNMA BS8521 (Part out 2020GHI) N/A 29
POR26 GNMA 2.00% BS8542 N/A 29

2019JKL POR04 GNMA BM9740 62.5bps (Part in 19DE) N/A 29
POR05 GNMA BM9742 62.5bps N/A 29
POR10 13B Tfd Lns: 1sts N/A 29
POR12 GNMA BK7176 61.9bps (Part in 19DE) N/A 29
POR13 GNMA BM9756 N/A 29
POR14 GNMA BM9758 N/A 29
POR15 GNMA BS1711 N/A 29
POR17 GNMA BS1725 65.2bps N/A 29
POR18 GNMA BS1726 34.0bps N/A 29
POR19 GNMA BS1724 54.6bps N/A 29
POR21 GNMA BK7187 59.5bps (Part in 19DE) N/A 29
POR22 GNMA BS1738 62.5bps N/A 29

2020ABC POR04 GNMA BS1739 73.2bps (Part in 19DE) N/A 29
POR06 GNMA BS1737 64.2bps Non-Purpose N/A 29
POR12 GNMA 4.50% BK7185 (Part in 19DE) N/A 29
POR14 GNMA BS8434 37.5bps Non-Purpose N/A 29
POR15 GNMA BS8435 43.2 bps Non-Purpose N/A 29
POR16 GNMA BS8436 29 bps Non-Purpose N/A 29
POR17 GNMA BS8449 36.9 bps Non-Purpose N/A 29
POR18 GNMA BS8451 26.1 bps Non-Purpose N/A 29

2020DEF POR05 GNMA 3.064% BS8495 56.4bps N/A 29
POR08 GNMA 3.250% BS8467 25.0bps N/A 29
POR14 GNMA 4.00% BM9660 (part in 19FG) N/A 29
POR15 GNMA 4.50% BM9661 (part in 19FG) N/A 29
POR16 GNMA 4.50% BM9663 (part in 19FG) N/A 29
POR18 GNMA 3.022% BS8510 52.2bps N/A 29
POR19 GNMA 3.255% BS8481 25.5bps (part w 19F) N/A 29
POR20 GNMA 3.255% BS8496 25.5bps N/A 29
POR21 20DEF / 02C Tfd Lns N/A 29

2020GHI POR12 GNMA 4.00% BM9730 25.0bps (part w 19HI) N/A 29
POR13 GNMA 2.5% BS8511 52.0bps (Part w 19HI) N/A 29
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Loan Assumptions

Loan FHA Deb./Payout Pmt
Series Portfolio Default Lag

2020GHI POR14 GNMA 2.5% BS8527 50.0bps (Part w 19FG) N/A 29
POR15 GNMA 2.5% BS8526 52.0bps (Part in 19FG) N/A 29
POR16 GNMA 4.0% BM9688 26.5bps (Part w 19HI) N/A 29
POR17 GNMA 2.0% BS8521 25.0bps (Part w 19HI) N/A 29
POR18 GNMA 2.5% BS8545 25.0bps N/A 29
POR19 GNMA 2.5% BS8544 25.0bps N/A 29
POR20 GNMA 2.5% BS8543 25.0bps N/A 29
POR21 GNMA 2.5% BS8558 45.6 bps N/A 29

2021ABC POR04 GNMA BS8558 40.2bps (Part w 20ABC) N/A 29
POR06 GNMA [       ] 37.5bps N/A 29
POR08 GNMA [Feb] 37.5bps Non-Purpose N/A 29
POR09 Part Out - GNMA [Feb 2021] 37.5bps N/A 29
POR12 GNMA BS8434 (part in from 20ABC) N/A 29
POR13 GNMA BS8435 (part in from 20ABC) N/A 29
POR14 GNMA BS8436 (part in from 20ABC) N/A 29
POR15 GNMA BS8449 (part in from 20ABC) N/A 29
POR16 GNMA BS8451 (part in from 20ABC) N/A 29
POR17 Part Out - GNMA [Mar 2021] 37.5bps N/A 29
POR18 Part Out - GNMA CE1942 [Jun 2021] 52.2bps N/A 29

2021DEF POR04 GNMA BS8597 45bps (Part w 20DEF) N/A 29
POR05 GNMA [       ] 45bps N/A 29
POR09 Zeros Out - GNMA [           ] 45bps N/A 29
POR11 Zeros In - GNMA [           ] 45bps N/A 29
POR12 GNMA BS8496 (part in from 20DEF) N/A 29
POR13 GNMA BS8608 47.7bps (Part w 20DEF) N/A 29

2021GHIJ POR04 GNMA CE1943 53.6bps (Part w 20GH) N/A 29
POR05 GNMA [       ] 50.0bps N/A 29
POR09 Zeros Out - GNMA [           ] 50.0bps N/A 29
POR11 Zeros In - GNMA [           ] 50.0bps N/A 29
POR12 GNMA BS8534 (part in from 20GH) N/A 29
POR13 GNMA CE1955 50.5bps (Part w 20GH) N/A 29
POR14 GNMA CE1970 48.8bps (Part w 20GH) N/A 29

2021KLM POR04 GNMA [       ] 50bps (Part w 21ABC) N/A 29
POR05 GNMA [       ] 50bps N/A 29
POR06 GNMA [       ] 50bps N/A 29
POR08 GNMA [       ] 50bps N/A 29
POR09 Zeros Out - GNMA [           ] 50bps N/A 29
POR11 Zeros In - GNMA [           ] 39.0bps N/A 29

EXCESS POR05 1sts - 176 (30 bps) N/A 29
POR06 GNMA MBS in Revenue Fund N/A 29
POR09 FHLMC MBS in Revenue Fund N/A 29
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Loan Assumptions

Loan Loans are
Series Portfolio Originated

2001AA POR01 1sts - 124 (0 bps) As Scheduled
POR05 1sts - 124 (30bps) As Scheduled
POR11 1sts - NQ 165 (30bps) As Scheduled

2002A POR01 1sts - 127 (30bps) As Scheduled
POR02 1sts - 127 (0bps) As Scheduled

2002B POR02 1sts - 131 (30bps) As Scheduled
2014A POR01 1sts - 177 (30 bps) As Scheduled
2015A POR01 1sts - 178 (30bps) As Scheduled
2015B POR01 1sts - 179 (30bps) As Scheduled
2017A POR14 2017A GNMA MBS (in Revenue Fund) As Scheduled
2017B POR01 1sts - 184 (0 bp svc) As Scheduled

POR03 2017B GNMA MBS (in Revenue Fund) As Scheduled
POR04 1sts - 184 (30 bp svc) As Scheduled

2017CDE POR01 GNMA - 1sts (.404% Servicing) As Scheduled
POR02 GNMA - 1sts (.483% Servicing) As Scheduled
POR03 GNMA - 1sts (.5% Servicing) As Scheduled
POR04 GNMA - 1sts (.443% Servicing) As Scheduled
POR05 GNMA - 1sts (.487% Servicing) As Scheduled
POR07 1sts - 186 (30 bp svc) As Scheduled
POR08 1sts - 186 (0 bp svc) As Scheduled
POR10 GNMA - 1sts (.5% Servicing) As Scheduled
POR11 GNMA - 1sts (.50% Servicing) As Scheduled
POR12 GNMA - 1sts (.481% Servicing) As Scheduled
POR13 GNMA - 1sts (.50% Servicing) As Scheduled
POR14 GNMA - 1sts (.308% Servicing) As Scheduled

2018AB POR36 1sts - 188 (30 bp svc) As Scheduled
POR37 1sts - 188 (0 bp svc) As Scheduled
POR50 GNMA 4.00% BD0501 (Interest Out) As Scheduled
POR51 GNMA 4.50% BD0506 (part w 17CDE) As Scheduled
POR52 GNMA 4.00% BD0508 (Interest Out) As Scheduled
POR53 GNMA 4.50% BD0509 As Scheduled
POR54 GNMA 4.50% BD0510 (50% Interest Out) As Scheduled
POR55 GNMA 4.50% [Pool #] (Interest Out) As Scheduled
POR56 GNMA 4.0% AY0551 (part in from 17CDE) As Scheduled
POR57 GNMA 4.0% AY0560 (part in from 17CDE) As Scheduled
POR58 GNMA 4.50% BD0518 As Scheduled
POR59 GNMA 4.50% BD0520 As Scheduled
POR60 GNMA 4.50% BK7175 As Scheduled
POR61 GNMA 4.50% AY0551 As Scheduled
POR62 GNMA 4.50% AY0560 As Scheduled
POR63 GNMA BD0519 As Scheduled
POR64 GNMA BM9706 As Scheduled

2018C_1 POR10 GNMA 4.50% BD0529 As Scheduled
POR11 GNMA 4.50% BD0530 As Scheduled
POR12 GNMA 4.50% BD0547 (Interest Out) (FUTURE 2019) As Scheduled
POR14 GNMA 4.50% BD0538 As Scheduled
POR15 GNMA 4.50% BD0546 As Scheduled
POR16 GNMA 4.50% BD0548 (Interest Out) As Scheduled
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Loan Assumptions

Loan Loans are
Series Portfolio Originated

2018C_1 POR17 GNMA 4.50% BD0566 (Interest Out) As Scheduled
POR18 GNMA 4.50% BK7186 As Scheduled
POR19 GNMA 4.50% BK7197 As Scheduled
POR20 GNMA 4.50% BM7905 As Scheduled

2018D POR23 08A: 1sts - NQ 190 (30bps) As Scheduled
POR24 03B: 1sts - 190 (30bps) As Scheduled
POR25 12A: 1sts - 190 (30bps) As Scheduled
POR27 1sts - 190 (0bps) As Scheduled

2019ABC POR01 1sts (w/ 2nds) GNMA BD0574 As Scheduled
POR05 1sts (w/ 2nds) GNMA BK7165 As Scheduled
POR06 1sts (w/ 2nds) Future GNMAs As Scheduled
POR07 1sts (w/ 2nds) GNMA BK7166 As Scheduled
POR08 1sts (w/ 2nds) GNMA BK7167 As Scheduled
POR09 1sts (w/ 2nds) GNMA BK7173 As Scheduled

2019DE POR12 Tfd Loans - 1sts (30 bps) As Scheduled
POR14 Tfd Loans - 1sts (0.000%) As Scheduled
POR15 GNMA 4.50% BK7175 (part w 18AB) As Scheduled
POR16 GNMA 4.50% BK7186 (part w 18C) As Scheduled
POR17 GNMA 4.50% BK7197 (part w 18C) As Scheduled
POR18 GNMA 4.00% BK7176 -- Par (Non-Purp Interest Out) As Scheduled
POR19 GNMA 4.00% BK7187 -- Par (Non-Purp Interest Out) As Scheduled
POR20 GNMA 4.50% BK7193 As Scheduled
POR21 GNMA 4.50% BK7185 As Scheduled
POR22 GNMA 4.00% BD0501 (part in from 18AB) As Scheduled
POR23 GNMA 4.00% BD0508 (part in from 18AB) As Scheduled
POR24 GNMA 4.00% BD0510 (part in from 18AB) As Scheduled
POR25 GNMA 4.00% BD0518 (part in from 18AB) As Scheduled
POR26 GNMA 4.00% BD0520 (part in from 18AB) As Scheduled
POR27 GNMA 4.50% BD0547 (part in from 18C) As Scheduled
POR29 GNMA 4.50% BM9757 As Scheduled
POR30 GNMA 4.50% BK7205 As Scheduled
POR31 GNMA 4.50% BM9707 As Scheduled
POR32 GNMA 4.50% BM9740 As Scheduled
POR33 GNMA 4.50% BK7174 As Scheduled
POR34 GNMA 4.50% (Non-Purp Interest Out) As Scheduled
POR35 GNMA 3.50% BS1739 -- Par (Non-Purp Interest Out) As Scheduled
POR36 GNMA 2.50% BS1751 As Scheduled

2019FG POR04 GNMA BK7195 62.5bps As Scheduled
POR10 GNMA BK7204 62.5bps As Scheduled
POR11 GNMA BK7205 62.5bps (Part in 19DE) As Scheduled
POR12 GNMA BK7206 62.5bps As Scheduled
POR13 GNMA BM9660 48.8bps (Part out 20DEF) As Scheduled
POR14 GNMA BM9661 60.4bps (Part out 20DEF) As Scheduled
POR15 GNMA BM9662 57.8bps As Scheduled
POR16 GNMA BM9663 62.5bps (Part out 20DEF) As Scheduled
POR17 GNMA BM9673 62.5bps As Scheduled
POR19 GNMA 4.50% BK7174 (part in 19DE) As Scheduled
POR21 GNMA BS8481 25.5bps (Part out 20DEF) As Scheduled
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Loan Assumptions

Loan Loans are
Series Portfolio Originated

2019FG POR22 GNMA BS8527 50bps (Part out 20GHI) As Scheduled
POR23 GNMA BS8526 50.4bps (Part out 20GHI) As Scheduled

2019HI POR12 GNMA 4.50% BK7194 (part in from 19DE) As Scheduled
POR13 GNMA 4.50% BK7196 (part in from 19DE) As Scheduled
POR14 GNMA 4.50% BK7204 (part in from 19DE) As Scheduled
POR15 GNMA 4.50% BM9707 As Scheduled
POR16 GNMA BM9711 As Scheduled
POR17 GNMA BM9731 As Scheduled
POR18 GNMA BM9733 As Scheduled
POR19 GNMA BM9688 (Part w 2020GHI) As Scheduled
POR20 GNMA BM9729 As Scheduled
POR21 GNMA BM9741 As Scheduled
POR22 GNMA BM9732 As Scheduled
POR23 GNMA BM9730 (Part w 2020GHI) As Scheduled
POR24 GNMA BS8511 (Part out 2020GHI) As Scheduled
POR25 GNMA BS8521 (Part out 2020GHI) As Scheduled
POR26 GNMA 2.00% BS8542 As Scheduled

2019JKL POR04 GNMA BM9740 62.5bps (Part in 19DE) As Scheduled
POR05 GNMA BM9742 62.5bps As Scheduled
POR10 13B Tfd Lns: 1sts As Scheduled
POR12 GNMA BK7176 61.9bps (Part in 19DE) As Scheduled
POR13 GNMA BM9756 As Scheduled
POR14 GNMA BM9758 As Scheduled
POR15 GNMA BS1711 As Scheduled
POR17 GNMA BS1725 65.2bps As Scheduled
POR18 GNMA BS1726 34.0bps As Scheduled
POR19 GNMA BS1724 54.6bps As Scheduled
POR21 GNMA BK7187 59.5bps (Part in 19DE) As Scheduled
POR22 GNMA BS1738 62.5bps As Scheduled

2020ABC POR04 GNMA BS1739 73.2bps (Part in 19DE) As Scheduled
POR06 GNMA BS1737 64.2bps Non-Purpose As Scheduled
POR12 GNMA 4.50% BK7185 (Part in 19DE) As Scheduled
POR14 GNMA BS8434 37.5bps Non-Purpose As Scheduled
POR15 GNMA BS8435 43.2 bps Non-Purpose As Scheduled
POR16 GNMA BS8436 29 bps Non-Purpose As Scheduled
POR17 GNMA BS8449 36.9 bps Non-Purpose As Scheduled
POR18 GNMA BS8451 26.1 bps Non-Purpose As Scheduled

2020DEF POR05 GNMA 3.064% BS8495 56.4bps As Scheduled
POR08 GNMA 3.250% BS8467 25.0bps As Scheduled
POR14 GNMA 4.00% BM9660 (part in 19FG) As Scheduled
POR15 GNMA 4.50% BM9661 (part in 19FG) As Scheduled
POR16 GNMA 4.50% BM9663 (part in 19FG) As Scheduled
POR18 GNMA 3.022% BS8510 52.2bps As Scheduled
POR19 GNMA 3.255% BS8481 25.5bps (part w 19F) As Scheduled
POR20 GNMA 3.255% BS8496 25.5bps As Scheduled
POR21 20DEF / 02C Tfd Lns As Scheduled

2020GHI POR12 GNMA 4.00% BM9730 25.0bps (part w 19HI) As Scheduled
POR13 GNMA 2.5% BS8511 52.0bps (Part w 19HI) As Scheduled
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Loan Assumptions

Loan Loans are
Series Portfolio Originated

2020GHI POR14 GNMA 2.5% BS8527 50.0bps (Part w 19FG) As Scheduled
POR15 GNMA 2.5% BS8526 52.0bps (Part in 19FG) As Scheduled
POR16 GNMA 4.0% BM9688 26.5bps (Part w 19HI) As Scheduled
POR17 GNMA 2.0% BS8521 25.0bps (Part w 19HI) As Scheduled
POR18 GNMA 2.5% BS8545 25.0bps As Scheduled
POR19 GNMA 2.5% BS8544 25.0bps As Scheduled
POR20 GNMA 2.5% BS8543 25.0bps As Scheduled
POR21 GNMA 2.5% BS8558 45.6 bps As Scheduled

2021ABC POR04 GNMA BS8558 40.2bps (Part w 20ABC) As Scheduled
POR06 GNMA [       ] 37.5bps As Scheduled
POR08 GNMA [Feb] 37.5bps Non-Purpose As Scheduled
POR09 Part Out - GNMA [Feb 2021] 37.5bps As Scheduled
POR12 GNMA BS8434 (part in from 20ABC) As Scheduled
POR13 GNMA BS8435 (part in from 20ABC) As Scheduled
POR14 GNMA BS8436 (part in from 20ABC) As Scheduled
POR15 GNMA BS8449 (part in from 20ABC) As Scheduled
POR16 GNMA BS8451 (part in from 20ABC) As Scheduled
POR17 Part Out - GNMA [Mar 2021] 37.5bps As Scheduled
POR18 Part Out - GNMA CE1942 [Jun 2021] 52.2bps As Scheduled

2021DEF POR04 GNMA BS8597 45bps (Part w 20DEF) As Scheduled
POR05 GNMA [       ] 45bps As Scheduled
POR09 Zeros Out - GNMA [           ] 45bps As Scheduled
POR11 Zeros In - GNMA [           ] 45bps As Scheduled
POR12 GNMA BS8496 (part in from 20DEF) As Scheduled
POR13 GNMA BS8608 47.7bps (Part w 20DEF) As Scheduled

2021GHIJ POR04 GNMA CE1943 53.6bps (Part w 20GH) As Scheduled
POR05 GNMA [       ] 50.0bps As Scheduled
POR09 Zeros Out - GNMA [           ] 50.0bps As Scheduled
POR11 Zeros In - GNMA [           ] 50.0bps As Scheduled
POR12 GNMA BS8534 (part in from 20GH) As Scheduled
POR13 GNMA CE1955 50.5bps (Part w 20GH) As Scheduled
POR14 GNMA CE1970 48.8bps (Part w 20GH) As Scheduled

2021KLM POR04 GNMA [       ] 50bps (Part w 21ABC) As Scheduled
POR05 GNMA [       ] 50bps As Scheduled
POR06 GNMA [       ] 50bps As Scheduled
POR08 GNMA [       ] 50bps As Scheduled
POR09 Zeros Out - GNMA [           ] 50bps As Scheduled
POR11 Zeros In - GNMA [           ] 39.0bps As Scheduled

EXCESS POR05 1sts - 176 (30 bps) As Scheduled
POR06 GNMA MBS in Revenue Fund As Scheduled
POR09 FHLMC MBS in Revenue Fund As Scheduled
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Select Series For Yield Calculation

Include in
Series Description Yield Calc

2001AA 2001 Series AA No
2002A 2002 Series A No
2002B 2002 Series B No
2014A 2014 Series A No
2015A 2015 Series A No
2015B 2015 Series B No
2017A 2017 Series A No
2017B 2017 Series B No
2017CDE 2017 Series CDE No
2018AB 2018 Series AB No
2018C_1 2018 Series C No
2018D 2018 Series D No
2019ABC 2019 Series ABC No
2019DE 2019 Series DE No
2019FG 2019 Series FG No
2019HI 2019 Series HI No
2019JKL 2019 Series JKL No
2020ABC 2020 Series ABC No
2020DEF 2020 Series DEF No
2020GHI 2020 Series GHI No
2021ABC 2021 Series ABC - Closing No
2021DEF Closing Cash Flows No
2021GHIJ Closing Cash Flows No
2021KLM Preliminary Cash Flows No
EXCESS SF Surplus Acct No

Series Rate Table Override

Override Rate Tables Yes

Series Rate Table Override

Series Rate Table Override With

2001AA TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
TBL04 SIFMA+0.15%: Triggrs TBL10: Low- SIFMA+0.15%: Triggrs
TBL05 SIFMA+0.05%: Triggrs TBL11: Low- SIFMA+0.05%: Triggrs
TBL06 LIBOR: Triggers TBL12: Low- LIBOR: Triggers
TBL07 LIBOR+0.05% Swaps TBL13: Low- LIBOR+0.05% Swaps
TBL08 Reinvest Rates TBL14: Low- Reinvest Rates

2002A TBL01 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL02 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Series Rate Table Override

Series Rate Table Override With

2002A TBL03 SIFMA+0.15%: Triggrs TBL10: Low- SIFMA+0.15%: Triggrs
TBL04 SIFMA+0.05%: Triggrs TBL11: Low- SIFMA+0.05%: Triggrs
TBL05 LIBOR: Triggers TBL12: Low- LIBOR: Triggers
TBL06 LIBOR+0.05% Swaps TBL13: Low- LIBOR+0.05% Swaps
TBL07 Reinvest Rates TBL14: Low- Reinvest Rates

2002B TBL01 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL02 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
TBL03 SIFMA+0.15%: Triggrs TBL10: Low- SIFMA+0.15%: Triggrs
TBL04 SIFMA+0.05%: Triggrs TBL11: Low- SIFMA+0.05%: Triggrs
TBL05 LIBOR: Triggers TBL12: Low- LIBOR: Triggers
TBL06 LIBOR+0.05% Swaps TBL13: Low- LIBOR+0.05% Swaps
TBL07 Reinvest Rates TBL14: Low- Reinvest Rates

2014A TBL01 Reinvest Rates TBL14: Low- Reinvest Rates
2015A TBL07 Reinvest Rates TBL14: Low- Reinvest Rates
2015B TBL07 Reinvest Rates TBL14: Low- Reinvest Rates
2017A TBL01 S&P Reinvest Min TBL14: Low- Reinvest Rates
2017B TBL02 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

TBL03 Reinvest Rates TBL14: Low- Reinvest Rates
2017CDE TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates

TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
TBL04 LIBOR: Swap TBL09: Low- LIBOR: VRDO

2018AB TBL01 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL02 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
TBL03 SIFMA+0.15%: Triggrs TBL10: Low- SIFMA+0.15%: Triggrs
TBL04 SIFMA+0.05%: Triggrs TBL11: Low- SIFMA+0.05%: Triggrs
TBL05 LIBOR: Triggers TBL12: Low- LIBOR: Triggers
TBL06 LIBOR+0.05% Swaps TBL13: Low- LIBOR+0.05% Swaps
TBL07 Reinvest Rates TBL14: Low- Reinvest Rates
TBL08 LIBOR: Swap TBL09: Low- LIBOR: VRDO

2018C_1 TBL04 Reinvestment Rate TBL14: Low- Reinvest Rates
2018D TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO

TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
TBL04 SIFMA+0.15%: Triggrs TBL10: Low- SIFMA+0.15%: Triggrs
TBL05 SIFMA+0.05%: Triggrs TBL11: Low- SIFMA+0.05%: Triggrs
TBL06 LIBOR: Triggers TBL12: Low- LIBOR: Triggers
TBL07 LIBOR+0.05% Swaps TBL13: Low- LIBOR+0.05% Swaps
TBL08 Reinvest Rates TBL14: Low- Reinvest Rates

2019ABC TBL01 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
TBL02 Reinvest Rates TBL14: Low- Reinvest Rates

2019DE TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
TBL04 LIBOR: Swap TBL09: Low- LIBOR: VRDO

2019FG TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

2019HI TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Series Rate Table Override

Series Rate Table Override With

2019HI TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
2019JKL TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates

TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

2020ABC TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

2020DEF TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

2020GHI TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

2021ABC TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

2021DEF TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

2021GHIJ TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

2021KLM TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

EXCESS TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
TBL04 SIFMA+0.15%: Triggrs TBL10: Low- SIFMA+0.15%: Triggrs
TBL05 SIFMA+0.05%: Triggrs TBL11: Low- SIFMA+0.05%: Triggrs
TBL06 LIBOR: Triggers TBL12: Low- LIBOR: Triggers
TBL07 LIBOR+0.05% Swaps TBL13: Low- LIBOR+0.05% Swaps
TBL08 Reinvest Rates TBL14: Low- Reinvest Rates

Use Series Assumptions

Series Series Batched Assumption Loan Expense Reserve Rate Table
Assumptions Overrides Overrides Overrides

2001AA N/A Yes Yes Yes Yes
2002A N/A Yes Yes Yes Yes
2002B N/A Yes Yes Yes Yes
2014A N/A Yes Yes Yes Yes
2015A N/A Yes Yes Yes Yes
2015B N/A Yes Yes Yes Yes
2017A N/A Yes Yes Yes Yes
2017B N/A Yes Yes Yes Yes
2017CDE N/A Yes Yes Yes Yes
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Use Series Assumptions

Series Series Batched Assumption Loan Expense Reserve Rate Table
Assumptions Overrides Overrides Overrides

2018AB N/A Yes Yes Yes Yes
2018C_1 N/A Yes Yes Yes Yes
2018D N/A Yes Yes Yes Yes
2019ABC N/A Yes Yes Yes Yes
2019DE N/A Yes Yes Yes Yes
2019FG N/A Yes Yes Yes Yes
2019HI N/A Yes Yes Yes Yes
2019JKL N/A Yes Yes Yes Yes
2020ABC N/A Yes Yes Yes Yes
2020DEF N/A Yes Yes Yes Yes
2020GHI N/A Yes Yes Yes Yes
2021ABC N/A Yes Yes Yes Yes
2021DEF N/A Yes Yes Yes Yes
2021GHIJ N/A Yes Yes Yes Yes
2021KLM N/A Yes Yes Yes Yes
EXCESS N/A Yes Yes Yes Yes

Value of Indenture Reserve Taps/Replen

Indenture Amount -
Present Value (555,452.58)
Date Nov  1, 2020
Rate 1.0000000%

Compounding Freq Semiannual

Value of External Distribution

Indenture Amount 262,860,766.75
Present Value 193,362,205.98
Date Nov  1, 2020
Rate 1.0000000%

Compounding Freq Semiannual



Sep 21, 2021   9:08 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 2021ABC:CHFA-CONS01 )   Page 18

CASHFLOW REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Expense Summary
Gross Total Total Net Intra-Series Surplus Revenue MRA Overall

Date Revenues Debt Serv Expenses Revenues Surplus Trans Dist Balance Balance Balance

Dec 31, 2020 - - - - - 7,366,738 83,764,557 7,366,738 91,131,295
May  1, 2021 29,093,563 32,130,642 6,763,489 (9,800,568) - 58,422,197 15,841,793 5,377,751 21,219,544
Nov  1, 2021 46,796,817 36,587,212 7,002,436 3,207,169 - 5,396,482 14,154,849 1,934,195 16,089,043
May  1, 2022 52,321,975 36,904,758 7,216,673 8,200,544 - 9,207,168 13,369,925 2,289,619 15,659,544
Nov  1, 2022 54,880,390 36,706,448 7,191,849 10,982,094 - 11,714,799 12,637,219 3,264,860 15,902,080
May  1, 2023 54,358,602 37,979,443 7,389,393 8,989,766 - 9,177,558 12,449,427 2,511,866 14,961,293
Nov  1, 2023 54,536,766 37,808,490 7,600,101 9,128,175 - 9,432,742 12,144,860 1,296,678 13,441,538
May  1, 2024 54,437,972 38,418,535 7,163,898 8,855,539 - 9,278,852 11,721,547 94,105 11,815,653
Nov  1, 2024 54,007,533 38,730,246 6,860,781 8,416,506 - 9,948,511 10,189,542 93,197 10,282,739
May  1, 2025 53,470,787 38,795,526 6,874,693 7,800,568 - 8,494,639 9,495,472 92,290 9,587,762
Nov  1, 2025 59,428,768 38,401,053 6,773,142 14,254,572 - 12,436,913 11,313,131 4,706,816 16,019,947
May  1, 2026 52,162,524 38,304,517 6,708,677 7,149,330 - 7,429,200 11,033,261 2,302,740 13,336,002
Nov  1, 2026 51,644,867 36,091,330 6,561,619 8,991,918 - 9,193,738 10,831,441 160,869 10,992,310
May  1, 2027 51,194,494 36,781,475 5,765,453 8,647,566 - 9,990,863 9,488,144 88,712 9,576,856
Nov  1, 2027 50,695,560 38,036,156 5,174,990 7,484,415 - 9,909,860 7,062,699 87,485 7,150,184
May  1, 2028 50,115,489 37,025,961 5,121,582 7,967,946 - 10,408,050 4,622,595 86,100 4,708,695
Nov  1, 2028 49,583,095 36,651,129 4,925,970 8,005,996 - 10,711,285 1,917,306 84,232 2,001,538
May  1, 2029 48,953,305 36,466,391 4,873,699 7,613,215 - 9,530,521 - - -
Nov  1, 2029 48,462,475 38,987,165 4,750,792 4,724,518 - 4,724,518 - - -
May  1, 2030 47,723,406 37,086,575 4,638,909 5,997,921 - 5,997,921 - - -
Nov  1, 2030 47,151,382 36,874,099 4,462,602 5,814,682 - 5,814,682 - - -
May  1, 2031 48,313,599 38,121,266 3,878,284 6,314,049 - 6,314,049 - - -
Nov  1, 2031 46,021,852 36,254,046 3,463,595 6,304,211 - 6,304,211 - - -
May  1, 2032 45,435,613 35,440,596 3,367,523 6,627,493 - 6,592,926 34,567 65,133 99,700
Nov  1, 2032 44,784,229 34,004,679 3,239,090 7,540,460 - 7,043,597 531,430 63,975 595,405
May  1, 2033 43,984,979 33,215,163 3,153,696 7,616,121 - 7,840,389 307,162 62,603 369,766
Nov  1, 2033 43,063,074 32,543,695 3,032,025 7,487,354 - 7,794,517 - - -
May  1, 2034 42,136,246 30,301,283 2,942,856 8,892,108 - 8,892,108 - - -
Nov  1, 2034 41,171,290 29,962,296 2,823,827 8,385,167 - 8,385,167 - - -
May  1, 2035 39,983,402 29,869,686 2,721,060 7,392,656 - 7,392,656 - 875 875
Nov  1, 2035 39,030,869 31,845,211 2,597,309 4,588,348 - 4,588,348 - 623 623
May  1, 2036 38,212,376 27,901,997 2,442,487 7,867,892 - 7,867,892 - 415 415
Nov  1, 2036 37,399,182 27,643,027 2,340,976 7,415,178 - 7,415,178 - 390 390
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CASHFLOW REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Expense Summary
Gross Total Total Net Intra-Series Surplus Revenue MRA Overall

Date Revenues Debt Serv Expenses Revenues Surplus Trans Dist Balance Balance Balance

May  1, 2037 36,610,563 26,750,363 2,215,306 7,644,894 - 7,644,894 - 153 153
Nov  1, 2037 35,763,566 24,170,731 2,088,431 9,504,404 - 9,504,404 - 340 340
May  1, 2038 34,933,032 22,149,738 1,958,503 10,824,790 - 10,824,790 - 846 846
Nov  1, 2038 34,172,494 21,238,640 1,881,907 11,051,947 - 11,051,947 - 462 462
May  1, 2039 33,601,008 20,965,789 1,777,581 10,857,639 - 10,857,639 - 601 601
Nov  1, 2039 33,211,873 21,042,580 1,702,381 10,466,911 - 10,466,911 - 728 728
May  1, 2040 32,843,534 20,983,304 1,585,066 10,275,164 - 10,275,164 - 535 535
Nov  1, 2040 32,480,917 20,398,060 1,512,658 10,570,199 - 10,570,199 - 872 872
May  1, 2041 32,112,043 19,774,379 1,393,770 10,943,894 - 10,943,894 - 966 966
Nov  1, 2041 31,739,871 18,976,148 1,319,840 11,443,883 - 11,443,883 - 692 692
May  1, 2042 31,363,967 18,305,855 1,197,662 11,860,450 - 11,376,083 484,367 788,214 1,272,581
Nov  1, 2042 31,009,894 18,080,073 1,137,755 11,792,066 - 11,802,058 474,375 2,420,971 2,895,345
May  1, 2043 30,654,954 18,044,842 1,024,907 11,585,206 - 10,905,385 1,154,195 4,469,222 5,623,418
Nov  1, 2043 30,312,126 17,809,282 967,010 11,535,835 - 10,880,146 1,809,884 6,440,275 8,250,158
May  1, 2044 29,896,507 17,408,475 852,548 11,635,484 - 10,443,035 3,002,333 8,474,649 11,476,982
Nov  1, 2044 29,494,957 15,625,227 792,442 13,077,288 - 11,127,681 4,951,939 11,080,368 16,032,308
May  1, 2045 29,114,420 13,566,970 690,515 14,856,935 - 12,902,037 6,906,837 18,632,588 25,539,425
Nov  1, 2045 28,715,872 12,821,971 656,788 15,237,114 - 13,317,519 8,826,432 27,164,124 35,990,556
May  1, 2046 28,347,822 12,532,337 567,471 15,248,014 - 13,324,473 10,749,973 35,761,168 46,511,141
Nov  1, 2046 27,983,581 12,131,370 529,776 15,322,436 - 13,428,428 12,643,981 44,451,865 57,095,846
May  1, 2047 27,618,342 11,679,087 442,413 15,496,842 - 13,606,119 14,534,704 53,335,695 67,870,399
Nov  1, 2047 26,578,299 11,134,330 401,252 15,042,717 - 13,193,223 16,384,199 62,963,444 79,347,642
May  1, 2048 25,327,600 9,037,385 317,231 15,972,984 - 14,109,527 18,247,655 74,318,998 92,566,653
Nov  1, 2048 23,393,869 8,196,894 278,712 14,918,263 - 13,088,683 20,077,235 84,586,697 104,663,932
May  1, 2049 20,746,493 5,225,807 217,746 15,302,940 - 13,471,150 21,899,025 95,326,742 117,225,767
Nov  1, 2049 18,136,614 4,535,611 185,452 13,415,551 - 11,701,942 23,612,634 105,949,820 129,562,453
May  1, 2050 14,032,819 3,958,373 136,209 9,938,237 - 8,245,310 25,295,560 113,238,627 138,534,187
Nov  1, 2050 10,994,652 6,765,268 107,221 4,122,162 - 2,400,906 27,016,817 115,798,843 142,815,660
May  1, 2051 6,685,231 6,900,416 70,054 (285,239) - 8,611,368 18,120,210 125,408,052 143,528,261
Nov  1, 2051 2,669,813 3,267,468 8,897 (606,552) - 17,393,688 120,000 - 120,000
May  1, 2052 61,165 - - 61,165 - 71,165 110,000 - 110,000
Nov  1, 2052 6,376 - - 6,376 - 6,376 110,000 - 110,000
May  1, 2053 6,291 - - 6,291 - 6,291 110,000 - 110,000



Sep 21, 2021   9:08 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 2021ABC:CHFA-CONS01 )   Page 20

CASHFLOW REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Expense Summary
Gross Total Total Net Intra-Series Surplus Revenue MRA Overall

Date Revenues Debt Serv Expenses Revenues Surplus Trans Dist Balance Balance Balance

Nov  1, 2053 6,236 - - 6,236 - 6,236 110,000 - 110,000
May  1, 2054 6,151 - - 6,151 - 6,151 110,000 - 110,000
Nov  1, 2054 6,097 - - 6,097 - 6,097 110,000 - 110,000
May  1, 2055 3,905 - - 3,905 - 113,905 - - -
Nov  1, 2055 1,551 - - 1,551 - 1,551 - - -
May  1, 2056 1,530 - - 1,530 - 1,530 - - -

2,331,202,517 1,575,346,867 187,840,982 568,014,668 0 660,150,063
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Assets Liabilities
Res/Acq Loan Short-Term MRA Ind Red Total Parity Bond Other Total Asset

Date Valuation Valuation Valuation Valuation Fund Val Assets Assets Value Liabilities Liabilities Coverage

Dec 31, 2020 39,271,666 1,077,889,367 83,764,557 7,366,738 - 1,208,292,328 1,208,292,328 1,166,385,699 - 1,166,385,699 41,906,629
May  1, 2021 38,000,194 1,186,690,668 73,201,649 5,377,751 - 1,303,270,261 1,303,270,261 1,270,019,605 - 1,270,019,605 33,250,656
Nov  1, 2021 29,512,467 1,386,389,525 36,930,668 1,934,195 - 1,454,766,854 1,454,766,854 1,420,443,910 - 1,420,443,910 34,322,944
May  1, 2022 29,265,092 1,483,708,591 34,294,667 2,289,619 - 1,549,557,969 1,549,557,969 1,513,788,603 - 1,513,788,603 35,769,366
Nov  1, 2022 27,907,217 1,456,882,500 33,313,498 3,264,860 - 1,521,368,076 1,521,368,076 1,481,603,864 - 1,481,603,864 39,764,212
May  1, 2023 27,609,842 1,428,966,070 29,906,772 2,511,866 - 1,488,994,551 1,488,994,551 1,445,576,505 - 1,445,576,505 43,418,046
Nov  1, 2023 27,351,842 1,400,306,177 27,748,405 1,296,678 - 1,456,703,102 1,456,703,102 1,409,994,204 - 1,409,994,204 46,708,898
May  1, 2024 27,120,592 1,371,256,895 25,508,614 94,105 - 1,423,980,206 1,423,980,206 1,374,459,859 - 1,374,459,859 49,520,347
Nov  1, 2024 26,891,842 1,342,120,510 22,207,286 93,197 - 1,391,312,835 1,391,312,835 1,339,232,809 - 1,339,232,809 52,080,026
May  1, 2025 26,655,967 1,312,976,195 18,536,631 92,290 - 1,358,261,082 1,358,261,082 1,303,796,144 - 1,303,796,144 54,464,938
Nov  1, 2025 19,931,971 1,283,816,271 16,880,250 4,706,816 - 1,325,335,308 1,325,335,308 1,268,434,688 - 1,268,434,688 56,900,620
May  1, 2026 19,739,471 1,254,640,667 15,427,371 2,302,740 - 1,292,110,249 1,292,110,249 1,233,068,262 - 1,233,068,262 59,041,987
Nov  1, 2026 19,548,191 1,225,440,238 15,475,331 160,869 - 1,260,624,628 1,260,624,628 1,199,306,687 - 1,199,306,687 61,317,941
May  1, 2027 19,371,591 1,196,212,747 13,244,361 88,712 - 1,228,917,412 1,228,917,412 1,165,809,784 - 1,165,809,784 63,107,628
Nov  1, 2027 19,198,866 1,166,959,465 10,695,919 87,485 - 1,196,941,735 1,196,941,735 1,132,357,377 - 1,132,357,377 64,584,358
May  1, 2028 19,064,316 1,137,682,603 8,722,004 86,100 - 1,165,555,023 1,165,555,023 1,099,449,284 - 1,099,449,284 66,105,739
Nov  1, 2028 18,896,316 1,108,416,365 5,935,680 84,232 - 1,133,332,593 1,133,332,593 1,065,645,327 - 1,065,645,327 67,687,266
May  1, 2029 18,728,616 1,079,214,567 2,812,585 - - 1,100,755,768 1,100,755,768 1,031,560,325 - 1,031,560,325 69,195,443
Nov  1, 2029 15,213,827 1,050,048,929 2,156,310 - - 1,067,419,066 1,067,419,066 996,714,101 - 996,714,101 70,704,965
May  1, 2030 12,357,189 1,020,924,850 2,168,202 - - 1,035,450,241 1,035,450,241 963,331,471 - 963,331,471 72,118,770
Nov  1, 2030 9,321,505 991,839,802 2,072,119 - - 1,003,233,427 1,003,233,427 929,682,257 - 929,682,257 73,551,170
May  1, 2031 6,760,066 962,768,053 2,221,154 - - 971,749,273 971,749,273 896,961,276 - 896,961,276 74,787,997
Nov  1, 2031 6,159,765 933,731,525 1,999,915 - - 941,891,206 941,891,206 865,738,347 - 865,738,347 76,152,859
May  1, 2032 5,711,575 904,731,392 2,152,429 65,133 - 912,660,528 912,660,528 835,393,289 - 835,393,289 77,267,239
Nov  1, 2032 5,442,425 875,837,909 3,105,117 63,975 - 884,449,427 884,449,427 806,250,920 - 806,250,920 78,198,507
May  1, 2033 5,161,775 847,213,331 2,887,507 62,603 - 855,325,215 855,325,215 775,956,057 - 775,956,057 79,369,158
Nov  1, 2033 4,733,039 818,982,619 2,782,489 - - 826,498,146 826,498,146 746,243,516 - 746,243,516 80,254,630
May  1, 2034 3,041,989 791,160,858 3,247,026 - - 797,449,873 797,449,873 716,203,112 - 716,203,112 81,246,761
Nov  1, 2034 765,917 763,738,897 3,218,963 - - 767,723,777 767,723,777 685,469,662 - 685,469,662 82,254,115
May  1, 2035 - 736,753,076 3,314,737 875 - 740,068,688 740,068,688 654,652,982 - 654,652,982 85,415,706
Nov  1, 2035 - 710,231,849 1,672,863 623 - 711,905,336 711,905,336 621,367,887 - 621,367,887 90,537,449
May  1, 2036 - 684,041,371 1,830,399 415 - 685,872,186 685,872,186 592,979,188 - 592,979,188 92,892,998
Nov  1, 2036 - 658,200,640 1,785,178 390 - 659,986,208 659,986,208 564,231,702 - 564,231,702 95,754,506
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Assets Liabilities
Res/Acq Loan Short-Term MRA Ind Red Total Parity Bond Other Total Asset

Date Valuation Valuation Valuation Valuation Fund Val Assets Assets Value Liabilities Liabilities Coverage

May  1, 2037 - 632,689,652 1,623,864 153 - 634,313,670 634,313,670 535,220,239 - 535,220,239 99,093,431
Nov  1, 2037 - 607,579,326 1,506,432 340 - 609,086,098 609,086,098 508,244,614 - 508,244,614 100,841,484
May  1, 2038 - 582,860,327 1,488,433 846 - 584,349,605 584,349,605 482,084,636 - 482,084,636 102,264,969
Nov  1, 2038 - 558,477,133 1,482,991 462 - 559,960,586 559,960,586 455,730,117 - 455,730,117 104,230,469
May  1, 2039 - 534,245,924 1,399,442 601 - 535,645,967 535,645,967 430,245,867 - 430,245,867 105,400,100
Nov  1, 2039 - 509,989,065 1,399,014 728 - 511,388,808 511,388,808 404,521,695 - 404,521,695 106,867,113
May  1, 2040 - 485,681,806 1,398,949 535 - 487,081,290 487,081,290 379,257,410 - 379,257,410 107,823,880
Nov  1, 2040 - 461,319,848 1,399,046 872 - 462,719,766 462,719,766 354,442,820 - 354,442,820 108,276,946
May  1, 2041 - 436,905,018 1,399,442 966 - 438,305,427 438,305,427 330,132,732 - 330,132,732 108,172,695
Nov  1, 2041 - 412,443,039 1,028,390 692 - 413,472,121 413,472,121 307,111,953 - 307,111,953 106,360,168
May  1, 2042 - 387,921,801 1,651,933 788,214 - 390,361,948 390,361,948 285,375,285 - 285,375,285 104,986,663
Nov  1, 2042 - 363,333,094 1,833,116 2,420,971 - 367,587,180 367,587,180 263,612,538 - 263,612,538 103,974,642
May  1, 2043 - 338,673,404 3,702,988 4,469,222 - 346,845,615 346,845,615 241,318,511 - 241,318,511 105,527,104
Nov  1, 2043 - 313,944,622 4,355,383 6,440,275 - 324,740,279 324,740,279 217,648,008 - 217,648,008 107,092,271
May  1, 2044 - 289,206,501 5,330,700 8,474,649 - 303,011,851 303,011,851 194,280,834 - 194,280,834 108,731,017
Nov  1, 2044 - 264,449,880 7,679,932 11,080,368 - 283,210,180 283,210,180 172,811,786 - 172,811,786 110,398,394
May  1, 2045 - 239,654,794 8,347,356 18,632,588 - 266,634,738 266,634,738 154,485,664 - 154,485,664 112,149,074
Nov  1, 2045 - 214,823,237 10,297,745 27,164,124 - 252,285,106 252,285,106 138,247,269 - 138,247,269 114,037,837
May  1, 2046 - 189,940,443 12,262,935 35,761,168 - 237,964,546 237,964,546 121,911,398 - 121,911,398 116,053,148
Nov  1, 2046 - 165,005,815 14,215,112 44,451,865 - 223,672,792 223,672,792 105,492,846 - 105,492,846 118,179,946
May  1, 2047 - 140,014,153 16,178,940 53,335,695 - 209,528,789 209,528,789 89,101,411 - 89,101,411 120,427,378
Nov  1, 2047 - 115,644,633 18,122,578 62,963,444 - 196,730,655 196,730,655 73,918,343 - 73,918,343 122,812,312
May  1, 2048 - 92,123,026 20,474,405 74,318,998 - 186,916,428 186,916,428 61,589,376 - 61,589,376 125,327,052
Nov  1, 2048 - 70,156,288 22,101,721 84,586,697 - 176,844,706 176,844,706 48,816,439 - 48,816,439 128,028,267
May  1, 2049 - 50,489,343 24,002,522 95,326,742 - 169,818,608 169,818,608 38,944,422 - 38,944,422 130,874,186
Nov  1, 2049 - 33,148,515 25,285,580 105,949,820 - 164,383,915 164,383,915 30,468,219 - 30,468,219 133,915,696
May  1, 2050 - 19,670,714 27,013,629 113,238,627 - 159,922,970 159,922,970 22,827,723 - 22,827,723 137,095,247
Nov  1, 2050 - 9,077,882 28,698,033 115,798,843 - 153,574,757 153,574,757 13,107,827 - 13,107,827 140,466,930
May  1, 2051 - 2,667,268 19,372,967 125,408,052 - 147,448,287 147,448,287 3,530,695 - 3,530,695 143,917,592
Nov  1, 2051 - 90,748 139,969 - - 230,717 230,717 - - - 230,717
May  1, 2052 - 31,150 129,969 - - 161,119 161,119 - - - 161,119
Nov  1, 2052 - 26,143 129,969 - - 156,112 156,112 - - - 156,112
May  1, 2053 - 21,126 129,969 - - 151,095 151,095 - - - 151,095
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Assets Liabilities
Res/Acq Loan Short-Term MRA Ind Red Total Parity Bond Other Total Asset

Date Valuation Valuation Valuation Valuation Fund Val Assets Assets Value Liabilities Liabilities Coverage

Nov  1, 2053 - 16,099 129,969 - - 146,068 146,068 - - - 146,068
May  1, 2054 - 11,061 129,969 - - 141,031 141,031 - - - 141,031
Nov  1, 2054 - 6,012 129,969 - - 135,982 135,982 - - - 135,982
May  1, 2055 - 2,771 19,969 - - 22,740 22,740 - - - 22,740
Nov  1, 2055 - 1,382 19,969 - - 21,351 21,351 - - - 21,351
May  1, 2056 - - 19,969 - - 19,969 19,969 - - - 19,969
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Date Parity

Dec 31, 2020 103.593
May  1, 2021 102.618
Nov  1, 2021 102.416
May  1, 2022 102.363
Nov  1, 2022 102.684
May  1, 2023 103.004
Nov  1, 2023 103.313
May  1, 2024 103.603
Nov  1, 2024 103.889
May  1, 2025 104.177
Nov  1, 2025 104.486
May  1, 2026 104.788
Nov  1, 2026 105.113
May  1, 2027 105.413
Nov  1, 2027 105.704
May  1, 2028 106.013
Nov  1, 2028 106.352
May  1, 2029 106.708
Nov  1, 2029 107.094
May  1, 2030 107.486
Nov  1, 2030 107.911
May  1, 2031 108.338
Nov  1, 2031 108.796
May  1, 2032 109.249
Nov  1, 2032 109.699
May  1, 2033 110.229
Nov  1, 2033 110.754
May  1, 2034 111.344
Nov  1, 2034 112.000
May  1, 2035 113.047
Nov  1, 2035 114.571
May  1, 2036 115.665
Nov  1, 2036 116.971
May  1, 2037 118.515
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Date Parity

Nov  1, 2037 119.841
May  1, 2038 121.213
Nov  1, 2038 122.871
May  1, 2039 124.498
Nov  1, 2039 126.418
May  1, 2040 128.430
Nov  1, 2040 130.548
May  1, 2041 132.766
Nov  1, 2041 134.632
May  1, 2042 136.789
Nov  1, 2042 139.442
May  1, 2043 143.729
Nov  1, 2043 149.204
May  1, 2044 155.966
Nov  1, 2044 163.884
May  1, 2045 172.595
Nov  1, 2045 182.488
May  1, 2046 195.195
Nov  1, 2046 212.027
May  1, 2047 235.158
Nov  1, 2047 266.146
May  1, 2048 303.488
Nov  1, 2048 362.265
May  1, 2049 436.054
Nov  1, 2049 539.526
May  1, 2050 700.565
Nov  1, 2050 1,171.626
May  1, 2051 4,176.183
Nov  1, 2051 -
May  1, 2052 -
Nov  1, 2052 -
May  1, 2053 -
Nov  1, 2053 -
May  1, 2054 -
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Date Parity

Nov  1, 2054 -
May  1, 2055 -
Nov  1, 2055 -
May  1, 2056 -
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REVENUE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Loan Acquisition Reserve Short Term Other Gross
Date Revenues Revenues Revenues Interest Revenues Revenues

Jan 30, 2021 6,378,106 - - - - 6,378,106
May  1, 2021 20,486,406 33,773 1,581,739 63,372 550,168 22,715,457
Nov  1, 2021 45,675,449 1,992 1,030,539 88,836 - 46,796,817
May  1, 2022 51,506,690 3,200 749,172 62,913 - 52,321,975
Nov  1, 2022 52,959,865 - 1,858,434 62,091 - 54,880,390
May  1, 2023 53,543,860 - 754,992 59,751 - 54,358,602
Nov  1, 2023 53,767,530 - 711,203 58,034 - 54,536,766
May  1, 2024 53,628,708 - 691,372 117,891 - 54,437,972
Nov  1, 2024 53,183,858 - 692,122 131,553 - 54,007,533
May  1, 2025 52,658,525 - 693,732 118,531 - 53,470,787
Nov  1, 2025 52,139,738 - 7,178,809 110,221 - 59,428,768
May  1, 2026 51,619,798 - 438,970 103,756 - 52,162,524
Nov  1, 2026 51,107,549 - 435,977 101,341 - 51,644,867
May  1, 2027 50,595,995 - 434,350 164,149 - 51,194,494
Nov  1, 2027 50,081,495 - 439,032 175,033 - 50,695,560
May  1, 2028 49,563,326 - 397,489 154,674 - 50,115,489
Nov  1, 2028 49,009,928 - 430,196 142,972 - 49,583,095
May  1, 2029 48,403,407 - 426,092 123,806 - 48,953,305
Nov  1, 2029 47,826,386 - 525,921 110,169 - 48,462,475
May  1, 2030 47,244,722 - 375,165 103,519 - 47,723,406
Nov  1, 2030 46,666,576 - 380,197 104,609 - 47,151,382
May  1, 2031 46,115,059 - 2,057,293 141,248 - 48,313,599
Nov  1, 2031 45,541,827 - 344,858 135,167 - 46,021,852
May  1, 2032 44,968,537 - 337,081 129,995 - 45,435,613
Nov  1, 2032 44,326,223 - 327,188 130,817 - 44,784,229
May  1, 2033 43,526,447 - 326,197 132,335 - 43,984,979
Nov  1, 2033 42,609,246 - 321,979 131,849 - 43,063,074
May  1, 2034 41,687,502 - 322,685 126,059 - 42,136,246
Nov  1, 2034 40,784,510 - 257,722 129,059 - 41,171,290
May  1, 2035 39,855,385 - 5,380 122,637 - 39,983,402
Nov  1, 2035 38,908,320 - 85 122,465 - 39,030,869
May  1, 2036 38,105,503 - - 106,873 - 38,212,376
Nov  1, 2036 37,291,829 - - 107,352 - 37,399,182
May  1, 2037 36,507,737 - - 102,826 - 36,610,563
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REVENUE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Loan Acquisition Reserve Short Term Other Gross
Date Revenues Revenues Revenues Interest Revenues Revenues

Nov  1, 2037 35,661,927 - - 101,639 - 35,763,566
May  1, 2038 34,836,424 - - 96,608 - 34,933,032
Nov  1, 2038 34,076,752 - - 95,741 - 34,172,494
May  1, 2039 33,508,336 - - 92,672 - 33,601,008
Nov  1, 2039 33,118,694 - - 93,179 - 33,211,873
May  1, 2040 32,752,635 - - 90,899 - 32,843,534
Nov  1, 2040 32,389,537 - - 91,380 - 32,480,917
May  1, 2041 32,023,246 - - 88,797 - 32,112,043
Nov  1, 2041 31,649,971 - - 89,899 - 31,739,871
May  1, 2042 31,287,551 - - 76,416 - 31,363,967
Nov  1, 2042 30,931,826 - - 78,068 - 31,009,894
May  1, 2043 30,578,017 - - 76,938 - 30,654,954
Nov  1, 2043 30,220,724 - - 91,403 - 30,312,126
May  1, 2044 29,802,589 - - 93,918 - 29,896,507
Nov  1, 2044 29,393,619 - - 101,338 - 29,494,957
May  1, 2045 29,003,824 - - 110,596 - 29,114,420
Nov  1, 2045 28,611,037 - - 104,835 - 28,715,872
May  1, 2046 28,231,930 - - 115,892 - 28,347,822
Nov  1, 2046 27,852,114 - - 131,468 - 27,983,581
May  1, 2047 27,476,201 - - 142,141 - 27,618,342
Nov  1, 2047 26,422,836 - - 155,462 - 26,578,299
May  1, 2048 25,161,123 - - 166,477 - 25,327,600
Nov  1, 2048 23,215,023 - - 178,846 - 23,393,869
May  1, 2049 20,564,321 - - 182,172 - 20,746,493
Nov  1, 2049 17,938,290 - - 198,324 - 18,136,614
May  1, 2050 13,833,879 - - 198,940 - 14,032,819
Nov  1, 2050 10,780,797 - - 213,854 - 10,994,652
May  1, 2051 6,483,034 - - 202,197 - 6,685,231
Nov  1, 2051 2,589,886 - - 79,927 - 2,669,813
May  1, 2052 60,231 - - 934 - 61,165
Nov  1, 2052 5,446 - - 930 - 6,376
May  1, 2053 5,376 - - 915 - 6,291
Nov  1, 2053 5,306 - - 930 - 6,236
May  1, 2054 5,236 - - 915 - 6,151
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REVENUE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Loan Acquisition Reserve Short Term Other Gross
Date Revenues Revenues Revenues Interest Revenues Revenues

Nov  1, 2054 5,167 - - 930 - 6,097
May  1, 2055 3,286 - - 619 - 3,905
Nov  1, 2055 1,407 - - 143 - 1,551
May  1, 2056 1,389 - - 142 - 1,530

2,298,765,030 38,965 24,525,970 7,322,385 550,168 2,331,202,517



Sep 21, 2021   9:08 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 2021ABC:CHFA-CONS01 )   Page 30

INDENTURE LEVEL RESERVE FUND REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

General Fund (RES03)

Replenishment & (-Taps) Reserve Balances Reserve Valuation
Principal Premium Net Repl Yield Total Accrued

Date Repl (-Tap) (-Discount) (-Taps) Unrestricted Restricted Balance Interest Value

Jan  1, 2021 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2021 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2021 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2022 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2022 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2023 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2023 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2024 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2024 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2025 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2025 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2026 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2026 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2027 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2027 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2028 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2028 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2029 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2029 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2030 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2030 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2031 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2031 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2032 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2032 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2033 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2033 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2034 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2034 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2035 (2,146,000) - (2,146,000) 112,854,000 - 112,854,000 - 112,854,000
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INDENTURE LEVEL RESERVE FUND REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

General Fund (RES03)

Replenishment & (-Taps) Reserve Balances Reserve Valuation
Principal Premium Net Repl Yield Total Accrued

Date Repl (-Tap) (-Discount) (-Taps) Unrestricted Restricted Balance Interest Value

Nov  1, 2035 (4,057,000) - (4,057,000) 108,797,000 - 108,797,000 - 108,797,000
May  1, 2036 (1,181,000) - (1,181,000) 107,616,000 - 107,616,000 - 107,616,000
Nov  1, 2036 (1,630,000) - (1,630,000) 105,986,000 - 105,986,000 - 105,986,000
May  1, 2037 (2,133,000) - (2,133,000) 103,853,000 - 103,853,000 - 103,853,000
Nov  1, 2037 (437,000) - (437,000) 103,416,000 - 103,416,000 - 103,416,000
May  1, 2038 (76,000) - (76,000) 103,340,000 - 103,340,000 - 103,340,000
Nov  1, 2038 (592,000) - (592,000) 102,748,000 - 102,748,000 - 102,748,000
May  1, 2039 260,000 - 260,000 103,008,000 - 103,008,000 - 103,008,000
Nov  1, 2039 (24,000) - (24,000) 102,984,000 - 102,984,000 - 102,984,000
May  1, 2040 539,000 - 539,000 103,523,000 - 103,523,000 - 103,523,000
Nov  1, 2040 1,043,000 - 1,043,000 104,566,000 - 104,566,000 - 104,566,000
May  1, 2041 1,636,000 - 1,636,000 106,202,000 - 106,202,000 - 106,202,000
Nov  1, 2041 3,332,000 - 3,332,000 109,534,000 - 109,534,000 - 109,534,000
May  1, 2042 2,929,000 - 2,929,000 112,463,000 - 112,463,000 - 112,463,000
Nov  1, 2042 2,537,000 - 2,537,000 115,000,000 - 115,000,000 - 115,000,000
May  1, 2043 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2043 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2044 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2044 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2045 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2045 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2046 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2046 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2047 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2047 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2048 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2048 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2049 - - - 115,000,000 - 115,000,000 - 115,000,000



Sep 21, 2021   9:08 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 2021ABC:CHFA-CONS01 )   Page 32

INDENTURE LEVEL RESERVE FUND REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

General Fund (RES03)

Replenishment & (-Taps) Reserve Balances Reserve Valuation
Principal Premium Net Repl Yield Total Accrued

Date Repl (-Tap) (-Discount) (-Taps) Unrestricted Restricted Balance Interest Value

Nov  1, 2049 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2050 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2050 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2051 - - - - - - - -

0 0 0 0
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SURPLUS DISTRIBUTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Distribution of Surpluses
Res. Taps Redemption MRA Ind Res Surplus to Other Total Surplus

Date Dis (-Rec) Dis (-Rec) Dis (-Rec) Issuer Replen Series Dist

Dec 31, 2020 - - 7,366,738 - - - 7,366,738
May  1, 2021 - 59,995,950 (1,573,754) - - - 58,422,197
Nov  1, 2021 - 8,481,658 (3,085,176) - - - 5,396,482
May  1, 2022 - 8,609,230 597,938 - - - 9,207,168
Nov  1, 2022 - 10,761,276 953,523 - - - 11,714,799
May  1, 2023 - 9,978,425 (800,867) - - - 9,177,558
Nov  1, 2023 - 10,693,501 (1,260,758) - - - 9,432,742
May  1, 2024 - 10,517,867 (1,239,015) - - - 9,278,852
Nov  1, 2024 - 9,962,727 (14,216) - - - 9,948,511
May  1, 2025 - 8,510,080 (15,441) - - - 8,494,639
Nov  1, 2025 - 7,837,416 4,599,497 - - - 12,436,913
May  1, 2026 - 10,013,417 (2,584,217) - - - 7,429,200
Nov  1, 2026 - 11,441,355 (2,247,617) - - - 9,193,738
May  1, 2027 - 10,109,231 (118,367) - - - 9,990,863
Nov  1, 2027 - 9,924,410 (14,550) - - - 9,909,860
May  1, 2028 - 10,414,282 (6,233) - - - 10,408,050
Nov  1, 2028 - 10,717,923 (6,637) - - - 10,711,285
May  1, 2029 - 9,619,212 (88,691) - - - 9,530,521
Nov  1, 2029 (3,246,536) 7,974,949 (3,895) - - - 4,724,518
May  1, 2030 (2,654,388) 8,659,522 (7,213) - - - 5,997,921
Nov  1, 2030 (2,811,611) 8,633,131 (6,839) - - - 5,814,682
May  1, 2031 (593,639) 6,925,015 (17,327) - - - 6,314,049
Nov  1, 2031 (336,001) 6,651,690 (11,478) - - - 6,304,211
May  1, 2032 (185,240) 6,723,005 55,162 - - - 6,592,926
Nov  1, 2032 - 7,053,194 (9,597) - - - 7,043,597
May  1, 2033 - 7,851,520 (11,131) - - - 7,840,389
Nov  1, 2033 (149,711) 8,014,685 (70,458) - - - 7,794,517
May  1, 2034 (1,407,274) 10,304,941 (5,559) - - - 8,892,108
Nov  1, 2034 (2,045,347) 10,435,387 (4,873) - - - 8,385,167
May  1, 2035 (765,917) 10,307,454 (2,148,881) - - - 7,392,656
Nov  1, 2035 - 8,648,221 (5,929,873) - 1,870,000 - 4,588,348
May  1, 2036 - 9,051,235 (3,910,343) - 2,727,000 - 7,867,892
Nov  1, 2036 - 9,047,265 (4,296,087) - 2,664,000 - 7,415,178
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SURPLUS DISTRIBUTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Distribution of Surpluses
Res. Taps Redemption MRA Ind Res Surplus to Other Total Surplus

Date Dis (-Rec) Dis (-Rec) Dis (-Rec) Issuer Replen Series Dist

May  1, 2037 - 9,780,149 (4,566,254) - 2,431,000 - 7,644,894
Nov  1, 2037 - 9,943,193 (2,831,789) - 2,393,000 - 9,504,404
May  1, 2038 - 10,901,979 (3,131,189) - 3,054,000 - 10,824,790
Nov  1, 2038 - 11,649,077 (2,908,130) - 2,311,000 - 11,051,947
May  1, 2039 - 10,600,701 (2,009,062) - 2,266,000 - 10,857,639
Nov  1, 2039 - 10,493,745 (2,250,834) - 2,224,000 - 10,466,911
May  1, 2040 - 9,739,220 (1,683,056) - 2,219,000 - 10,275,164
Nov  1, 2040 - 9,529,687 (1,406,488) - 2,447,000 - 10,570,199
May  1, 2041 - 9,310,484 (1,334,590) - 2,968,000 - 10,943,894
Nov  1, 2041 - 8,114,726 (971,843) - 4,301,000 - 11,443,883
May  1, 2042 - 7,695,844 751,239 - 2,929,000 - 11,376,083
Nov  1, 2042 - 7,703,922 1,561,136 - 2,537,000 - 11,802,058
May  1, 2043 - 8,974,079 1,931,306 - - - 10,905,385
Nov  1, 2043 - 9,087,209 1,792,937 - - - 10,880,146
May  1, 2044 - 8,640,043 1,802,993 - - - 10,443,035
Nov  1, 2044 - 8,813,672 2,314,009 - - - 11,127,681
May  1, 2045 - 5,728,649 7,173,388 - - - 12,902,037
Nov  1, 2045 - 5,439,189 7,878,329 - - - 13,317,519
May  1, 2046 - 5,612,519 7,711,954 - - - 13,324,473
Nov  1, 2046 - 5,886,721 7,541,706 - - - 13,428,428
May  1, 2047 - 6,099,540 7,506,579 - - - 13,606,119
Nov  1, 2047 - 5,232,211 7,961,011 - - - 13,193,223
May  1, 2048 - 4,667,337 9,442,190 - - - 14,109,527
Nov  1, 2048 - 5,095,673 7,993,010 - - - 13,088,683
May  1, 2049 - 5,261,029 8,210,121 - - - 13,471,150
Nov  1, 2049 - 3,940,652 7,761,290 - - - 11,701,942
May  1, 2050 - 4,050,618 4,194,692 - - - 8,245,310
Nov  1, 2050 - 3,163,043 (762,137) - - - 2,400,906
May  1, 2051 - 2,373,675 6,237,694 - - - 8,611,368
Nov  1, 2051 - (945,963) 18,339,651 - - - 17,393,688
May  1, 2052 - - 71,165 - - - 71,165
Nov  1, 2052 - - 6,376 - - - 6,376
May  1, 2053 - - 6,291 - - - 6,291
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SURPLUS DISTRIBUTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Distribution of Surpluses
Res. Taps Redemption MRA Ind Res Surplus to Other Total Surplus

Date Dis (-Rec) Dis (-Rec) Dis (-Rec) Issuer Replen Series Dist

Nov  1, 2053 - - 6,236 - - - 6,236
May  1, 2054 - - 6,151 - - - 6,151
Nov  1, 2054 - - 6,097 - - - 6,097
May  1, 2055 - - 113,905 - - - 113,905
Nov  1, 2055 - - 1,551 - - - 1,551
May  1, 2056 - - 1,530 - - - 1,530

(14,195,665) 556,451,799 78,552,929 0 39,341,000 0 660,150,063
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MRA BALANCE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Series Total
Ind Res Interest on Ind Res Total Series Send to Send to Net Ind Res Taps Issuer Indenture MRA

Date Fund Rev MRA Balance Fund Replen Deposits Series (TAP) Series (RED) Deposits Dis (-Rec) Dis (-Rec) Expenses Balance

Dec 31, 2020 - - - 7,366,738 - - 7,366,738 - - - 7,366,738
May  1, 2021 - 2,006 - 880,024 2,453,778 - (1,571,748) - - 417,239 5,377,751
Nov  1, 2021 - 2,176 - 634,405 3,719,581 - (3,083,001) - - 360,556 1,934,195
May  1, 2022 - 12,186 - 1,476,469 878,531 - 610,124 - - 254,700 2,289,619
Nov  1, 2022 - 21,718 - 1,488,549 535,025 - 975,242 - - - 3,264,860
May  1, 2023 - 47,873 - 1,463,924 2,264,791 - (752,994) - - - 2,511,866
Nov  1, 2023 - 45,570 - 1,446,383 2,707,141 - (1,215,188) - - - 1,296,678
May  1, 2024 - 36,443 - 1,438,812 2,677,828 - (1,202,573) - - - 94,105
Nov  1, 2024 - 13,307 - 1,428,611 1,442,826 - (909) - - - 93,197
May  1, 2025 - 14,534 - 1,413,257 1,428,698 - (907) - - - 92,290
Nov  1, 2025 - 15,030 - 8,088,072 3,488,575 - 4,614,526 - - - 4,706,816
May  1, 2026 - 180,141 - 1,558,022 4,142,239 - (2,404,076) - - - 2,302,740
Nov  1, 2026 - 105,745 - 1,540,733 3,788,350 - (2,141,872) - - - 160,869
May  1, 2027 - 46,211 - 2,960,311 3,078,679 - (72,157) - - - 88,712
Nov  1, 2027 - 13,322 - 2,332,157 2,346,706 - (1,227) - - - 87,485
May  1, 2028 - 4,847 - 2,103,704 2,109,936 - (1,385) - - - 86,100
Nov  1, 2028 - 4,770 - 2,041,356 2,047,993 - (1,868) - - - 84,232
May  1, 2029 - 4,459 - 1,826,084 1,914,775 - (84,232) - - - -
Nov  1, 2029 - 3,895 - 1,756,823 1,760,718 - - - - - -
May  1, 2030 - 7,213 - 2,497,317 2,504,530 - - - - - -
Nov  1, 2030 - 6,839 - 2,396,285 2,403,124 - - - - - -
May  1, 2031 - 17,327 - 5,396,027 5,413,354 - - - - - -
Nov  1, 2031 - 11,478 - 3,296,477 3,307,955 - - - - - -
May  1, 2032 - 9,971 - 3,220,842 3,165,680 - 65,133 - - - 65,133
Nov  1, 2032 - 8,440 - 3,030,957 3,040,554 - (1,158) - - - 63,975
May  1, 2033 - 9,759 - 3,120,589 3,131,720 - (1,372) - - - 62,603
Nov  1, 2033 - 7,855 - 2,910,742 2,981,199 - (62,603) - - - -
May  1, 2034 - 5,559 - 2,385,723 2,391,282 - - - - - -
Nov  1, 2034 - 4,873 - 2,041,189 2,046,062 - - - - - -
May  1, 2035 - 3,756 - 1,550,208 3,699,089 - (2,145,125) (2,146,000) - - 875
Nov  1, 2035 - 2,621 1,870,000 901,532 6,831,405 - (4,057,252) (4,057,000) - - 623
May  1, 2036 - 2,135 2,727,000 776,870 4,687,213 - (1,181,208) (1,181,000) - - 415
Nov  1, 2036 - 2,062 2,664,000 756,173 5,052,260 - (1,630,026) (1,630,000) - - 390
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MRA BALANCE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Series Total
Ind Res Interest on Ind Res Total Series Send to Send to Net Ind Res Taps Issuer Indenture MRA

Date Fund Rev MRA Balance Fund Replen Deposits Series (TAP) Series (RED) Deposits Dis (-Rec) Dis (-Rec) Expenses Balance

May  1, 2037 - 2,018 2,431,000 737,285 5,303,540 - (2,133,236) (2,133,000) - - 153
Nov  1, 2037 - 1,975 2,393,000 661,142 3,492,931 - (436,813) (437,000) - - 340
May  1, 2038 - 1,695 3,054,000 472,429 3,603,618 - (75,494) (76,000) - - 846
Nov  1, 2038 - 4,747 2,311,000 436,352 3,344,482 - (592,383) (592,000) - - 462
May  1, 2039 - 3,201 2,266,000 324,255 2,333,317 - 260,139 260,000 - - 601
Nov  1, 2039 - 2,961 2,224,000 304,997 2,555,830 - (23,873) (24,000) - - 728
May  1, 2040 - 2,863 2,219,000 299,986 1,983,043 - 538,807 539,000 - - 535
Nov  1, 2040 - 2,825 2,447,000 292,025 1,698,513 - 1,043,337 1,043,000 - - 872
May  1, 2041 - 2,685 2,968,000 286,497 1,621,087 - 1,636,095 1,636,000 - - 966
Nov  1, 2041 - 2,569 4,301,000 268,907 1,240,750 - 3,331,726 3,332,000 - - 692
May  1, 2042 - 36,284 2,929,000 2,708,975 1,957,736 - 3,716,522 2,929,000 - - 788,214
Nov  1, 2042 - 71,620 2,537,000 3,480,861 1,919,726 - 4,169,756 2,537,000 - - 2,420,971
May  1, 2043 - 116,945 - 3,979,017 2,047,710 - 2,048,252 - - - 4,469,222
Nov  1, 2043 - 178,115 - 3,926,251 2,133,314 - 1,971,052 - - - 6,440,275
May  1, 2044 - 231,382 - 3,818,043 2,015,051 - 2,034,374 - - - 8,474,649
Nov  1, 2044 - 291,710 - 3,727,733 1,413,725 - 2,605,719 - - - 11,080,368
May  1, 2045 - 378,832 - 8,298,732 1,125,343 - 7,552,220 - - - 18,632,588
Nov  1, 2045 - 653,207 - 9,041,127 1,162,798 - 8,531,536 - - - 27,164,124
May  1, 2046 - 885,090 - 8,908,155 1,196,201 - 8,597,044 - - - 35,761,168
Nov  1, 2046 - 1,148,990 - 8,767,653 1,225,947 - 8,690,697 - - - 44,451,865
May  1, 2047 - 1,377,252 - 8,663,716 1,157,137 - 8,883,830 - - - 53,335,695
Nov  1, 2047 - 1,666,737 - 9,060,527 1,099,515 - 9,627,749 - - - 62,963,444
May  1, 2048 - 1,913,364 - 9,836,989 394,799 - 11,355,554 - - - 74,318,998
Nov  1, 2048 - 2,274,689 - 10,138,239 2,145,229 - 10,267,699 - - - 84,586,697
May  1, 2049 - 2,529,923 - 8,713,252 503,130 - 10,740,045 - - - 95,326,742
Nov  1, 2049 - 2,861,788 - 7,941,694 180,404 - 10,623,078 - - - 105,949,820
May  1, 2050 - 3,094,115 - 4,272,358 77,666 - 7,288,807 - - - 113,238,627
Nov  1, 2050 - 3,322,353 - 1,459,218 2,221,355 - 2,560,216 - - - 115,798,843
May  1, 2051 115,000,000 3,371,515 - 10,773,455 4,535,761 - 124,609,209 - 115,000,000 - 125,408,052
Nov  1, 2051 - 3,893,755 - 18,339,651 - - 22,233,406 - 147,641,458 - -
May  1, 2052 - 1 - 71,165 - - 71,166 - 71,166 - -
Nov  1, 2052 - 1 - 6,376 - - 6,377 - 6,377 - -
May  1, 2053 - 1 - 6,291 - - 6,292 - 6,292 - -
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MRA BALANCE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Series Total
Ind Res Interest on Ind Res Total Series Send to Send to Net Ind Res Taps Issuer Indenture MRA

Date Fund Rev MRA Balance Fund Replen Deposits Series (TAP) Series (RED) Deposits Dis (-Rec) Dis (-Rec) Expenses Balance

Nov  1, 2053 - 1 - 6,236 - - 6,237 - 6,237 - -
May  1, 2054 - 1 - 6,151 - - 6,152 - 6,152 - -
Nov  1, 2054 - 1 - 6,097 - - 6,098 - 6,098 - -
May  1, 2055 - 0 - 113,905 - - 113,906 - 113,906 - -
Nov  1, 2055 - 0 - 1,551 - - 1,551 - 1,551 - -
May  1, 2056 - 0 - 1,530 - - 1,530 - 1,530 - -

115,000,000 30,999,332 39,341,000 227,684,183 149,131,254 0 263,893,261 0 262,860,767 1,032,494
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Series Deposits

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC

Dec 31, 2020 - - - - - - - - - - - - -
May  1, 2021 - - - - - - 545,062 - - - - - -
Nov  1, 2021 - 181 901 - - - 128,133 - - - - - -
May  1, 2022 - 272,977 516,948 - - - 125,866 - - - - - -
Nov  1, 2022 - 267,506 513,718 - - - 123,598 - - - - - -
May  1, 2023 - 254,194 510,463 - - - 121,325 - - - - - -
Nov  1, 2023 - 247,675 507,243 - - - 119,051 - - - - - -
May  1, 2024 - 249,935 505,166 - - - 116,793 - - - - - -
Nov  1, 2024 - 250,082 502,555 - - - 114,523 - - - - - -
May  1, 2025 - 245,725 499,292 - - - 112,234 - - - - - -
Nov  1, 2025 - 243,489 6,993,536 - - 190,512 109,946 - - - - - -
May  1, 2026 - 242,490 289,903 - - 372,785 107,648 - - - - - -
Nov  1, 2026 - 240,258 286,735 - - 368,559 105,350 - - - - - -
May  1, 2027 - 244,894 285,194 1,428,298 - 364,357 103,072 - - - - - -
Nov  1, 2027 - 210,122 282,944 850,371 - 360,154 100,781 - - - - - -
May  1, 2028 - 112,580 185,986 830,567 - 355,930 98,450 - - - - - -
Nov  1, 2028 - 95,278 183,886 805,394 - 351,724 96,132 - - - - - -
May  1, 2029 - 93,917 136,844 737,002 - 347,515 93,796 - - - - - -
Nov  1, 2029 - 92,362 135,216 704,173 - 333,314 81,463 - - - - - -
May  1, 2030 - 92,233 133,510 695,532 - 329,111 79,115 - - - - 761,675 -
Nov  1, 2030 - 91,392 131,964 684,958 - 324,914 76,768 - - - - 685,570 -
May  1, 2031 - 184,349 260,772 676,470 1,047,559 330,729 84,425 - - - - 762,413 -
Nov  1, 2031 - 111,436 171,977 657,300 1,074,178 315,488 72,070 - - - - 556,439 -
May  1, 2032 - 93,470 169,706 623,098 1,060,764 310,780 69,688 - - - - 498,590 -
Nov  1, 2032 - 73,674 71,556 592,318 1,047,366 306,605 67,309 - - - - 485,052 -
May  1, 2033 - 52,904 87,486 641,929 1,033,951 289,519 64,909 - - - - 571,062 -
Nov  1, 2033 - 48,462 70,876 633,587 1,014,657 53,977 62,512 231,217 - - - 487,340 -
May  1, 2034 - 29,637 23,620 518,401 767,924 11,175 58,256 334,053 - - - 344,492 -
Nov  1, 2034 - 6,851 13,975 366,190 646,784 11,054 56,236 315,182 - - - 330,378 -
May  1, 2035 - - 9,027 177,240 421,478 10,073 54,207 270,204 - - - 317,892 -
Nov  1, 2035 - - 982 27,032 127,751 6,795 2,158 266,821 - - - 240,712 -
May  1, 2036 - - - 19,266 31,246 6,709 1,959 263,437 - - - 228,648 -
Nov  1, 2036 - - - 18,938 30,621 6,625 2,319 259,750 - - - 218,153 -
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Series Deposits

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC

May  1, 2037 - - - 18,610 30,166 6,540 659 253,362 - - - 212,381 -
Nov  1, 2037 - - - 18,285 29,705 6,457 3,002 182,939 - - - 209,908 -
May  1, 2038 - - 781 17,959 29,254 6,362 1,315 56,523 - - - 160,568 -
Nov  1, 2038 - 994 12,731 24,581 32,160 8,111 2,726 61,250 - - - 137,983 -
May  1, 2039 42,538 849 12,542 17,311 27,640 6,207 2,657 60,468 - - - 105,024 -
Nov  1, 2039 29,865 708 12,354 16,989 27,488 6,125 1,266 59,691 - - - 103,575 -
May  1, 2040 28,469 564 12,167 16,666 26,477 6,042 2,553 58,914 - - - 102,128 -
Nov  1, 2040 27,214 424 12,979 16,345 26,061 5,960 841 58,139 - - - 100,685 -
May  1, 2041 24,145 280 12,792 16,024 25,296 5,877 3,108 57,366 - - - 100,243 -
Nov  1, 2041 18,516 141 10,831 15,705 21,577 5,796 1,376 56,596 - - - 98,805 -
May  1, 2042 22,637 998 8,848 21,768 28,309 7,389 2,703 55,826 771 - - 97,368 -
Nov  1, 2042 27,434 859 10,681 37,703 35,905 8,968 3,242 78,161 742,288 - - 95,935 -
May  1, 2043 32,026 10,716 11,534 37,225 41,382 9,844 24,584 77,241 736,742 - - 113,502 -
Nov  1, 2043 31,160 10,578 11,386 36,749 40,861 9,724 21,919 75,007 731,265 - - 111,742 -
May  1, 2044 24,711 7,483 8,100 32,288 34,934 8,784 19,227 69,580 710,336 - - 97,826 -
Nov  1, 2044 19,302 4,988 7,372 24,896 28,657 8,268 16,527 66,574 698,799 - - 89,582 -
May  1, 2045 19,055 3,085 7,277 18,089 24,319 8,163 13,798 65,771 688,985 - - 86,072 1,515,352
Nov  1, 2045 18,111 1,661 5,828 14,652 21,536 8,060 11,061 64,971 682,042 - - 72,720 1,498,517
May  1, 2046 17,875 1,638 3,683 11,742 19,012 7,954 8,294 64,171 677,160 - - 64,443 1,481,687
Nov  1, 2046 12,538 806 3,635 8,621 18,364 6,795 5,518 63,374 672,345 - - 53,777 1,464,906
May  1, 2047 7,977 - 3,265 8,508 14,235 3,394 2,711 62,577 667,550 36,670 - 41,107 1,448,127
Nov  1, 2047 5,548 - 1,623 8,397 12,805 3,351 11,632 20,353 427,261 822,536 - 32,560 1,431,391
May  1, 2048 3,431 - 1,602 5,138 10,878 3,306 - - 70,594 508,874 - 22,061 1,414,654
Nov  1, 2048 2,371 - 529 640 9,137 10,975 - - 9,319 157,375 - 8,432 1,289,566
May  1, 2049 2,340 - - 632 4,391 - - - 6,802 60,014 25,267 5,673 54,681
Nov  1, 2049 2,310 - - 625 3,457 72 - - 4,144 20,339 100,665 3,115 -
May  1, 2050 2,279 - - 10,207 10,280 70 - - 101,936 3,531 - 2,108 -
Nov  1, 2050 1,128 - - - 72 72 - - - 3,508 - 1,763 -
May  1, 2051 - - - - 70 70 - - - 3,462 - 1,583 -
Nov  1, 2051 - - - - 72 72 - - - 3,440 - 1,563 -
May  1, 2052 - - - - 71 71 - - - 3,398 - 1,543 -
Nov  1, 2052 - - - - 72 72 - - - 3,371 - 1,524 -
May  1, 2053 - - - - 70 70 - - - 3,326 - 1,504 -
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Series Deposits

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC

Nov  1, 2053 - - - - 72 72 - - - 3,303 - 1,484 -
May  1, 2054 - - - - 70 70 - - - 3,258 - 1,465 -
Nov  1, 2054 - - - - 72 72 - - - 3,235 - 1,446 -
May  1, 2055 - - - - 70 70 - - - 102,128 - 1,427 -
Nov  1, 2055 - - - - 72 72 - - - - - 1,408 -
May  1, 2056 - - - - 71 71 - - - - - 1,389 -

422,981 4,194,848 13,654,525 12,144,418 8,939,417 5,527,849 3,315,874 3,609,517 7,628,339 1,741,767 125,932 8,835,839 11,598,882
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Series Deposits
Total Series

Date 2019DE 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Deposits

Dec 31, 2020 - - - - - - - - - - - 7,366,738 7,366,738
May  1, 2021 - - - - - - - - - - - 334,963 880,024
Nov  1, 2021 - - - - - - - - - - - 505,189 634,405
May  1, 2022 - - - - - - - - - - - 560,677 1,476,469
Nov  1, 2022 - - - - - - - - - - - 583,726 1,488,549
May  1, 2023 - - - - - - - - - - - 577,942 1,463,924
Nov  1, 2023 - - - - - - - - - - - 572,414 1,446,383
May  1, 2024 - - - - - - - - - - - 566,918 1,438,812
Nov  1, 2024 - - - - - - - - - - - 561,451 1,428,611
May  1, 2025 - - - - - - - - - - - 556,005 1,413,257
Nov  1, 2025 - - - - - - - - - - - 550,588 8,088,072
May  1, 2026 - - - - - - - - - - - 545,196 1,558,022
Nov  1, 2026 - - - - - - - - - - - 539,831 1,540,733
May  1, 2027 - - - - - - - - - - - 534,496 2,960,311
Nov  1, 2027 - - - - - - - - - - - 527,785 2,332,157
May  1, 2028 - - - - - - - - - - - 520,189 2,103,704
Nov  1, 2028 - - - - - - - - - - - 508,943 2,041,356
May  1, 2029 - - - - - - - - - - - 417,009 1,826,084
Nov  1, 2029 - - - - - - - - - - - 410,294 1,756,823
May  1, 2030 - - - - - - - - - - - 406,141 2,497,317
Nov  1, 2030 - - - - - - - - - - - 400,720 2,396,285
May  1, 2031 - - - - - - - - - - - 2,049,310 5,396,027
Nov  1, 2031 - - - - - - - - - - - 337,589 3,296,477
May  1, 2032 - - - - - - - - - - - 394,746 3,220,842
Nov  1, 2032 - - - - - - - - - - - 387,077 3,030,957
May  1, 2033 - - - - - - - - - - - 378,829 3,120,589
Nov  1, 2033 - - - - - - - - - - - 308,113 2,910,742
May  1, 2034 - - - - - - - - - - - 298,165 2,385,723
Nov  1, 2034 - - - - - - - - - - - 294,536 2,041,189
May  1, 2035 - - - - - - - - - - - 290,086 1,550,208
Nov  1, 2035 - - - - - - - - - - - 229,282 901,532
May  1, 2036 - - - - - - - - - - - 225,604 776,870
Nov  1, 2036 - - - - - - - - - - - 219,768 756,173
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Series Deposits
Total Series

Date 2019DE 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Deposits

May  1, 2037 - - - - - - - - - - - 215,566 737,285
Nov  1, 2037 - - - - - - - - - - - 210,845 661,142
May  1, 2038 - - - - - - - - - - - 199,668 472,429
Nov  1, 2038 - - - - - - - - - - - 155,816 436,352
May  1, 2039 - - - - - - - - - - - 49,019 324,255
Nov  1, 2039 - - - - - - - - - - - 46,937 304,997
May  1, 2040 - - - - - - - - - - - 46,008 299,986
Nov  1, 2040 - - - - - - - - - - - 43,377 292,025
May  1, 2041 - - - - - - - - - - - 41,366 286,497
Nov  1, 2041 - - - - 554 - - - - - - 39,010 268,907
May  1, 2042 - - - - 2,415,834 - - - - - - 46,526 2,708,975
Nov  1, 2042 - - - - 2,394,040 - - - - - - 45,645 3,480,861
May  1, 2043 - - - - 2,831,258 - - - - - - 52,964 3,979,017
Nov  1, 2043 - - - - 2,793,573 - - - - - - 52,286 3,926,251
May  1, 2044 - - - - 2,755,904 - - - - - - 48,870 3,818,043
Nov  1, 2044 - - - - 2,718,323 - - - - - - 44,444 3,727,733
May  1, 2045 - 488,178 - 2,642,996 2,680,754 - - - - - - 36,838 8,298,732
Nov  1, 2045 - 1,679,534 - 2,288,923 2,643,264 - - - - - - 30,245 9,041,127
May  1, 2046 - 1,660,732 - 2,259,631 2,605,777 - - - - - - 24,354 8,908,155
Nov  1, 2046 - 1,641,978 - 2,230,817 2,568,362 - - - - - - 15,816 8,767,653
May  1, 2047 - 1,623,224 - 2,200,935 2,530,944 - - - - - - 12,493 8,663,716
Nov  1, 2047 - 1,604,514 - 2,172,667 2,493,589 - - - - - - 12,299 9,060,527
May  1, 2048 - 1,585,799 1,601,230 2,145,128 2,456,225 - - - - - - 8,070 9,836,989
Nov  1, 2048 771,842 1,567,122 1,768,270 2,118,869 2,418,913 - - - - - - 4,878 10,138,239
May  1, 2049 1,085,501 1,356,238 1,679,594 2,046,894 2,381,586 - - - - - - 3,637 8,713,252
Nov  1, 2049 553,071 239,462 1,198,300 1,989,921 2,344,304 1,478,321 - - - - - 3,589 7,941,694
May  1, 2050 183,848 238,264 66,249 324,958 1,716,202 1,609,472 - - - - - 2,954 4,272,358
Nov  1, 2050 1,404 199,418 57,787 94,879 23,194 1,075,993 - - - - - - 1,459,218
May  1, 2051 1,386 - 11,761 - - - 104,884 - 10,650,236 - - - 10,773,455
Nov  1, 2051 1,371 - - - - - - 31,828 - 16,392,764 1,908,542 - 18,339,651
May  1, 2052 1,354 - - - - - - - - - 64,728 - 71,165
Nov  1, 2052 1,338 - - - - - - - - - - - 6,376
May  1, 2053 1,321 - - - - - - - - - - - 6,291
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Series Deposits
Total Series

Date 2019DE 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Deposits

Nov  1, 2053 1,306 - - - - - - - - - - - 6,236
May  1, 2054 1,288 - - - - - - - - - - - 6,151
Nov  1, 2054 1,273 - - - - - - - - - - - 6,097
May  1, 2055 10,210 - - - - - - - - - - - 113,905
Nov  1, 2055 - - - - - - - - - - - - 1,551
May  1, 2056 - - - - - - - - - - - - 1,530

2,616,513 13,884,464 6,383,191 22,516,620 42,772,601 4,163,786 104,884 31,828 10,650,236 16,392,764 1,973,270 24,453,839 227,684,183
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

MRA Withdrawals Part 1

MRA WITHDRAWALS - DEFICIENCIES REPORT + DEPOSITS TO SERIES (- UNSCHEDULED WITHDRAWAL FROM SERIES SURPLUS ACCOUNT)
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC

Dec 31, 2020 (449,432) - 409,432 - - - - - - - - - -
May  1, 2021 - 278,978 2,090,706 - - 84,094 - - - - - - -
Nov  1, 2021 - 308,393 2,107,325 429,498 - 443,732 - - - - 27,606 - 393,052
May  1, 2022 - - - 272,050 40,051 268,804 - - - - 28,363 - 269,263
Nov  1, 2022 - - - 241,487 - - - - - - 27,242 - 266,296
May  1, 2023 - - - 115,605 40,542 16,526 - - - - 27,988 243,767 357,534
Nov  1, 2023 - - - 82,385 22,561 43,616 - - - - 31,928 280,802 377,229
May  1, 2024 (287,013) - - - 139,300 37,882 - - - - 31,272 292,002 417,537
Nov  1, 2024 (1,005,512) (500,000) (428) - 132,477 26,302 - - - - 35,376 287,871 413,066
May  1, 2025 (1,407,232) - (530,307) - 265,596 15,221 - - - - 33,313 298,254 453,186
Nov  1, 2025 (938,445) 500,000 530,735 - 304,285 - - - - - 37,534 303,917 453,023
May  1, 2026 311,800 - - - - - - - - - 34,405 227,619 485,525
Nov  1, 2026 1,507,114 - - - - - - - - - 38,485 234,243 -
May  1, 2027 868,606 (194,297) - - - - - - - - 44,000 254,141 -
Nov  1, 2027 1,871,590 (340,987) (1,000,000) (10,000) (10,000) (10,000) (10,000) (1) (620,178) - 53,167 250,354 -
May  1, 2028 1,863,399 (122,893) (92,322) (10,000) (10,000) - - (1) (2,245,918) - 86,963 266,239 -
Nov  1, 2028 1,857,653 (136,752) (91,219) (10,000) (10,263) - - (1) (491,883) (1,897,660) 95,488 312,904 -
May  1, 2029 1,831,577 (135,133) (134,766) (10,000) (975,872) - - (9,918) 111,740 (1,260,503) 32,104 119,512 (10,000)
Nov  1, 2029 (1,385,005) (133,515) (133,047) (10,000) (1,004,541) (10,000) (10,000) (56,470) 131,082 (18,217) 139,623 408,817 (14,628)
May  1, 2030 (713,075) (131,896) (131,431) (10,000) (999,561) (10,000) (10,000) (64,415) 352,888 (16,323) 173,617 (161,097) 8,024
Nov  1, 2030 1,176,579 (2,167,246) (129,791) (10,000) (1,011,856) (10,000) (10,000) (69,246) 337,814 (16,310) 185,386 (145,630) 3,875
May  1, 2031 1,963,483 (625,905) - (10,000) - - - (71,547) 339,232 607,906 (212,684) - 45,558
Nov  1, 2031 110,538 (431,378) (84,561) (20,810) (10,000) (10,000) (10,000) (80,095) 168,462 583,650 (215,876) (119,438) 54,009
May  1, 2032 128,365 (279,401) (83,476) (45,708) (10,000) (10,000) (10,000) (12,139) 387,401 547,324 (100,000) (101,734) 78,365
Nov  1, 2032 159,687 (63,994) (110,842) (67,955) (10,000) (10,000) (10,000) (11,640) 562,944 558,897 (104,827) 152,179 83,889
May  1, 2033 192,429 (80,959) (42,605) (10,000) (10,000) (10,000) (10,000) (11,016) 325,695 588,992 (100,000) (123,138) 101,330
Nov  1, 2033 224,401 (207,908) (39,179) (10,000) (10,000) (10,000) (10,000) (10,446) 735,853 594,175 (392,691) (129,655) 86,052
May  1, 2034 279,556 (964,090) (52,427) (116,443) (20,000) (2,235) (11,836) (10,000) 151,879 642,829 (208,257) (69,729) 126,924
Nov  1, 2034 320,241 (23,153) (19,038) (112,818) (20,000) (2,211) (11,436) (25,469) 290,480 212,603 (215,991) (67,024) 121,256
May  1, 2035 350,764 (18,487) (14,549) (56,855) (51,178) (2,187) (11,028) (66,370) 792,797 715,132 (202,907) (64,548) (10,000)



Sep 21, 2021   9:08 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 2021ABC:CHFA-CONS01 )   Page 47

MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC

Nov  1, 2035 369,241 (12,740) (21,421) (24,045) (70,240) (3,894) (20,625) (65,693) 790,570 724,915 (146,387) (61,304) (14,928)
May  1, 2036 400,331 (12,591) (21,612) (24,699) (20,794) (3,852) (20,364) (65,016) 811,844 763,576 (138,276) (57,081) (10,000)
Nov  1, 2036 428,532 (12,447) (21,310) (24,534) (19,899) (3,810) (19,541) (64,340) 794,418 770,392 (139,648) (54,430) (14,537)
May  1, 2037 452,425 (12,304) (20,950) (24,371) (19,672) (3,767) (18,717) (63,358) 881,419 822,020 (137,720) (52,902) (10,000)
Nov  1, 2037 466,674 (12,161) (20,599) (24,207) (19,445) (3,725) (17,887) (61,260) 852,173 505,757 (138,053) (52,252) (14,141)
May  1, 2038 482,504 (12,019) 459,847 (24,045) (19,220) (3,684) (17,054) (42,823) 243,711 471,209 (131,121) 204,793 (10,000)
Nov  1, 2038 486,087 - (3,165) (16,948) (15,653) (1,823) (8,145) (24,319) 207,056 642,093 (136,326) - (13,737)
May  1, 2039 (11,106) - (3,127) (23,720) (18,771) (3,600) (14,678) (24,162) 170,173 693,931 (129,582) - 322,970
Nov  1, 2039 (9,244) - (3,090) (23,559) (17,825) (3,559) (14,529) (24,006) 135,921 495,767 (135,005) - 762,403
May  1, 2040 (9,863) - (3,052) (23,398) (17,318) (3,517) (13,679) (23,851) 99,685 520,074 (127,761) - 374,641
Nov  1, 2040 (10,563) - (3,015) (23,237) (17,110) (3,476) (12,822) (23,696) 67,049 528,547 (123,020) - 203,882
May  1, 2041 (11,256) - (2,977) (23,076) (16,902) (3,435) (11,962) (23,541) 26,384 560,242 (117,213) - 237,351
Nov  1, 2041 (12,061) - (2,940) (22,916) (14,351) (3,394) (11,095) (23,387) (14,536) 113,044 (109,466) - 255,673
May  1, 2042 (5,601) - (1,982) (6,385) 2,905 8,322 4,854 (13,233) 81,511 97,430 - - 296,533
Nov  1, 2042 - - - - - - - - - 97,697 - - 312,982
May  1, 2043 - - - - - - - - - 97,203 59,126 - 346,245
Nov  1, 2043 - - - - - - - - - 96,413 52,886 - 374,476
May  1, 2044 - - - - - - - - - 97,684 54,039 - 409,736
Nov  1, 2044 - - - - - - - - - 97,000 56,532 - 329,054
May  1, 2045 - - - - - - - - - 96,294 71,063 - -
Nov  1, 2045 - - - - - - - - - 97,703 63,316 - -
May  1, 2046 - - - - - - - - - 97,348 71,102 - -
Nov  1, 2046 - - - - - - - - - 97,545 73,459 - -
May  1, 2047 - - - - - - - - - - 74,370 - -
Nov  1, 2047 - - - - - - - - - - 76,756 - -
May  1, 2048 - - - - - - - - - - 90,871 - -
Nov  1, 2048 - - - - - - - - - - 1,565,871 - -
May  1, 2049 - - - - - 10,000 - - - - - - -
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC

Nov  1, 2049 - - - - - - - - - - - - -
May  1, 2050 - - - - 10,000 - - - - - - - -
Nov  1, 2050 - - - - - - - - - - - - -
May  1, 2051 - - - - - - - - - - - - -

11,848,169 (5,544,887) 2,778,814 311,297 (3,492,754) 812,329 (320,547) (1,041,457) 6,477,666 10,426,383 10,439 2,877,454 8,698,969
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)

Date 2019DE 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS

Dec 31, 2020 - - - - - - - 10,000 10,000 10,000 10,000 -
May  1, 2021 - - - - - - - - - - - -
Nov  1, 2021 - - - - - - - - - 9,975 - -
May  1, 2022 - - - - - - - - - - - -
Nov  1, 2022 - - - - - - - - - - - -
May  1, 2023 - - - 1,190,139 272,689 - - - - - - -
Nov  1, 2023 - 26,328 - 1,252,378 589,914 - - - - - - -
May  1, 2024 - 52,506 - 1,324,693 669,649 - - - - - - -
Nov  1, 2024 - 32,382 - 1,368,557 652,735 - - - - - - -
May  1, 2025 - 60,911 - 1,464,093 775,662 - - - - - - -
Nov  1, 2025 - 41,723 - 1,438,307 817,496 - - - - - - -
May  1, 2026 - 69,286 - 2,127,984 885,620 - - - - - - -
Nov  1, 2026 - 50,917 - 1,077,176 880,415 - - - - - - -
May  1, 2027 - 75,317 - 1,089,407 853,721 - - - - - 87,783 -
Nov  1, 2027 - 55,218 10,324 1,101,532 852,307 - - - - - 153,382 -
May  1, 2028 - 81,803 76,054 1,180,894 906,888 - - - - - 128,831 -
Nov  1, 2028 - 64,376 78,704 1,209,922 898,220 - - - - - 168,505 -
May  1, 2029 (10,000) 81,038 122,145 1,283,579 948,829 (22,828) (26,580) (26,015) (20,271) (26,159) 135,275 (82,980)
Nov  1, 2029 1,287,596 73,402 127,939 1,316,218 969,575 (10,000) (10,000) 285 (6,395) - 189,644 (81,644)
May  1, 2030 1,387,538 99,211 164,365 1,567,882 1,014,602 (22,074) (25,841) (14,791) (19,679) (25,311) 172,522 (80,624)
Nov  1, 2030 1,306,007 78,774 155,126 1,593,966 1,025,892 (10,000) (10,000) 14,415 (10,000) (10,000) 214,937 (79,567)
May  1, 2031 1,290,420 98,040 (30,911) 1,653,473 233,038 (11,330) (15,132) (7,639) (9,095) (14,474) 258,946 (68,026)
Nov  1, 2031 1,205,632 76,255 (50,577) 1,682,647 227,138 (10,000) (10,000) 17,154 (10,000) (10,000) 322,056 (66,852)
May  1, 2032 1,170,737 89,920 (36,317) 903,878 310,295 (20,589) (24,428) (1,903) (17,597) - 302,687 -
Nov  1, 2032 1,100,547 71,912 - - 383,000 - - 36,074 3,912 (2,529) 319,300 -
May  1, 2033 1,051,865 72,412 - - 375,547 5,440 512,177 12,449 - - 291,103 -
Nov  1, 2033 964,359 34,210 (62,311) (15,990) 444,399 (10,000) 551,236 29,826 (10,000) (10,000) 305,212 (60,345)
May  1, 2034 936,921 53,033 (38,446) (10,000) 222,538 (19,238) 571,634 28,897 215,045 456,169 287,828 (59,268)
Nov  1, 2034 69,014 26,373 (50,253) (383,823) 216,895 91,429 612,495 55,881 230,939 477,660 310,559 (58,546)
May  1, 2035 980,029 389,582 (39,345) (395,917) 234,374 (398,598) 620,729 45,093 220,863 454,654 284,654 (57,614)
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)

Date 2019DE 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS

Nov  1, 2035 944,766 389,445 (42,948) (14,319) 2,428,888 (10,000) 664,664 71,175 237,050 470,110 306,022 (56,898)
May  1, 2036 1,085,445 421,935 (35,137) (10,000) (10,000) (14,605) 670,897 59,046 233,153 458,957 281,545 (55,490)
Nov  1, 2036 1,310,401 416,592 (42,282) (13,935) (13,470) 9,767 708,442 85,587 247,912 477,360 301,597 (54,557)
May  1, 2037 1,387,613 448,109 (35,092) (10,000) (10,000) 7,127 715,528 84,554 240,210 458,044 278,556 (53,210)
Nov  1, 2037 (251,340) 447,872 (41,092) (13,546) (12,751) 24,117 753,933 169,388 243,535 473,696 290,169 (51,923)
May  1, 2038 (246,613) 476,944 (33,549) (10,000) (10,000) 21,471 760,850 164,756 198,922 455,597 270,281 (47,140)
Nov  1, 2038 (251,165) 477,601 27,787 (13,156) (12,028) 42,069 796,615 197,875 153,198 474,201 356,688 (20,325)
May  1, 2039 (250,907) 504,212 59,640 (10,000) (10,000) 34,426 (18,255) 188,166 95,809 457,928 335,630 (11,659)
Nov  1, 2039 (252,268) 515,769 70,813 (12,765) (11,300) 53,703 (10,000) 214,754 39,992 440,436 354,938 (11,516)
May  1, 2040 (255,968) 539,307 105,096 (10,000) (10,000) 50,945 (17,613) 209,552 (13,465) 284,494 339,890 (11,157)
Nov  1, 2040 (254,648) 551,953 112,065 (12,371) (10,567) 63,984 (10,000) 230,217 (10,455) 114,048 352,254 (10,508)
May  1, 2041 (257,297) 573,151 151,667 (10,000) (10,000) 61,685 (16,966) 220,926 (13,610) (15,245) 333,328 (10,167)
Nov  1, 2041 (256,347) 586,235 162,984 (11,974) (10,000) 72,210 (10,000) 239,481 (10,778) (10,000) 343,791 (9,423)
May  1, 2042 - 619,682 211,465 - - 75,555 - 245,633 - - 341,048 -
Nov  1, 2042 - 623,537 217,823 - - 75,627 - 252,574 - - 339,487 -
May  1, 2043 - 649,376 253,820 - - 65,007 - 249,062 - - 327,870 -
Nov  1, 2043 - 666,438 270,475 - - 73,681 - 264,539 - - 334,406 -
May  1, 2044 - 493,571 303,822 - - 71,628 - 260,674 - - 323,897 -
Nov  1, 2044 - - 330,669 - - - - 271,955 - - 328,515 -
May  1, 2045 - - 361,399 - - - - 272,447 - - 324,139 -
Nov  1, 2045 - - 383,316 - - - - 286,798 - - 331,664 -
May  1, 2046 - - 431,247 - - - - 278,239 - - 318,266 -
Nov  1, 2046 - - 448,069 - - - 2,295 285,770 - - 318,809 -
May  1, 2047 - - 477,962 - - - 9,701 283,420 - - 311,684 -
Nov  1, 2047 - - 510,092 - - - 15,497 289,125 - - 208,045 -
May  1, 2048 - - - - - - 16,005 287,923 - - - -
Nov  1, 2048 - - - - - - 287,512 291,846 - - - -
May  1, 2049 - - - - - - 293,943 199,187 - - - -



Sep 21, 2021   9:08 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 2021ABC:CHFA-CONS01 )   Page 51

MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)

Date 2019DE 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS

Nov  1, 2049 - - - - - - 180,404 - - - - -
May  1, 2050 - - - - - - 67,666 - - - - -
Nov  1, 2050 - - - - - - 2,221,355 - - - - -
May  1, 2051 - - - - - - - 4,535,761 - - - -

15,192,341 11,256,658 5,086,607 24,868,928 17,960,209 340,610 10,828,762 10,890,154 2,219,194 5,849,611 11,895,744 (1,099,439)
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

MRA Withdrawals Part 1

Send to
Date Series (TAP)

Dec 31, 2020 -
May  1, 2021 2,453,778
Nov  1, 2021 3,719,581
May  1, 2022 878,531
Nov  1, 2022 535,025
May  1, 2023 2,264,791
Nov  1, 2023 2,707,141
May  1, 2024 2,677,828
Nov  1, 2024 1,442,826
May  1, 2025 1,428,698
Nov  1, 2025 3,488,575
May  1, 2026 4,142,239
Nov  1, 2026 3,788,350
May  1, 2027 3,078,679
Nov  1, 2027 2,346,706
May  1, 2028 2,109,936
Nov  1, 2028 2,047,993
May  1, 2029 1,914,775
Nov  1, 2029 1,760,718
May  1, 2030 2,504,530
Nov  1, 2030 2,403,124
May  1, 2031 5,413,354
Nov  1, 2031 3,307,955
May  1, 2032 3,165,680
Nov  1, 2032 3,040,554
May  1, 2033 3,131,720
Nov  1, 2033 2,981,199
May  1, 2034 2,391,282
Nov  1, 2034 2,046,062
May  1, 2035 3,699,089
Nov  1, 2035 6,831,405
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

MRA Withdrawals Part 1

Send to
Date Series (TAP)

May  1, 2036 4,687,213
Nov  1, 2036 5,052,260
May  1, 2037 5,303,540
Nov  1, 2037 3,492,931
May  1, 2038 3,603,618
Nov  1, 2038 3,344,482
May  1, 2039 2,333,317
Nov  1, 2039 2,555,830
May  1, 2040 1,983,043
Nov  1, 2040 1,698,513
May  1, 2041 1,621,087
Nov  1, 2041 1,240,750
May  1, 2042 1,957,736
Nov  1, 2042 1,919,726
May  1, 2043 2,047,710
Nov  1, 2043 2,133,314
May  1, 2044 2,015,051
Nov  1, 2044 1,413,725
May  1, 2045 1,125,343
Nov  1, 2045 1,162,798
May  1, 2046 1,196,201
Nov  1, 2046 1,225,947
May  1, 2047 1,157,137
Nov  1, 2047 1,099,515
May  1, 2048 394,799
Nov  1, 2048 2,145,229
May  1, 2049 503,130
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

MRA Withdrawals Part 1

Send to
Date Series (TAP)

Nov  1, 2049 180,404
May  1, 2050 77,666
Nov  1, 2050 2,221,355
May  1, 2051 4,535,761

149,131,254
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

MRA Withdrawals Part 2

MRA WITHDRAWALS - REDEMPTIONS REPORT + DEPOSITS TO SERIES (- UNSCHEDULED WITHDRAWAL FROM SERIES REDEMPTION ACCOUNT)

Withdrawals (REDEMPTION)

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE 2019FG 2019HI 2019JKL 2020ABC

- - - - - - - - - - - - - - - - - - -

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

MRA Withdrawals Part 2

Withdrawals (REDEMPTION)
Send to

Date 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Series (RED)

- - - - - - - - -

0 0 0 0 0 0 0 0
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LOAN PARTICIPATION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Participation
Part Gross Less Loan Loan Loan

Date Originations Principal Interest Prepay Receipts Servicing Revenue Balance Valuation

Dec 31, 2020 - - - - - - - 1,077,889,367 1,077,889,367
May  1, 2021 121,043,423 8,726,046 16,423,330 3,516,077 28,665,453 1,800,941 26,864,512 1,186,690,668 1,186,690,668
Nov  1, 2021 221,188,618 15,163,629 27,284,098 6,326,130 48,773,858 3,098,409 45,675,449 1,386,389,525 1,386,389,525
May  1, 2022 122,500,000 17,483,623 29,874,513 7,697,311 55,055,447 3,548,756 51,506,690 1,483,708,591 1,483,708,591
Nov  1, 2022 - 17,966,133 29,679,138 8,859,958 56,505,228 3,545,364 52,959,865 1,456,882,500 1,456,882,500
May  1, 2023 - 18,202,375 29,109,759 9,714,055 57,026,189 3,482,329 53,543,860 1,428,966,070 1,428,966,070
Nov  1, 2023 - 18,427,700 28,524,736 10,232,193 57,184,630 3,417,099 53,767,530 1,400,306,177 1,400,306,177
May  1, 2024 - 18,663,218 27,929,910 10,386,064 56,979,193 3,350,484 53,628,708 1,371,256,895 1,371,256,895
Nov  1, 2024 - 18,896,031 27,330,807 10,240,354 56,467,192 3,283,334 53,183,858 1,342,120,510 1,342,120,510
May  1, 2025 - 19,124,306 26,730,332 10,020,008 55,874,646 3,216,122 52,658,525 1,312,976,195 1,312,976,195
Nov  1, 2025 - 19,360,363 26,128,710 9,799,560 55,288,634 3,148,896 52,139,738 1,283,816,271 1,283,816,271
May  1, 2026 - 19,596,603 25,525,843 9,579,002 54,701,448 3,081,649 51,619,798 1,254,640,667 1,254,640,667
Nov  1, 2026 - 19,842,148 24,921,492 9,358,281 54,121,921 3,014,372 51,107,549 1,225,440,238 1,225,440,238
May  1, 2027 - 20,090,128 24,315,556 9,137,362 53,543,046 2,947,051 50,595,995 1,196,212,747 1,196,212,747
Nov  1, 2027 - 20,337,046 23,707,896 8,916,236 52,961,179 2,879,684 50,081,495 1,166,959,465 1,166,959,465
May  1, 2028 - 20,581,927 23,098,736 8,694,935 52,375,598 2,812,272 49,563,326 1,137,682,603 1,137,682,603
Nov  1, 2028 - 20,792,681 22,488,515 8,473,557 51,754,753 2,744,826 49,009,928 1,108,416,365 1,108,416,365
May  1, 2029 - 20,949,265 21,879,031 8,252,532 51,080,828 2,677,421 48,403,407 1,079,214,567 1,079,214,567
Nov  1, 2029 - 21,133,736 21,270,833 8,031,902 50,436,472 2,610,086 47,826,386 1,050,048,929 1,050,048,929
May  1, 2030 - 21,312,537 20,663,428 7,811,542 49,787,507 2,542,785 47,244,722 1,020,924,850 1,020,924,850
Nov  1, 2030 - 21,493,562 20,057,052 7,591,486 49,142,099 2,475,523 46,666,576 991,839,802 991,839,802
May  1, 2031 - 21,700,104 19,451,595 7,371,645 48,523,344 2,408,285 46,115,059 962,768,053 962,768,053
Nov  1, 2031 - 21,884,592 18,846,341 7,151,935 47,882,868 2,341,041 45,541,827 933,731,525 933,731,525
May  1, 2032 - 22,067,587 18,242,235 6,932,547 47,242,369 2,273,832 44,968,537 904,731,392 904,731,392
Nov  1, 2032 - 22,179,871 17,639,402 6,713,612 46,532,884 2,206,661 44,326,223 875,837,909 875,837,909
May  1, 2033 - 22,128,273 17,041,609 6,496,306 45,666,187 2,139,740 43,526,447 847,213,331 847,213,331
Nov  1, 2033 - 21,949,271 16,451,768 6,281,440 44,682,480 2,073,233 42,609,246 818,982,619 818,982,619
May  1, 2034 - 21,751,912 15,873,072 6,069,849 43,694,833 2,007,331 41,687,502 791,160,858 791,160,858
Nov  1, 2034 - 21,560,760 15,304,521 5,861,201 42,726,482 1,941,972 40,784,510 763,738,897 763,738,897
May  1, 2035 - 21,330,031 14,746,764 5,655,791 41,732,585 1,877,200 39,855,385 736,753,076 736,753,076
Nov  1, 2035 - 21,067,459 14,200,137 5,453,768 40,721,363 1,813,044 38,908,320 710,231,849 710,231,849
May  1, 2036 - 20,935,711 13,664,493 5,254,766 39,854,971 1,749,468 38,105,503 684,041,371 684,041,371
Nov  1, 2036 - 20,782,502 13,137,420 5,058,230 38,978,151 1,686,322 37,291,829 658,200,640 658,200,640
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LOAN PARTICIPATION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Participation
Part Gross Less Loan Loan Loan

Date Originations Principal Interest Prepay Receipts Servicing Revenue Balance Valuation

May  1, 2037 - 20,646,672 12,620,392 4,864,315 38,131,380 1,623,643 36,507,737 632,689,652 632,689,652
Nov  1, 2037 - 20,437,179 12,113,030 4,673,147 37,223,356 1,561,429 35,661,927 607,579,326 607,579,326
May  1, 2038 - 20,234,029 11,617,158 4,484,970 36,336,158 1,499,734 34,836,424 582,860,327 582,860,327
Nov  1, 2038 - 20,083,589 11,132,086 4,299,605 35,515,280 1,438,528 34,076,752 558,477,133 558,477,133
May  1, 2039 - 20,115,119 10,654,756 4,116,090 34,885,965 1,377,629 33,508,336 534,245,924 534,245,924
Nov  1, 2039 - 20,324,081 10,178,567 3,932,778 34,435,426 1,316,732 33,118,694 509,989,065 509,989,065
May  1, 2040 - 20,558,121 9,701,074 3,749,138 34,008,333 1,255,698 32,752,635 485,681,806 485,681,806
Nov  1, 2040 - 20,796,861 9,222,085 3,565,096 33,584,042 1,194,505 32,389,537 461,319,848 461,319,848
May  1, 2041 - 21,034,184 8,741,562 3,380,646 33,156,393 1,133,146 32,023,246 436,905,018 436,905,018
Nov  1, 2041 - 21,266,159 8,259,617 3,195,820 32,721,596 1,071,625 31,649,971 412,443,039 412,443,039
May  1, 2042 - 21,510,639 7,776,249 3,010,599 32,297,487 1,009,937 31,287,551 387,921,801 387,921,801
Nov  1, 2042 - 21,763,821 7,291,178 2,824,886 31,879,885 948,059 30,931,826 363,333,094 363,333,094
May  1, 2043 - 22,021,046 6,804,307 2,638,644 31,463,997 885,980 30,578,017 338,673,404 338,673,404
Nov  1, 2043 - 22,276,912 6,315,635 2,451,871 31,044,418 823,694 30,220,724 313,944,622 313,944,622
May  1, 2044 - 22,473,331 5,825,696 2,264,789 30,563,816 761,226 29,802,589 289,206,501 289,206,501
Nov  1, 2044 - 22,678,940 5,335,643 2,077,681 30,092,265 698,646 29,393,619 264,449,880 264,449,880
May  1, 2045 - 22,904,774 4,844,645 1,890,312 29,639,731 635,907 29,003,824 239,654,794 239,654,794
Nov  1, 2045 - 23,128,902 4,352,469 1,702,656 29,184,026 572,989 28,611,037 214,823,237 214,823,237
May  1, 2046 - 23,368,114 3,859,023 1,514,679 28,741,817 509,887 28,231,930 189,940,443 189,940,443
Nov  1, 2046 - 23,608,334 3,364,065 1,326,294 28,298,693 446,579 27,852,114 165,005,815 165,005,815
May  1, 2047 - 23,854,147 2,867,598 1,137,514 27,859,260 383,059 27,476,201 140,014,153 140,014,153
Nov  1, 2047 - 23,419,202 2,373,017 950,319 26,742,537 319,701 26,422,836 115,644,633 115,644,633
May  1, 2048 - 22,751,509 1,897,925 770,098 25,419,532 258,409 25,161,123 92,123,026 92,123,026
Nov  1, 2048 - 21,368,089 1,448,147 598,649 23,414,884 199,862 23,215,023 70,156,288 70,156,288
May  1, 2049 - 19,224,646 1,044,310 442,299 20,711,255 146,934 20,564,321 50,489,343 50,489,343
Nov  1, 2049 - 17,036,762 698,429 304,067 18,039,258 100,967 17,938,290 33,148,515 33,148,515
May  1, 2050 - 13,288,661 418,592 189,139 13,896,392 62,513 13,833,879 19,670,714 19,670,714
Nov  1, 2050 - 10,492,560 222,715 100,272 10,815,548 34,751 10,780,797 9,077,882 9,077,882
May  1, 2051 - 6,372,001 86,446 38,614 6,497,060 14,026 6,483,034 2,667,268 2,667,268
Nov  1, 2051 - 2,569,791 15,977 6,729 2,592,497 2,611 2,589,886 90,748 90,748
May  1, 2052 - 59,347 706 251 60,305 74 60,231 31,150 31,150
Nov  1, 2052 - 4,793 483 213 5,490 44 5,446 26,143 26,143
May  1, 2053 - 4,841 395 176 5,412 36 5,376 21,126 21,126
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LOAN PARTICIPATION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Participation
Part Gross Less Loan Loan Loan

Date Originations Principal Interest Prepay Receipts Servicing Revenue Balance Valuation

Nov  1, 2053 - 4,889 308 138 5,334 29 5,306 16,099 16,099
May  1, 2054 - 4,938 220 100 5,257 21 5,236 11,061 11,061
Nov  1, 2054 - 4,988 131 61 5,180 13 5,167 6,012 6,012
May  1, 2055 - 3,213 51 28 3,293 6 3,286 2,771 2,771
Nov  1, 2055 - 1,374 22 15 1,411 3 1,407 1,382 1,382
Apr 30, 2056 - 1,377 8 4 1,390 1 1,389 - -

464,732,041 1,229,179,071 862,627,788 313,442,336 2,405,249,195 106,484,166 2,298,765,030



Sep 21, 2021   9:08 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 2021ABC:CHFA-CONS01 )   Page 60

LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Participation
Loans Partial Gross Svc Exp. Part Part Part Part Gross

Date Originated First Pmt Principal Interest Prepayments Receipts Reduction Principal Interest Prepay Receipts

Dec 31, 2020 - - - - - - - - - - -
May  1, 2021 121,043,423 281,362 11,125,230 21,599,432 4,551,649 37,276,311 2,482,817 8,726,046 16,423,330 3,516,077 28,665,453
Nov  1, 2021 221,188,618 309,704 19,008,750 34,957,440 8,317,653 62,283,843 4,109,441 15,163,629 27,284,098 6,326,130 48,773,858
May  1, 2022 122,500,000 179,271 21,690,671 37,776,220 10,163,562 69,630,454 4,602,080 17,483,623 29,874,513 7,697,311 55,055,447
Nov  1, 2022 - - 22,279,851 37,522,506 11,668,306 71,470,662 4,593,315 17,966,133 29,679,138 8,859,958 56,505,228
May  1, 2023 - - 22,571,337 36,820,882 12,729,464 72,121,682 4,512,650 18,202,375 29,109,759 9,714,055 57,026,189
Nov  1, 2023 - - 22,850,275 36,100,870 13,311,372 72,262,517 4,429,362 18,427,700 28,524,736 10,232,193 57,184,630
May  1, 2024 - - 23,139,340 35,370,097 13,428,355 71,937,792 4,344,535 18,663,218 27,929,910 10,386,064 56,979,193
Nov  1, 2024 - - 23,426,342 34,634,490 13,226,009 71,286,841 4,259,086 18,896,031 27,330,807 10,240,354 56,467,192
May  1, 2025 - - 23,709,548 33,897,354 12,948,839 70,555,742 4,173,556 19,124,306 26,730,332 10,020,008 55,874,646
Nov  1, 2025 - - 24,001,289 33,158,996 12,671,579 69,831,864 4,088,008 19,360,363 26,128,710 9,799,560 55,288,634
May  1, 2026 - - 24,293,977 32,419,300 12,394,212 69,107,489 4,002,432 19,596,603 25,525,843 9,579,002 54,701,448
Nov  1, 2026 - - 24,596,747 31,678,011 12,116,683 68,391,441 3,916,817 19,842,148 24,921,492 9,358,281 54,121,921
May  1, 2027 - - 24,902,739 30,935,013 11,838,949 67,676,701 3,831,147 20,090,128 24,315,556 9,137,362 53,543,046
Nov  1, 2027 - - 25,208,469 30,190,150 11,560,996 66,959,615 3,745,417 20,337,046 23,707,896 8,916,236 52,961,179
May  1, 2028 - - 25,512,974 29,443,629 11,282,849 66,239,451 3,659,628 20,581,927 23,098,736 8,694,935 52,375,598
Nov  1, 2028 - - 25,784,175 28,695,874 11,004,600 65,484,649 3,573,786 20,792,681 22,488,515 8,473,557 51,754,753
May  1, 2029 - - 26,002,041 27,948,665 10,726,675 64,677,381 3,487,967 20,949,265 21,879,031 8,252,532 51,080,828
Nov  1, 2029 - - 26,248,644 27,202,535 10,449,107 63,900,286 3,402,196 21,133,736 21,270,833 8,031,902 50,436,472
May  1, 2030 - - 26,490,438 26,456,972 10,171,766 63,119,176 3,316,435 21,312,537 20,663,428 7,811,542 49,787,507
Nov  1, 2030 - - 26,735,332 25,712,196 9,894,680 62,342,207 3,230,686 21,493,562 20,057,052 7,591,486 49,142,099
May  1, 2031 - - 27,006,630 24,968,080 9,617,753 61,592,463 3,144,934 21,700,104 19,451,595 7,371,645 48,523,344
Nov  1, 2031 - - 27,256,775 24,223,889 9,340,897 60,821,561 3,059,146 21,884,592 18,846,341 7,151,935 47,882,868
May  1, 2032 - - 27,506,342 23,480,552 9,064,293 60,051,188 2,973,358 22,067,587 18,242,235 6,932,547 47,242,369
Nov  1, 2032 - - 27,686,127 22,738,175 8,788,069 59,212,370 2,887,575 22,179,871 17,639,402 6,713,612 46,532,884
May  1, 2033 - - 27,702,973 22,000,505 8,513,393 58,216,871 2,802,004 22,128,273 17,041,609 6,496,306 45,666,187
Nov  1, 2033 - - 27,593,372 21,270,439 8,241,069 57,104,881 2,716,807 21,949,271 16,451,768 6,281,440 44,682,480
May  1, 2034 - - 27,466,385 20,551,150 7,971,926 55,989,462 2,632,173 21,751,912 15,873,072 6,069,849 43,694,833
Nov  1, 2034 - - 27,346,593 19,841,618 7,705,625 54,893,835 2,548,038 21,560,760 15,304,521 5,861,201 42,726,482
May  1, 2035 - - 27,188,224 19,142,475 7,442,454 53,773,153 2,464,442 21,330,031 14,746,764 5,655,791 41,732,585
Nov  1, 2035 - - 26,999,031 18,454,036 7,182,556 52,635,622 2,381,414 21,067,459 14,200,137 5,453,768 40,721,363
May  1, 2036 - - 26,941,693 17,776,136 6,925,558 51,643,387 2,298,914 20,935,711 13,664,493 5,254,766 39,854,971
Nov  1, 2036 - - 26,863,942 17,106,342 6,670,897 50,641,181 2,216,789 20,782,502 13,137,420 5,058,230 38,978,151
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Participation
Loans Partial Gross Svc Exp. Part Part Part Part Gross

Date Originated First Pmt Principal Interest Prepayments Receipts Reduction Principal Interest Prepay Receipts

May  1, 2037 - - 26,804,634 16,446,110 6,418,723 49,669,467 2,135,075 20,646,672 12,620,392 4,864,315 38,131,380
Nov  1, 2037 - - 26,672,744 15,795,039 6,169,153 48,636,936 2,053,767 20,437,179 12,113,030 4,673,147 37,223,356
May  1, 2038 - - 26,548,294 15,154,935 5,922,425 47,625,653 1,972,915 20,234,029 11,617,158 4,484,970 36,336,158
Nov  1, 2038 - - 26,477,666 14,525,085 5,678,352 46,681,103 1,892,488 20,083,589 11,132,086 4,299,605 35,515,280
May  1, 2039 - - 26,590,140 13,902,411 5,435,966 45,928,517 1,812,302 20,115,119 10,654,756 4,116,090 34,885,965
Nov  1, 2039 - - 26,881,194 13,280,292 5,193,611 45,355,097 1,732,048 20,324,081 10,178,567 3,932,778 34,435,426
May  1, 2040 - - 27,198,493 12,656,260 4,950,749 44,805,502 1,651,584 20,558,121 9,701,074 3,749,138 34,008,333
Nov  1, 2040 - - 27,521,674 12,030,104 4,707,300 44,259,077 1,570,886 20,796,861 9,222,085 3,565,096 33,584,042
May  1, 2041 - - 27,844,640 11,401,762 4,463,248 43,709,651 1,489,945 21,034,184 8,741,562 3,380,646 33,156,393
Nov  1, 2041 - - 28,163,478 10,771,324 4,218,620 43,153,422 1,408,760 21,266,159 8,259,617 3,195,820 32,721,596
May  1, 2042 - - 28,496,061 10,138,769 3,973,387 42,608,216 1,327,325 21,510,639 7,776,249 3,010,599 32,297,487
Nov  1, 2042 - - 28,838,603 9,503,791 3,727,445 42,069,839 1,245,615 21,763,821 7,291,178 2,824,886 31,879,885
May  1, 2043 - - 29,186,466 8,866,273 3,480,749 41,533,488 1,163,614 22,021,046 6,804,307 2,638,644 31,463,997
Nov  1, 2043 - - 29,534,268 8,226,190 3,233,289 40,993,747 1,081,314 22,276,912 6,315,635 2,451,871 31,044,418
May  1, 2044 - - 29,823,940 7,584,051 2,985,279 40,393,270 998,737 22,473,331 5,825,696 2,264,789 30,563,816
Nov  1, 2044 - - 30,124,140 6,940,988 2,736,994 39,802,122 915,949 22,678,940 5,335,643 2,077,681 30,092,265
May  1, 2045 - - 30,445,922 6,296,143 2,488,191 39,230,256 832,902 22,904,774 4,844,645 1,890,312 29,639,731
Nov  1, 2045 - - 30,767,378 5,649,261 2,238,834 38,655,473 749,572 23,128,902 4,352,469 1,702,656 29,184,026
May  1, 2046 - - 31,105,319 5,000,225 1,988,883 38,094,427 665,951 23,368,114 3,859,023 1,514,679 28,741,817
Nov  1, 2046 - - 31,445,690 4,348,766 1,738,241 37,532,697 582,014 23,608,334 3,364,065 1,326,294 28,298,693
May  1, 2047 - - 31,793,099 3,694,865 1,486,911 36,974,875 497,751 23,854,147 2,867,598 1,137,514 27,859,260
Nov  1, 2047 - - 31,425,820 3,041,984 1,236,943 35,704,748 413,544 23,419,202 2,373,017 950,319 26,742,537
May  1, 2048 - - 30,484,356 2,411,219 995,163 33,890,738 331,660 22,751,509 1,897,925 770,098 25,419,532
Nov  1, 2048 - - 28,783,637 1,816,138 765,350 31,365,124 253,465 21,368,089 1,448,147 598,649 23,414,884
May  1, 2049 - - 25,845,616 1,280,695 554,668 27,680,979 182,498 19,224,646 1,044,310 442,299 20,711,255
Nov  1, 2049 - - 22,296,937 837,711 372,139 23,506,787 122,674 17,036,762 698,429 304,067 18,039,258
May  1, 2050 - - 16,910,446 491,094 223,456 17,624,997 73,993 13,288,661 418,592 189,139 13,896,392
Nov  1, 2050 - - 13,061,864 253,966 112,269 13,428,099 39,883 10,492,560 222,715 100,272 10,815,548
May  1, 2051 - - 6,966,655 97,223 40,342 7,104,220 15,822 6,372,001 86,446 38,614 6,497,060
Nov  1, 2051 - - 2,591,186 19,948 6,747 2,617,881 3,273 2,569,791 15,977 6,729 2,592,497
May  1, 2052 - - 59,347 706 251 60,305 74 59,347 706 251 60,305
Nov  1, 2052 - - 4,793 483 213 5,490 44 4,793 483 213 5,490
May  1, 2053 - - 4,841 395 176 5,412 36 4,841 395 176 5,412
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Participation
Loans Partial Gross Svc Exp. Part Part Part Part Gross

Date Originated First Pmt Principal Interest Prepayments Receipts Reduction Principal Interest Prepay Receipts

Nov  1, 2053 - - 4,889 308 138 5,334 29 4,889 308 138 5,334
May  1, 2054 - - 4,938 220 100 5,257 21 4,938 220 100 5,257
Nov  1, 2054 - - 4,988 131 61 5,180 13 4,988 131 61 5,180
May  1, 2055 - - 3,213 51 28 3,293 6 3,213 51 28 3,293
Nov  1, 2055 - - 1,374 22 15 1,411 3 1,374 22 15 1,411
Apr 30, 2056 - - 1,377 8 4 1,390 1 1,377 8 4 1,390

464,732,041 770,337 1,577,856,379 1,106,538,977 409,466,204 3,093,861,560 139,104,510 1,229,179,071 862,627,788 313,442,336 2,405,249,195
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Participation
Less Part Loan Loan Loan

Date Servicing Revenue Balance Valuation

Dec 31, 2020 - - 1,447,657,792 1,447,657,792
May  1, 2021 1,800,941 26,864,512 1,583,225,449 1,583,225,449
Nov  1, 2021 3,098,409 45,675,449 1,794,819,300 1,794,819,300
May  1, 2022 3,548,756 51,506,690 1,912,465,067 1,912,465,067
Nov  1, 2022 3,545,364 52,959,865 1,878,516,911 1,878,516,911
May  1, 2023 3,482,329 53,543,860 1,843,216,110 1,843,216,110
Nov  1, 2023 3,417,099 53,767,530 1,807,054,464 1,807,054,464
May  1, 2024 3,350,484 53,628,708 1,770,486,768 1,770,486,768
Nov  1, 2024 3,283,334 53,183,858 1,733,834,418 1,733,834,418
May  1, 2025 3,216,122 52,658,525 1,697,176,030 1,697,176,030
Nov  1, 2025 3,148,896 52,139,738 1,660,503,162 1,660,503,162
May  1, 2026 3,081,649 51,619,798 1,623,814,973 1,623,814,973
Nov  1, 2026 3,014,372 51,107,549 1,587,101,542 1,587,101,542
May  1, 2027 2,947,051 50,595,995 1,550,359,854 1,550,359,854
Nov  1, 2027 2,879,684 50,081,495 1,513,590,389 1,513,590,389
May  1, 2028 2,812,272 49,563,326 1,476,794,567 1,476,794,567
Nov  1, 2028 2,744,826 49,009,928 1,440,005,792 1,440,005,792
May  1, 2029 2,677,421 48,403,407 1,403,277,076 1,403,277,076
Nov  1, 2029 2,610,086 47,826,386 1,366,579,326 1,366,579,326
May  1, 2030 2,542,785 47,244,722 1,329,917,121 1,329,917,121
Nov  1, 2030 2,475,523 46,666,576 1,293,287,110 1,293,287,110
May  1, 2031 2,408,285 46,115,059 1,256,662,727 1,256,662,727
Nov  1, 2031 2,341,041 45,541,827 1,220,065,055 1,220,065,055
May  1, 2032 2,273,832 44,968,537 1,183,494,419 1,183,494,419
Nov  1, 2032 2,206,661 44,326,223 1,147,020,223 1,147,020,223
May  1, 2033 2,139,740 43,526,447 1,110,803,858 1,110,803,858
Nov  1, 2033 2,073,233 42,609,246 1,074,969,416 1,074,969,416
May  1, 2034 2,007,331 41,687,502 1,039,531,105 1,039,531,105
Nov  1, 2034 1,941,972 40,784,510 1,004,478,887 1,004,478,887
May  1, 2035 1,877,200 39,855,385 969,848,209 969,848,209
Nov  1, 2035 1,813,044 38,908,320 935,666,623 935,666,623
May  1, 2036 1,749,468 38,105,503 901,799,372 901,799,372
Nov  1, 2036 1,686,322 37,291,829 868,264,533 868,264,533
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Participation
Less Part Loan Loan Loan

Date Servicing Revenue Balance Valuation

May  1, 2037 1,623,643 36,507,737 835,041,176 835,041,176
Nov  1, 2037 1,561,429 35,661,927 802,199,279 802,199,279
May  1, 2038 1,499,734 34,836,424 769,728,561 769,728,561
Nov  1, 2038 1,438,528 34,076,752 737,572,543 737,572,543
May  1, 2039 1,377,629 33,508,336 705,546,437 705,546,437
Nov  1, 2039 1,316,732 33,118,694 673,471,632 673,471,632
May  1, 2040 1,255,698 32,752,635 641,322,390 641,322,390
Nov  1, 2040 1,194,505 32,389,537 609,093,417 609,093,417
May  1, 2041 1,133,146 32,023,246 576,785,529 576,785,529
Nov  1, 2041 1,071,625 31,649,971 544,403,431 544,403,431
May  1, 2042 1,009,937 31,287,551 511,933,983 511,933,983
Nov  1, 2042 948,059 30,931,826 479,367,935 479,367,935
May  1, 2043 885,980 30,578,017 446,700,720 446,700,720
Nov  1, 2043 823,694 30,220,724 413,933,164 413,933,164
May  1, 2044 761,226 29,802,589 381,123,944 381,123,944
Nov  1, 2044 698,646 29,393,619 348,262,810 348,262,810
May  1, 2045 635,907 29,003,824 315,328,697 315,328,697
Nov  1, 2045 572,989 28,611,037 282,322,485 282,322,485
May  1, 2046 509,887 28,231,930 249,228,283 249,228,283
Nov  1, 2046 446,579 27,852,114 216,044,352 216,044,352
May  1, 2047 383,059 27,476,201 182,764,342 182,764,342
Nov  1, 2047 319,701 26,422,836 150,101,578 150,101,578
May  1, 2048 258,409 25,161,123 118,622,060 118,622,060
Nov  1, 2048 199,862 23,215,023 89,073,073 89,073,073
May  1, 2049 146,934 20,564,321 62,672,789 62,672,789
Nov  1, 2049 100,967 17,938,290 40,003,713 40,003,713
May  1, 2050 62,513 13,833,879 22,869,810 22,869,810
Nov  1, 2050 34,751 10,780,797 9,695,677 9,695,677
May  1, 2051 14,026 6,483,034 2,688,681 2,688,681
Nov  1, 2051 2,611 2,589,886 90,748 90,748
May  1, 2052 74 60,231 31,150 31,150
Nov  1, 2052 44 5,446 26,143 26,143
May  1, 2053 36 5,376 21,126 21,126
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Participation
Less Part Loan Loan Loan

Date Servicing Revenue Balance Valuation

Nov  1, 2053 29 5,306 16,099 16,099
May  1, 2054 21 5,236 11,061 11,061
Nov  1, 2054 13 5,167 6,012 6,012
May  1, 2055 6 3,286 2,771 2,771
Nov  1, 2055 3 1,407 1,382 1,382
Apr 30, 2056 1 1,389 - -

106,484,166 2,298,765,030



Sep 21, 2021   9:08 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 2021ABC:CHFA-CONS01 )   Page 66

LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Loan Statistics

2001AA 2002A 2002B 2014A 2015A 2015B 2017A

Par Amount 11,258,413 4,126,685 5,303,478 17,155,112 24,698,423 7,017,254 26,917,053

Weighted Avg. Coupon 5.700% 5.546% 5.618% 4.998% 5.130% 4.974% 4.527%

Weighted Avg. Life 7.883 7.043 7.195 7.445 7.698 6.854 13.789

Weighted Avg. Rate 5.560% 5.320% 5.506% 5.153% 5.180% 5.101% 4.528%

WAL from Forecast Date 7.886 7.046 7.198 7.448 7.701 6.858 13.793

Weighted Avg. Maturity 13.745 12.537 13.271 13.449 14.328 12.658 26.500
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Loan Statistics

2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE

Par Amount 10,007,423 57,378,119 64,663,803 70,355,736 22,865,868 62,686,180 230,026,791

Weighted Avg. Coupon 4.405% 4.879% 4.810% 5.151% 6.081% 5.124% 4.627%

Weighted Avg. Life 10.149 12.802 13.446 14.602 7.997 14.758 14.143

Weighted Avg. Rate 4.888% 4.745% 4.933% 5.152% 5.769% 5.125% 4.699%

WAL from Forecast Date 10.152 12.805 13.450 14.605 8.000 14.762 14.147

Weighted Avg. Maturity 18.116 23.925 24.843 27.501 13.683 27.810 26.270
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Loan Statistics

2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC

Par Amount 157,542,961 133,665,775 118,758,892 141,590,865 132,399,700 145,152,768 151,201,112

Weighted Avg. Coupon 4.016% 4.033% 4.280% 4.201% 3.736% 3.001% 3.106%

Weighted Avg. Life 14.953 14.916 14.491 15.140 14.529 14.851 14.929

Weighted Avg. Rate 4.010% 4.030% 4.201% 4.206% 3.629% 3.001% 3.098%

WAL from Forecast Date 14.956 14.919 14.495 15.143 14.532 14.854 14.930

Weighted Avg. Maturity 29.058 28.980 27.767 29.186 28.092 29.736 29.717
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Loan Statistics

2021DEF 2021GHIJ 2021KLM EXCESS Total

Par Amount 96,602,428 134,349,366 149,500,000 12,098,378 1987322583

Weighted Avg. Coupon 3.000% 3.010% 2.980% 3.256% 3.965%

Weighted Avg. Life 14.953 14.938 14.909 9.383 14.256

Weighted Avg. Rate 2.994% 3.004% 2.974% 3.754% 3.906%

WAL from Forecast Date 14.953 14.939 14.909 9.386 14.259

Weighted Avg. Maturity 29.842 29.808 29.782 17.217 27.807
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ACQUISITION FUND REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Loan Originations Acquisition Revenues Acquisition Fund Valuation
Loans Less: Withdrawal Security Other Acquisition Acq. Fund  Acq. Fund  

Date Originated Discount Requirement Purchase Withdrawals Interest Revenues  Balance  Value 

Dec 31, 2020 - - - 8,022,646 - - - 8,022,646 8,022,646
Jan  1, 2021 - - - - - - - 8,022,646 8,022,646
Feb  1, 2021 33,290,768 - 33,290,768 121,000,000 10,754 843 11,597 95,721,124 95,721,124
Mar  1, 2021 45,500,000 - 45,500,000 - - - - 50,221,124 50,221,124
Apr  1, 2021 42,252,655 - 42,252,655 - - - - 7,968,469 7,968,469
May  1, 2021 - - - - 7 22,169 22,176 7,968,462 7,968,462
Jun  1, 2021 84,329,982 - 84,329,982 84,329,982 - - - 7,968,462 7,968,462
Jul  1, 2021 7,968,462 - 7,968,462 - - - - - -

Aug  1, 2021 - - - - - - - - -
Sep  1, 2021 128,890,174 - 128,890,174 128,890,174 - - - - -
Oct  1, 2021 - - - - - 1,992 1,992 - -
Nov  1, 2021 - - - - - - - - -
Dec  1, 2021 102,500,000 - 102,500,000 122,500,000 - - - 20,000,000 20,000,000
Jan  1, 2022 20,000,000 - 20,000,000 - - - - - -
Feb  1, 2022 - - - - - - - - -
Mar  1, 2022 - - - - - - - - -
Apr  1, 2022 - - - - - - - - -
May  1, 2022 - - - - - 3,200 3,200 - -

464,732,041 0 464,732,041 464,742,802 10,761 28,204 38,965
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SHORT TERM BALANCE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Revenue Balance
Loan Float Cash Revenue Less: Coverage Net Redemption Accrued Short-Term

Date Balance +  Balance =  Balance Requirement Difference Balance Interest Valuation

Dec 31, 2020 - 83,764,557 83,764,557 61,545,272 22,219,285 - - 83,764,557
May  1, 2021 - 15,841,793 15,841,793 3,310,613 12,531,180 57,359,856 - 73,201,649
Nov  1, 2021 - 14,154,849 14,154,849 3,360,978 10,793,870 22,775,819 - 36,930,668
May  1, 2022 - 13,369,925 13,369,925 3,371,986 9,997,939 20,924,742 - 34,294,667
Nov  1, 2022 - 12,637,219 12,637,219 3,379,349 9,257,870 20,676,279 - 33,313,498
May  1, 2023 - 12,449,427 12,449,427 3,360,654 9,088,773 17,457,345 - 29,906,772
Nov  1, 2023 - 12,144,860 12,144,860 3,372,114 8,772,746 15,603,545 - 27,748,405
May  1, 2024 - 11,721,547 11,721,547 3,355,904 8,365,643 13,787,067 - 25,508,614
Nov  1, 2024 - 10,189,542 10,189,542 3,376,913 6,812,630 12,017,744 - 22,207,286
May  1, 2025 - 9,495,472 9,495,472 3,362,328 6,133,144 9,041,159 - 18,536,631
Nov  1, 2025 - 11,313,131 11,313,131 3,469,977 7,843,154 5,567,119 - 16,880,250
May  1, 2026 - 11,033,261 11,033,261 3,356,303 7,676,958 4,394,110 - 15,427,371
Nov  1, 2026 - 10,831,441 10,831,441 3,451,419 7,380,022 4,643,889 - 15,475,331
May  1, 2027 - 9,488,144 9,488,144 3,500,775 5,987,369 3,756,217 - 13,244,361
Nov  1, 2027 - 7,062,699 7,062,699 3,351,604 3,711,094 3,633,220 - 10,695,919
May  1, 2028 - 4,622,595 4,622,595 3,344,552 1,278,043 4,099,409 - 8,722,004
Nov  1, 2028 - 1,917,306 1,917,306 3,343,340 (1,426,034) 4,018,375 - 5,935,680
May  1, 2029 - - - 3,338,790 (3,338,790) 2,812,585 - 2,812,585
Nov  1, 2029 - - - 3,334,685 (3,334,685) 2,156,310 - 2,156,310
May  1, 2030 - - - 3,333,128 (3,333,128) 2,168,202 - 2,168,202
Nov  1, 2030 - - - 3,326,356 (3,326,356) 2,072,119 - 2,072,119
May  1, 2031 - - - 3,327,732 (3,327,732) 2,221,154 - 2,221,154
Nov  1, 2031 - - - 3,503,891 (3,503,891) 1,999,915 - 1,999,915
May  1, 2032 - 34,567 34,567 3,490,986 (3,456,419) 2,117,862 - 2,152,429
Nov  1, 2032 - 531,430 531,430 3,311,752 (2,780,322) 2,573,687 - 3,105,117
May  1, 2033 - 307,162 307,162 3,459,227 (3,152,064) 2,580,344 - 2,887,507
Nov  1, 2033 - - - 3,304,631 (3,304,631) 2,782,489 - 2,782,489
May  1, 2034 - - - 3,311,461 (3,311,461) 3,247,026 - 3,247,026
Nov  1, 2034 - - - 3,298,414 (3,298,414) 3,218,963 - 3,218,963
May  1, 2035 - - - 3,306,881 (3,306,881) 3,314,737 - 3,314,737
Nov  1, 2035 - - - 3,291,932 (3,291,932) 1,672,863 - 1,672,863
May  1, 2036 - - - 3,302,308 (3,302,308) 1,830,399 - 1,830,399
Nov  1, 2036 - - - 3,326,551 (3,326,551) 1,785,178 - 1,785,178
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SHORT TERM BALANCE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Revenue Balance
Loan Float Cash Revenue Less: Coverage Net Redemption Accrued Short-Term

Date Balance +  Balance =  Balance Requirement Difference Balance Interest Valuation

May  1, 2037 - - - 3,297,702 (3,297,702) 1,623,864 - 1,623,864
Nov  1, 2037 - - - 3,287,194 (3,287,194) 1,506,432 - 1,506,432
May  1, 2038 - - - 541,369 (541,369) 1,488,433 - 1,488,433
Nov  1, 2038 - - - 524,719 (524,719) 1,482,991 - 1,482,991
May  1, 2039 - - - 535,060 (535,060) 1,399,442 - 1,399,442
Nov  1, 2039 - - - 518,336 (518,336) 1,399,014 - 1,399,014
May  1, 2040 - - - 528,888 (528,888) 1,398,949 - 1,398,949
Nov  1, 2040 - - - 511,901 (511,901) 1,399,046 - 1,399,046
May  1, 2041 - - - 522,924 (522,924) 1,399,442 - 1,399,442
Nov  1, 2041 - - - 505,542 (505,542) 1,028,390 - 1,028,390
May  1, 2042 - 484,367 484,367 516,981 (32,614) 1,167,566 - 1,651,933
Nov  1, 2042 - 474,375 474,375 499,762 (25,387) 1,358,741 - 1,833,116
May  1, 2043 - 1,154,195 1,154,195 510,892 643,304 2,548,793 - 3,702,988
Nov  1, 2043 - 1,809,884 1,809,884 493,531 1,316,352 2,545,499 - 4,355,383
May  1, 2044 - 3,002,333 3,002,333 504,670 2,497,662 2,328,368 - 5,330,700
Nov  1, 2044 - 4,951,939 4,951,939 487,040 4,464,900 2,727,992 - 7,679,932
May  1, 2045 - 6,906,837 6,906,837 498,850 6,407,987 1,440,519 - 8,347,356
Nov  1, 2045 - 8,826,432 8,826,432 482,120 8,344,311 1,471,314 - 10,297,745
May  1, 2046 - 10,749,973 10,749,973 492,810 10,257,162 1,512,962 - 12,262,935
Nov  1, 2046 - 12,643,981 12,643,981 477,397 12,166,584 1,571,131 - 14,215,112
May  1, 2047 - 14,534,704 14,534,704 486,620 14,048,083 1,644,236 - 16,178,940
Nov  1, 2047 - 16,384,199 16,384,199 452,672 15,931,527 1,738,379 - 18,122,578
May  1, 2048 - 18,247,655 18,247,655 460,455 17,787,201 2,226,750 - 20,474,405
Nov  1, 2048 - 20,077,235 20,077,235 440,000 19,637,235 2,024,486 - 22,101,721
May  1, 2049 - 21,909,025 21,899,025 436,815 21,462,210 2,093,498 - 24,002,522
Nov  1, 2049 - 23,622,634 23,612,634 330,000 23,282,634 1,662,947 - 25,285,580
May  1, 2050 - 25,315,560 25,295,560 213,259 25,082,301 1,698,069 - 27,013,629
Nov  1, 2050 - 27,036,817 27,016,817 170,000 26,846,817 1,661,215 - 28,698,033
May  1, 2051 - 18,140,210 18,120,210 140,000 17,980,210 1,232,758 - 19,372,967
Nov  1, 2051 - 139,969 120,000 120,000 - - - 139,969
May  1, 2052 - 129,969 110,000 110,000 - - - 129,969
Nov  1, 2052 - 129,969 110,000 110,000 - - - 129,969
May  1, 2053 - 129,969 110,000 110,000 - - - 129,969
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SHORT TERM BALANCE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Revenue Balance
Loan Float Cash Revenue Less: Coverage Net Redemption Accrued Short-Term

Date Balance +  Balance =  Balance Requirement Difference Balance Interest Valuation

Nov  1, 2053 - 129,969 110,000 110,000 - - - 129,969
May  1, 2054 - 129,969 110,000 110,000 - - - 129,969
Nov  1, 2054 - 129,969 110,000 110,000 - - - 129,969
May  1, 2055 - 19,969 - - - - - 19,969
Nov  1, 2055 - 19,969 - - - - - 19,969
May  1, 2056 - 19,969 - - - - - 19,969

0
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RESERVE FUND REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Reserve Revenues Reserve Valuation
Scheduled Arb. Rule Fund Withdrawal Reserve Net Repl Accrued Reserve Reserve Reserve Reserve

Date Principal Reduction Transfers Pre (-Dis) Interest Revenues (-Taps) Interest Balance Value Requirement Surplus

Dec 31, 2020 - - - - - - - - 31,249,020 31,249,020 15,487,650 15,761,370
May  1, 2021 1,217,288 - - - 364,450 1,581,739 - - 30,031,732 30,031,732 14,973,175 15,058,557
Nov  1, 2021 519,265 - - - 511,275 1,030,539 - - 29,512,467 29,512,467 14,031,700 15,480,767
May  1, 2022 247,375 - - - 501,797 749,172 - - 29,265,092 29,265,092 13,629,600 15,635,492
Nov  1, 2022 1,357,875 - - - 500,559 1,858,434 - - 27,907,217 27,907,217 13,230,850 14,676,367
May  1, 2023 297,375 - - - 457,617 754,992 - - 27,609,842 27,609,842 12,808,350 14,801,492
Nov  1, 2023 258,000 - - - 453,203 711,203 - - 27,351,842 27,351,842 12,423,475 14,928,367
May  1, 2024 231,250 - - - 460,122 691,372 - - 27,120,592 27,120,592 12,064,025 15,056,567
Nov  1, 2024 228,750 - - - 463,372 692,122 - - 26,891,842 26,891,842 11,705,575 15,186,267
May  1, 2025 235,875 - - - 457,857 693,732 - - 26,655,967 26,655,967 11,337,925 15,318,042
Nov  1, 2025 6,723,996 - - - 454,812 7,178,809 - - 19,931,971 19,931,971 10,978,450 8,953,521
May  1, 2026 192,500 - - - 246,470 438,970 - - 19,739,471 19,739,471 10,650,850 9,088,621
Nov  1, 2026 191,280 - - - 244,698 435,977 - - 19,548,191 19,548,191 10,324,200 9,223,991
May  1, 2027 176,600 - - - 257,750 434,350 - - 19,371,591 19,371,591 10,007,350 9,364,241
Nov  1, 2027 172,725 - - - 266,307 439,032 - - 19,198,866 19,198,866 9,691,625 9,507,241
May  1, 2028 134,550 - - - 262,939 397,489 - - 19,064,316 19,064,316 9,412,075 9,652,241
Nov  1, 2028 168,000 - - - 262,196 430,196 - - 18,896,316 18,896,316 9,096,825 9,799,491
May  1, 2029 167,700 - - - 258,392 426,092 - - 18,728,616 18,728,616 8,779,875 9,948,741
Nov  1, 2029 268,253 - - - 257,668 525,921 (3,246,536) - 15,213,827 15,213,827 8,336,325 6,877,502
May  1, 2030 202,250 - - - 172,915 375,165 (2,654,388) - 12,357,189 12,357,189 7,967,325 4,389,864
Nov  1, 2030 224,073 - - - 156,124 380,197 (2,811,611) - 9,321,505 9,321,505 7,597,225 1,724,280
May  1, 2031 1,967,800 - - - 89,493 2,057,293 (593,639) - 6,760,066 6,760,066 5,518,425 1,241,641
Nov  1, 2031 264,300 - - - 80,558 344,858 (336,001) - 6,159,765 6,159,765 5,234,125 925,640
May  1, 2032 262,950 - - - 74,131 337,081 (185,240) - 5,711,575 5,711,575 4,950,925 760,650
Nov  1, 2032 269,150 - - - 58,038 327,188 - - 5,442,425 5,442,425 4,660,775 781,650
May  1, 2033 280,650 - - - 45,547 326,197 - - 5,161,775 5,161,775 4,359,125 802,650
Nov  1, 2033 279,025 - - - 42,954 321,979 (149,711) - 4,733,039 4,733,039 4,058,100 674,939
May  1, 2034 283,775 - - - 38,910 322,685 (1,407,274) - 3,041,989 3,041,989 3,752,075 (710,086)
Nov  1, 2034 230,725 - - - 26,997 257,722 (2,045,347) - 765,917 765,917 3,420,350 (2,654,433)
May  1, 2035 - - - - 5,380 5,380 (765,917) - - - 2,704,125 (2,704,125)
Nov  1, 2035 - - - - 85 85 - - - - 2,367,800 (2,367,800)
May  1, 2036 - - - - - - - - - - 2,068,300 (2,068,300)
Nov  1, 2036 - - - - - - - - - - 1,766,525 (1,766,525)
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RESERVE FUND REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Reserve Revenues Reserve Valuation
Scheduled Arb. Rule Fund Withdrawal Reserve Net Repl Accrued Reserve Reserve Reserve Reserve

Date Principal Reduction Transfers Pre (-Dis) Interest Revenues (-Taps) Interest Balance Value Requirement Surplus

May  1, 2037 - - - - - - - - - - 1,462,700 (1,462,700)
Nov  1, 2037 - - - - - - - - - - 1,248,975 (1,248,975)
May  1, 2038 - - - - - - - - - - 1,133,425 (1,133,425)
Nov  1, 2038 - - - - - - - - - - 1,018,850 (1,018,850)
May  1, 2039 - - - - - - - - - - 932,875 (932,875)
Nov  1, 2039 - - - - - - - - - - 850,025 (850,025)
May  1, 2040 - - - - - - - - - - 767,400 (767,400)
Nov  1, 2040 - - - - - - - - - - 684,825 (684,825)
May  1, 2041 - - - - - - - - - - 602,325 (602,325)
Nov  1, 2041 - - - - - - - - - - 527,200 (527,200)
May  1, 2042 - - - - - - - - - - 463,225 (463,225)
Nov  1, 2042 - - - - - - - - - - 422,100 (422,100)
May  1, 2043 - - - - - - - - - - 379,400 (379,400)
Nov  1, 2043 - - - - - - - - - - 295,300 (295,300)
May  1, 2044 - - - - - - - - - - 206,625 (206,625)
Nov  1, 2044 - - - - - - - - - - 109,125 (109,125)
May  1, 2045 - - - - - - - - - - 53,550 (53,550)
Nov  1, 2045 - - - - - - - - - - 39,825 (39,825)
May  1, 2046 - - - - - - - - - - 26,025 (26,025)
Nov  1, 2046 - - - - - - - - - - 12,075 (12,075)
May  1, 2047 - - - - - - - - - - - -

17,053,355 0 0 0 7,472,615 24,525,970 (14,195,665)
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Bond Debt Service Bond Valuation
Maturing Interest Total Redeemed Total Bond Unpaid Accreted

Date Principal Paid Debt Serv Principal Bond Payment Balance Interest Bond-Value

Dec 31, 2020 - - - - - 1,166,385,699 - 1,166,385,699
May  1, 2021 18,730,000 13,400,642 32,130,642 2,636,094 34,766,736 1,270,019,605 - 1,270,019,605
Nov  1, 2021 21,510,000 15,077,212 36,587,212 43,065,695 79,652,907 1,420,443,910 - 1,420,443,910
May  1, 2022 21,195,000 15,709,758 36,904,758 10,460,307 47,365,065 1,513,788,603 - 1,513,788,603
Nov  1, 2022 21,175,000 15,531,448 36,706,448 11,009,739 47,716,187 1,481,603,864 - 1,481,603,864
May  1, 2023 22,830,000 15,149,443 37,979,443 13,197,359 51,176,802 1,445,576,505 - 1,445,576,505
Nov  1, 2023 23,035,000 14,773,490 37,808,490 12,547,301 50,355,791 1,409,994,204 - 1,409,994,204
May  1, 2024 23,200,000 15,218,535 38,418,535 12,334,345 50,752,880 1,374,459,859 - 1,374,459,859
Nov  1, 2024 23,495,000 15,235,246 38,730,246 11,732,050 50,462,296 1,339,232,809 - 1,339,232,809
May  1, 2025 23,950,000 14,845,526 38,795,526 11,486,665 50,282,191 1,303,796,144 - 1,303,796,144
Nov  1, 2025 24,050,000 14,351,053 38,401,053 11,311,456 49,712,509 1,268,434,688 - 1,268,434,688
May  1, 2026 24,180,000 14,124,517 38,304,517 11,186,426 49,490,943 1,233,068,262 - 1,233,068,262
Nov  1, 2026 22,570,000 13,521,330 36,091,330 11,191,575 47,282,905 1,199,306,687 - 1,199,306,687
May  1, 2027 22,500,000 14,281,475 36,781,475 10,996,903 47,778,378 1,165,809,784 - 1,165,809,784
Nov  1, 2027 23,405,000 14,631,156 38,036,156 10,047,407 48,083,563 1,132,357,377 - 1,132,357,377
May  1, 2028 22,960,000 14,065,961 37,025,961 9,948,093 46,974,054 1,099,449,284 - 1,099,449,284
Nov  1, 2028 23,005,000 13,646,129 36,651,129 10,798,957 47,450,086 1,065,645,327 - 1,065,645,327
May  1, 2029 23,260,000 13,206,391 36,466,391 10,825,002 47,291,393 1,031,560,325 - 1,031,560,325
Nov  1, 2029 26,215,000 12,772,165 38,987,165 8,631,224 47,618,389 996,714,101 - 996,714,101
May  1, 2030 24,735,000 12,351,575 37,086,575 8,647,630 45,734,205 963,331,471 - 963,331,471
Nov  1, 2030 24,920,000 11,954,099 36,874,099 8,729,214 45,603,313 929,682,257 - 929,682,257
May  1, 2031 25,945,000 12,176,266 38,121,266 6,775,981 44,897,247 896,961,276 - 896,961,276
Nov  1, 2031 24,350,000 11,904,046 36,254,046 6,872,929 43,126,975 865,738,347 - 865,738,347
May  1, 2032 23,740,000 11,700,596 35,440,596 6,605,058 42,045,654 835,393,289 - 835,393,289
Nov  1, 2032 22,545,000 11,459,679 34,004,679 6,597,369 40,602,048 806,250,920 - 806,250,920
May  1, 2033 22,450,000 10,765,163 33,215,163 7,844,863 41,060,026 775,956,057 - 775,956,057
Nov  1, 2033 21,900,000 10,643,695 32,543,695 7,812,541 40,356,236 746,243,516 - 746,243,516
May  1, 2034 20,200,000 10,101,283 30,301,283 9,840,404 40,141,687 716,203,112 - 716,203,112
Nov  1, 2034 20,270,000 9,692,296 29,962,296 10,463,450 40,425,746 685,469,662 - 685,469,662
May  1, 2035 20,605,000 9,264,686 29,869,686 10,211,680 40,081,366 654,652,982 - 654,652,982
Nov  1, 2035 22,995,000 8,850,211 31,845,211 10,290,095 42,135,306 621,367,887 - 621,367,887
May  1, 2036 19,495,000 8,406,997 27,901,997 8,893,699 36,795,696 592,979,188 - 592,979,188
Nov  1, 2036 19,655,000 7,988,027 27,643,027 9,092,486 36,735,513 564,231,702 - 564,231,702
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Bond Debt Service Bond Valuation
Maturing Interest Total Redeemed Total Bond Unpaid Accreted

Date Principal Paid Debt Serv Principal Bond Payment Balance Interest Bond-Value

May  1, 2037 19,070,000 7,680,363 26,750,363 9,941,463 36,691,826 535,220,239 - 535,220,239
Nov  1, 2037 16,915,000 7,255,731 24,170,731 10,060,625 34,231,356 508,244,614 - 508,244,614
May  1, 2038 15,240,000 6,909,738 22,149,738 10,919,978 33,069,716 482,084,636 - 482,084,636
Nov  1, 2038 14,700,000 6,538,640 21,238,640 11,654,519 32,893,159 455,730,117 - 455,730,117
May  1, 2039 14,800,000 6,165,789 20,965,789 10,684,250 31,650,039 430,245,867 - 430,245,867
Nov  1, 2039 15,230,000 5,812,580 21,042,580 10,494,172 31,536,752 404,521,695 - 404,521,695
May  1, 2040 15,525,000 5,458,304 20,983,304 9,739,285 30,722,589 379,257,410 - 379,257,410
Nov  1, 2040 15,285,000 5,113,060 20,398,060 9,529,590 29,927,650 354,442,820 - 354,442,820
May  1, 2041 15,000,000 4,774,379 19,774,379 9,310,088 29,084,467 330,132,732 - 330,132,732
Nov  1, 2041 14,535,000 4,441,148 18,976,148 8,485,779 27,461,927 307,111,953 - 307,111,953
May  1, 2042 14,180,000 4,125,855 18,305,855 7,556,668 25,862,523 285,375,285 - 285,375,285
Nov  1, 2042 14,250,000 3,830,073 18,080,073 7,512,747 25,592,820 263,612,538 - 263,612,538
May  1, 2043 14,510,000 3,534,842 18,044,842 7,784,027 25,828,869 241,318,511 - 241,318,511
Nov  1, 2043 14,580,000 3,229,282 17,809,282 9,090,503 26,899,785 217,648,008 - 217,648,008
May  1, 2044 14,510,000 2,898,475 17,408,475 8,857,174 26,265,649 194,280,834 - 194,280,834
Nov  1, 2044 13,055,000 2,570,227 15,625,227 8,414,048 24,039,275 172,811,786 - 172,811,786
May  1, 2045 11,310,000 2,256,970 13,566,970 7,016,122 20,583,092 154,485,664 - 154,485,664
Nov  1, 2045 10,830,000 1,991,971 12,821,971 5,408,395 18,230,366 138,247,269 - 138,247,269
May  1, 2046 10,765,000 1,767,337 12,532,337 5,570,871 18,103,208 121,911,398 - 121,911,398
Nov  1, 2046 10,590,000 1,541,370 12,131,370 5,828,552 17,959,922 105,492,846 - 105,492,846
May  1, 2047 10,365,000 1,314,087 11,679,087 6,026,435 17,705,522 89,101,411 - 89,101,411
Nov  1, 2047 10,045,000 1,089,330 11,134,330 5,138,068 16,272,398 73,918,343 - 73,918,343
May  1, 2048 8,150,000 887,385 9,037,385 4,178,967 13,216,352 61,589,376 - 61,589,376
Nov  1, 2048 7,475,000 721,894 8,196,894 5,297,937 13,494,831 48,816,439 - 48,816,439
May  1, 2049 4,680,000 545,807 5,225,807 5,192,017 10,417,824 38,944,422 - 38,944,422
Nov  1, 2049 4,105,000 430,611 4,535,611 4,371,203 8,906,814 30,468,219 - 30,468,219
May  1, 2050 3,625,000 333,373 3,958,373 4,015,496 7,973,869 22,827,723 - 22,827,723
Nov  1, 2050 6,520,000 245,268 6,765,268 3,199,896 9,965,164 13,107,827 - 13,107,827
May  1, 2051 6,775,000 125,416 6,900,416 2,802,132 9,702,548 3,530,695 - 3,530,695
Nov  1, 2051 3,243,900 23,568 3,267,468 286,795 3,554,263 - - -

1,074,933,900 500,412,967 1,575,346,867 556,451,799 2,131,798,666
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Bond Statistics - Consolidated

2001AA 2002A 2002B 2014A 2015A 2015B 2017A

Par Amount 42,100,000.01 1,300,000.01 5,075,000.02 12,120,000.00 23,665,000.00 6,155,000.00 26,915,699.00

Accrued Int. - - - - - - -

Issue Discount - - - - (346,364.00) - -

Proceeds 42,100,000.01 1,300,000.01 5,075,000.02 12,120,000.00 24,011,364.00 6,155,000.00 26,915,699.00

Bond Year 317,997,500 935,000 3,820,000 34,193,750 91,976,250 13,855,000 371,297,630

Avg. Price 100.000 100.000 100.000 100.000 101.464 100.000 100.000

Avg. Coupon - - - 3.175% 3.063% 2.852% 3.000%

Avg. Rate 1.143% 0.263% 0.263% 3.353% 3.288% 2.992% 3.000%

Avg. Life(Dated) 7.553 0.719 0.753 2.821 3.887 2.251 13.795

Avg. Life(Delivery) 7.553 0.719 0.753 2.821 3.887 2.251 13.795

Avg. Mat. Date May 20, 2028 Jul 19, 2021 Aug  1, 2021 Aug 26, 2023 Sep 20, 2024 Feb  1, 2023 Oct 17, 2034

Weighted Avg Maturity 7.553 0.719 0.753 2.821 3.910 2.251 13.795

Gross Bond NIC 1.143125% 0.262502% 0.262500% 3.353386% 2.911136% 2.992205% 3.000000%

Net   Bond NIC 1.143125% 0.262502% 0.262500% 3.353386% 2.911136% 2.992205% 3.058969%

Gross Bond TIC 1.114046% 0.262502% 0.262500% 3.347696% 2.864948% 2.988813% 2.999999%
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Bond Statistics - Consolidated

Net Bond TIC 1.114046% 0.262502% 0.262500% 3.347696% 2.864948% 2.988813% 3.076540%

Duration 7.354 0.719 0.752 2.675 3.626 2.174 10.719
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Bond Statistics - Consolidated

2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE

Par Amount 11,755,000.00 47,015,000.00 57,835,000.00 63,990,000.00 25,705,000.00 72,480,000.00 116,320,000.00

Accrued Int. - - - - - - -

Issue Discount - (1,678,910.30) (1,366,429.70) (1,878,328.05) - (2,169,014.45) (2,900,172.75)

Proceeds 11,755,000.00 48,693,910.30 59,201,429.70 65,868,328.05 25,705,000.00 74,649,014.45 119,220,172.75

Bond Year 63,465,000 540,165,000 796,840,000 860,972,500 122,177,500 854,702,500 1,464,392,500

Avg. Price 100.000 103.571 102.363 102.935 100.000 102.993 102.493

Avg. Coupon 2.300% 1.751% 1.825% 3.606% 3.423% 3.982% 2.987%

Avg. Rate 0.877% 2.207% 2.361% 3.872% 3.554% 2.899% 2.720%

Avg. Life(Dated) 5.399 11.489 13.778 13.455 4.753 11.792 12.589

Avg. Life(Delivery) 5.399 11.489 13.778 13.455 4.753 11.792 12.589

Avg. Mat. Date Mar 24, 2026 Apr 27, 2032 Aug 11, 2034 Apr 14, 2034 Aug  2, 2025 Aug 16, 2032 Jun  3, 2033

Weighted Avg Maturity 5.399 11.447 13.776 13.558 4.753 11.706 12.716

Gross Bond NIC 0.876986% 1.895741% 2.189367% 3.654032% 3.553556% 2.645282% 2.521963%

Net   Bond NIC 0.876986% 1.895741% 2.189367% 3.654032% 3.553556% 2.645282% 2.521963%

Gross Bond TIC 0.867368% 1.819233% 2.099821% 3.525994% 3.546137% 2.613548% 2.374118%
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Bond Statistics - Consolidated

Net Bond TIC 0.867368% 1.819233% 2.099821% 3.525994% 3.546137% 2.613548% 2.374118%

Duration 5.283 10.249 11.845 9.992 4.321 9.494 10.799
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Bond Statistics - Consolidated

2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC

Par Amount 73,910,000.00 95,440,000.00 121,100,000.00 123,270,000.00 111,235,000.00 129,000,000.00 125,000,000.00

Accrued Int. - - - - - - -

Issue Discount (2,400,785.40) (3,339,378.60) (3,729,605.50) (4,166,478.00) (3,732,933.20) (3,170,639.60) (4,331,496.45)

Proceeds 76,310,785.40 98,779,378.60 124,829,605.50 127,436,478.00 114,967,933.20 132,170,639.60 129,331,496.45

Bond Year 1,033,205,000 1,326,505,000 1,237,552,500 1,226,985,000 1,524,827,500 2,002,871,667 1,984,892,222

Avg. Price 103.248 103.499 103.080 103.380 103.356 102.458 103.465

Avg. Coupon 3.518% 3.272% 3.002% 2.826% 2.069% 1.961% 2.025%

Avg. Rate 2.660% 2.639% 3.011% 2.660% 2.095% 2.137% 2.055%

Avg. Life(Dated) 13.979 13.899 10.219 9.954 13.708 15.526 15.879

Avg. Life(Delivery) 13.979 13.899 10.219 9.954 13.708 15.526 15.879

Avg. Mat. Date Oct 23, 2034 Sep 24, 2034 Jan 19, 2031 Oct 14, 2030 Jul 15, 2034 May  8, 2036 Dec  7, 2036

Weighted Avg Maturity 13.937 13.824 10.363 10.041 13.640 15.587 15.845

Gross Bond NIC 2.428070% 2.387513% 2.709312% 2.320397% 1.850395% 1.978389% 1.837071%

Net   Bond NIC 2.428070% 2.387513% 2.709312% 2.320397% 1.850395% 1.978389% 1.837071%

Gross Bond TIC 2.358327% 2.318813% 2.572073% 2.223474% 1.786026% 1.900671% 1.765129%
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Bond Statistics - Consolidated

Net Bond TIC 2.358327% 2.318813% 2.572073% 2.223474% 1.786026% 1.900671% 1.765129%

Duration 11.537 11.323 8.833 8.787 11.776 13.209 13.475
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Bond Statistics - Consolidated

2021DEF 2021GHIJ 2021KLM EXCESS Total

Par Amount 85,000,000.00 130,000,000.00 125,000,000.00 0.01 1,631,385,699

Accrued Int. - - - - -

Issue Discount (2,273,517.40) (2,901,801.25) (4,271,700.00) - (44,657,555)

Proceeds 87,273,517.40 132,901,801.25 129,271,700.00 0.01 1676043254

Bond Year 1,124,528,711 1,758,963,420 1,880,257,222 0 20,637,378,373

Avg. Price 102.675 102.232 103.417 100.000 102.737

Avg. Coupon 2.203% 1.686% 1.910% - 2.479%

Avg. Rate 2.248% 1.988% 2.089% - 2.425%

Avg. Life(Dated) 13.230 13.530 15.042 20.500 12.650

Avg. Life(Delivery) 13.230 13.530 15.042 20.500 12.650

Avg. Mat. Date Aug 12, 2034 Feb 28, 2035 Dec  3, 2036 May  1, 2041 Jun 23, 2033

Weighted Avg Maturity 13.187 13.504 15.011 20.500 12.675

Gross Bond NIC 2.045722% 1.823279% 1.861886% - 2.208%

Net   Bond NIC 2.045722% 1.823279% 1.861886% - 2.209%

Gross Bond TIC 2.012245% 1.784815% 1.794584% - 2.137%
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Bond Statistics - Consolidated

Net Bond TIC 2.012245% 1.784815% 1.794584% - 1.884%

Duration 11.107 11.644 12.814 20.500 10.844
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Class I

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2020 - - - - - 1,031,465,000 1,031,465,000
May  1, 2021 17,890,000 12,146,906 30,036,906 2,416,094 32,453,000 1,163,074,605 1,163,074,605
Nov  1, 2021 20,650,000 13,823,298 34,473,298 36,140,695 70,613,993 1,295,283,910 1,295,283,910
May  1, 2022 20,315,000 14,551,033 34,866,033 7,545,307 42,411,340 1,392,423,603 1,392,423,603
Nov  1, 2022 20,275,000 14,431,784 34,706,784 9,279,739 43,986,523 1,362,868,864 1,362,868,864
May  1, 2023 21,905,000 14,083,473 35,988,473 11,647,359 47,635,832 1,329,316,505 1,329,316,505
Nov  1, 2023 21,735,000 13,736,626 35,471,626 11,022,301 46,493,927 1,296,559,204 1,296,559,204
May  1, 2024 21,890,000 14,105,945 35,995,945 11,114,345 47,110,290 1,263,554,859 1,263,554,859
Nov  1, 2024 22,165,000 14,099,030 36,264,030 10,557,050 46,821,080 1,230,832,809 1,230,832,809
May  1, 2025 22,600,000 13,736,873 36,336,873 10,346,665 46,683,538 1,197,886,144 1,197,886,144
Nov  1, 2025 22,685,000 13,270,523 35,955,523 10,181,456 46,136,979 1,165,019,688 1,165,019,688
May  1, 2026 22,795,000 13,079,883 35,874,883 10,061,426 45,936,309 1,132,163,262 1,132,163,262
Nov  1, 2026 21,165,000 12,509,381 33,674,381 10,116,575 43,790,956 1,100,881,687 1,100,881,687
May  1, 2027 21,070,000 13,161,795 34,231,795 9,976,903 44,208,698 1,069,834,784 1,069,834,784
Nov  1, 2027 21,960,000 13,475,012 35,435,012 9,032,407 44,467,419 1,038,842,377 1,038,842,377
May  1, 2028 21,495,000 12,941,655 34,436,655 8,933,093 43,369,748 1,008,414,284 1,008,414,284
Nov  1, 2028 21,515,000 12,554,255 34,069,255 9,778,957 43,848,212 977,120,327 977,120,327
May  1, 2029 21,750,000 12,147,734 33,897,734 9,805,002 43,702,736 945,565,325 945,565,325
Nov  1, 2029 24,680,000 11,747,382 36,427,382 7,606,224 44,033,606 913,279,101 913,279,101
May  1, 2030 22,895,000 11,361,412 34,256,412 7,667,630 41,924,042 882,716,471 882,716,471
Nov  1, 2030 23,050,000 11,003,179 34,053,179 7,744,214 41,797,393 851,922,257 851,922,257
May  1, 2031 22,430,000 11,186,167 33,616,167 6,005,981 39,622,148 823,486,276 823,486,276
Nov  1, 2031 20,800,000 10,931,050 31,731,050 5,937,929 37,668,979 796,748,347 796,748,347
May  1, 2032 20,205,000 10,788,738 30,993,738 5,695,058 36,688,796 770,848,289 770,848,289
Nov  1, 2032 18,950,000 10,608,807 29,558,807 5,632,369 35,191,176 746,265,920 746,265,920
May  1, 2033 18,805,000 9,976,651 28,781,651 6,869,863 35,651,514 720,591,057 720,591,057
Nov  1, 2033 18,475,000 9,918,535 28,393,535 6,832,541 35,226,076 695,283,516 695,283,516
May  1, 2034 18,475,000 9,436,495 27,911,495 8,970,404 36,881,899 667,838,112 667,838,112
Nov  1, 2034 18,515,000 9,059,860 27,574,860 9,658,450 37,233,310 639,664,662 639,664,662
May  1, 2035 18,800,000 8,663,505 27,463,505 9,406,680 36,870,185 611,457,982 611,457,982
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Class I

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2035 21,155,000 8,280,760 29,435,760 9,515,095 38,950,855 580,787,887 580,787,887
May  1, 2036 17,610,000 7,868,912 25,478,912 8,133,699 33,612,611 555,044,188 555,044,188
Nov  1, 2036 17,740,000 7,481,417 25,221,417 8,357,486 33,578,903 528,946,702 528,946,702
May  1, 2037 17,135,000 7,204,979 24,339,979 9,206,463 33,546,442 502,605,239 502,605,239
Nov  1, 2037 15,520,000 6,811,708 22,331,708 9,330,625 31,662,333 477,754,614 477,754,614
May  1, 2038 13,890,000 6,491,894 20,381,894 10,184,978 30,566,872 453,679,636 453,679,636
Nov  1, 2038 13,165,000 6,146,655 19,311,655 10,919,519 30,231,174 429,595,117 429,595,117
May  1, 2039 13,205,000 5,801,420 19,006,420 9,949,250 28,955,670 406,440,867 406,440,867
Nov  1, 2039 13,810,000 5,476,398 19,286,398 9,759,172 29,045,570 382,871,695 382,871,695
May  1, 2040 14,075,000 5,148,702 19,223,702 8,989,285 28,212,987 359,807,410 359,807,410
Nov  1, 2040 13,805,000 4,830,527 18,635,527 8,784,590 27,420,117 337,217,820 337,217,820
May  1, 2041 13,480,000 4,519,149 17,999,149 7,985,088 25,984,237 315,752,732 315,752,732
Nov  1, 2041 13,725,000 4,219,399 17,944,399 7,095,779 25,040,178 294,931,953 294,931,953
May  1, 2042 13,965,000 3,931,549 17,896,549 6,161,668 24,058,217 274,805,285 274,805,285
Nov  1, 2042 14,040,000 3,657,660 17,697,660 6,112,747 23,810,407 254,652,538 254,652,538
May  1, 2043 14,310,000 3,384,323 17,694,323 6,224,027 23,918,350 234,118,511 234,118,511
Nov  1, 2043 14,385,000 3,102,157 17,487,157 7,460,503 24,947,660 212,273,008 212,273,008
May  1, 2044 14,325,000 2,795,506 17,120,506 7,517,174 24,637,680 190,430,834 190,430,834
Nov  1, 2044 12,880,000 2,488,414 15,368,414 8,064,048 23,432,462 169,486,786 169,486,786
May  1, 2045 11,145,000 2,186,314 13,331,314 6,651,122 19,982,436 151,690,664 151,690,664
Nov  1, 2045 10,685,000 1,932,577 12,617,577 5,018,395 17,635,972 135,987,269 135,987,269
May  1, 2046 10,635,000 1,719,312 12,354,312 5,160,871 17,515,183 120,191,398 120,191,398
Nov  1, 2046 10,480,000 1,504,820 11,984,820 5,398,552 17,383,372 104,312,846 104,312,846
May  1, 2047 10,285,000 1,289,012 11,574,012 5,561,435 17,135,447 88,466,411 88,466,411
Nov  1, 2047 9,995,000 1,075,836 11,070,836 4,638,068 15,708,904 73,833,343 73,833,343
May  1, 2048 8,130,000 885,579 9,015,579 4,113,967 13,129,546 61,589,376 61,589,376
Nov  1, 2048 7,475,000 721,894 8,196,894 5,297,937 13,494,831 48,816,439 48,816,439
May  1, 2049 4,680,000 545,807 5,225,807 5,192,017 10,417,824 38,944,422 38,944,422
Nov  1, 2049 4,105,000 430,611 4,535,611 4,371,203 8,906,814 30,468,219 30,468,219



Sep 21, 2021   9:08 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 2021ABC:CHFA-CONS01 )   Page 88

AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Class I

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

May  1, 2050 3,625,000 333,373 3,958,373 4,015,496 7,973,869 22,827,723 22,827,723
Nov  1, 2050 6,520,000 245,268 6,765,268 3,199,896 9,965,164 13,107,827 13,107,827
May  1, 2051 6,775,000 125,416 6,900,416 2,802,132 9,702,548 3,530,695 3,530,695
Nov  1, 2051 3,243,900 23,568 3,267,468 286,795 3,554,263 - -

999,938,900 465,197,900 1,465,136,800 497,441,799 1,962,578,599
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Class II

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2020 - - - - - 73,550,000 73,550,000
May  1, 2021 840,000 521,568 1,361,568 35,000 1,396,568 72,675,000 72,675,000
Nov  1, 2021 860,000 525,676 1,385,676 2,545,000 3,930,676 95,270,000 95,270,000
May  1, 2022 880,000 523,563 1,403,563 820,000 2,223,563 93,570,000 93,570,000
Nov  1, 2022 900,000 509,020 1,409,020 830,000 2,239,020 91,840,000 91,840,000
May  1, 2023 925,000 494,452 1,419,452 880,000 2,299,452 90,035,000 90,035,000
Nov  1, 2023 1,300,000 479,583 1,779,583 915,000 2,694,583 87,820,000 87,820,000
May  1, 2024 1,310,000 568,271 1,878,271 625,000 2,503,271 85,885,000 85,885,000
Nov  1, 2024 1,330,000 604,541 1,934,541 595,000 2,529,541 83,960,000 83,960,000
May  1, 2025 1,350,000 589,303 1,939,303 560,000 2,499,303 82,050,000 82,050,000
Nov  1, 2025 1,365,000 573,505 1,938,505 560,000 2,498,505 80,125,000 80,125,000
May  1, 2026 1,385,000 549,722 1,934,722 555,000 2,489,722 78,185,000 78,185,000
Nov  1, 2026 1,405,000 529,149 1,934,149 565,000 2,499,149 76,215,000 76,215,000
May  1, 2027 1,430,000 647,718 2,077,718 545,000 2,622,718 74,240,000 74,240,000
Nov  1, 2027 1,445,000 694,275 2,139,275 555,000 2,694,275 72,240,000 72,240,000
May  1, 2028 1,465,000 672,213 2,137,213 555,000 2,692,213 70,220,000 70,220,000
Nov  1, 2028 1,490,000 649,555 2,139,555 555,000 2,694,555 68,175,000 68,175,000
May  1, 2029 1,510,000 626,219 2,136,219 555,000 2,691,219 66,110,000 66,110,000
Nov  1, 2029 1,535,000 602,227 2,137,227 560,000 2,697,227 64,015,000 64,015,000
May  1, 2030 1,840,000 577,488 2,417,488 515,000 2,932,488 61,660,000 61,660,000
Nov  1, 2030 1,870,000 548,125 2,418,125 515,000 2,933,125 59,275,000 59,275,000
May  1, 2031 3,270,000 597,293 3,867,293 510,000 4,377,293 55,495,000 55,495,000
Nov  1, 2031 3,305,000 590,922 3,895,922 510,000 4,405,922 51,680,000 51,680,000
May  1, 2032 3,290,000 544,021 3,834,021 505,000 4,339,021 47,885,000 47,885,000
Nov  1, 2032 3,350,000 496,847 3,846,847 580,000 4,426,847 43,955,000 43,955,000
May  1, 2033 3,400,000 447,874 3,847,874 590,000 4,437,874 39,965,000 39,965,000
Nov  1, 2033 3,180,000 397,910 3,577,910 585,000 4,162,910 36,200,000 36,200,000
May  1, 2034 1,485,000 351,138 1,836,138 475,000 2,311,138 34,240,000 34,240,000
Nov  1, 2034 1,515,000 332,280 1,847,280 475,000 2,322,280 32,250,000 32,250,000
May  1, 2035 1,565,000 313,138 1,878,138 475,000 2,353,138 30,210,000 30,210,000
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Class II

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2035 1,605,000 293,520 1,898,520 475,000 2,373,520 28,130,000 28,130,000
May  1, 2036 1,650,000 273,523 1,923,523 475,000 2,398,523 26,005,000 26,005,000
Nov  1, 2036 1,685,000 253,098 1,938,098 470,000 2,408,098 23,850,000 23,850,000
May  1, 2037 1,705,000 232,390 1,937,390 475,000 2,412,390 21,670,000 21,670,000
Nov  1, 2037 1,165,000 211,443 1,376,443 470,000 1,846,443 20,035,000 20,035,000
May  1, 2038 1,120,000 195,675 1,315,675 470,000 1,785,675 18,445,000 18,445,000
Nov  1, 2038 1,305,000 180,335 1,485,335 470,000 1,955,335 16,670,000 16,670,000
May  1, 2039 1,365,000 163,238 1,528,238 470,000 1,998,238 14,835,000 14,835,000
Nov  1, 2039 1,190,000 145,570 1,335,570 465,000 1,800,570 13,180,000 13,180,000
May  1, 2040 1,225,000 129,615 1,354,615 470,000 1,824,615 11,485,000 11,485,000
Nov  1, 2040 1,255,000 113,278 1,368,278 465,000 1,833,278 9,765,000 9,765,000
May  1, 2041 1,300,000 96,705 1,396,705 1,040,000 2,436,705 7,425,000 7,425,000
Nov  1, 2041 590,000 73,955 663,955 1,100,000 1,763,955 5,735,000 5,735,000
May  1, 2042 - 57,350 57,350 1,095,000 1,152,350 4,640,000 4,640,000
Nov  1, 2042 - 46,400 46,400 1,095,000 1,141,400 3,545,000 3,545,000
May  1, 2043 - 35,450 35,450 1,245,000 1,280,450 2,300,000 2,300,000
Nov  1, 2043 - 23,000 23,000 1,300,000 1,323,000 1,000,000 1,000,000
May  1, 2044 - 10,000 10,000 1,000,000 1,010,000 - -

67,955,000 18,092,135 86,047,135 31,595,000 117,642,135



Sep 21, 2021   9:08 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 2021ABC:CHFA-CONS01 )   Page 91

AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Class III

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2020 - - - - - 34,455,000 34,455,000
May  1, 2021 - 732,169 732,169 185,000 917,169 34,270,000 34,270,000
Nov  1, 2021 - 728,238 728,238 4,380,000 5,108,238 29,890,000 29,890,000
May  1, 2022 - 635,163 635,163 2,095,000 2,730,163 27,795,000 27,795,000
Nov  1, 2022 - 590,644 590,644 900,000 1,490,644 26,895,000 26,895,000
May  1, 2023 - 571,519 571,519 670,000 1,241,519 26,225,000 26,225,000
Nov  1, 2023 - 557,281 557,281 610,000 1,167,281 25,615,000 25,615,000
May  1, 2024 - 544,319 544,319 595,000 1,139,319 25,020,000 25,020,000
Nov  1, 2024 - 531,675 531,675 580,000 1,111,675 24,440,000 24,440,000
May  1, 2025 - 519,350 519,350 580,000 1,099,350 23,860,000 23,860,000
Nov  1, 2025 - 507,025 507,025 570,000 1,077,025 23,290,000 23,290,000
May  1, 2026 - 494,913 494,913 570,000 1,064,913 22,720,000 22,720,000
Nov  1, 2026 - 482,800 482,800 510,000 992,800 22,210,000 22,210,000
May  1, 2027 - 471,963 471,963 475,000 946,963 21,735,000 21,735,000
Nov  1, 2027 - 461,869 461,869 460,000 921,869 21,275,000 21,275,000
May  1, 2028 - 452,094 452,094 460,000 912,094 20,815,000 20,815,000
Nov  1, 2028 - 442,319 442,319 465,000 907,319 20,350,000 20,350,000
May  1, 2029 - 432,438 432,438 465,000 897,438 19,885,000 19,885,000
Nov  1, 2029 - 422,556 422,556 465,000 887,556 19,420,000 19,420,000
May  1, 2030 - 412,675 412,675 465,000 877,675 18,955,000 18,955,000
Nov  1, 2030 - 402,794 402,794 470,000 872,794 18,485,000 18,485,000
May  1, 2031 245,000 392,806 637,806 260,000 897,806 17,980,000 17,980,000
Nov  1, 2031 245,000 382,075 627,075 425,000 1,052,075 17,310,000 17,310,000
May  1, 2032 245,000 367,838 612,838 405,000 1,017,838 16,660,000 16,660,000
Nov  1, 2032 245,000 354,025 599,025 385,000 984,025 16,030,000 16,030,000
May  1, 2033 245,000 340,638 585,638 385,000 970,638 15,400,000 15,400,000
Nov  1, 2033 245,000 327,250 572,250 395,000 967,250 14,760,000 14,760,000
May  1, 2034 240,000 313,650 553,650 395,000 948,650 14,125,000 14,125,000
Nov  1, 2034 240,000 300,156 540,156 330,000 870,156 13,555,000 13,555,000
May  1, 2035 240,000 288,044 528,044 330,000 858,044 12,985,000 12,985,000
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Low Rates / 25% PSA
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Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2035 235,000 275,931 510,931 300,000 810,931 12,450,000 12,450,000
May  1, 2036 235,000 264,563 499,563 285,000 784,563 11,930,000 11,930,000
Nov  1, 2036 230,000 253,513 483,513 265,000 748,513 11,435,000 11,435,000
May  1, 2037 230,000 242,994 472,994 260,000 732,994 10,945,000 10,945,000
Nov  1, 2037 230,000 232,581 462,581 260,000 722,581 10,455,000 10,455,000
May  1, 2038 230,000 222,169 452,169 265,000 717,169 9,960,000 9,960,000
Nov  1, 2038 230,000 211,650 441,650 265,000 706,650 9,465,000 9,465,000
May  1, 2039 230,000 201,131 431,131 265,000 696,131 8,970,000 8,970,000
Nov  1, 2039 230,000 190,613 420,613 270,000 690,613 8,470,000 8,470,000
May  1, 2040 225,000 179,988 404,988 280,000 684,988 7,965,000 7,965,000
Nov  1, 2040 225,000 169,256 394,256 280,000 674,256 7,460,000 7,460,000
May  1, 2041 220,000 158,525 378,525 285,000 663,525 6,955,000 6,955,000
Nov  1, 2041 220,000 147,794 367,794 290,000 657,794 6,445,000 6,445,000
May  1, 2042 215,000 136,956 351,956 300,000 651,956 5,930,000 5,930,000
Nov  1, 2042 210,000 126,013 336,013 305,000 641,013 5,415,000 5,415,000
May  1, 2043 200,000 115,069 315,069 315,000 630,069 4,900,000 4,900,000
Nov  1, 2043 195,000 104,125 299,125 330,000 629,125 4,375,000 4,375,000
May  1, 2044 185,000 92,969 277,969 340,000 617,969 3,850,000 3,850,000
Nov  1, 2044 175,000 81,813 256,813 350,000 606,813 3,325,000 3,325,000
May  1, 2045 165,000 70,656 235,656 365,000 600,656 2,795,000 2,795,000
Nov  1, 2045 145,000 59,394 204,394 390,000 594,394 2,260,000 2,260,000
May  1, 2046 130,000 48,025 178,025 410,000 588,025 1,720,000 1,720,000
Nov  1, 2046 110,000 36,550 146,550 430,000 576,550 1,180,000 1,180,000
May  1, 2047 80,000 25,075 105,075 465,000 570,075 635,000 635,000
Nov  1, 2047 50,000 13,494 63,494 500,000 563,494 85,000 85,000
May  1, 2048 20,000 1,806 21,806 65,000 86,806 - -

7,040,000 17,122,931 24,162,931 27,415,000 51,577,931
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REDEMPTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Surplus Redemptions Mandatory Redemptions Total Redemption
Amount Amount Amount

Date Deposit Withdrawal Redeemed Balance Deposit Withdrawal Redeemed Balance Deposit Withdrawal Redeemed

Jan 30, 2021 - - - - 2,101,132 - - 2,101,132 2,101,132 - -
May  1, 2021 56,913,771 - 430,000 56,483,771 6,878,732 5,898,602 2,206,094 875,169 63,793,420 5,898,602 2,636,094
Nov  1, 2021 4,489,560 1,886,161 37,500,000 21,587,171 16,365,239 10,486,064 5,565,695 1,188,649 20,854,800 12,373,141 43,065,695
May  1, 2022 4,483,567 1,520,788 4,940,000 19,609,950 19,847,766 14,201,315 5,520,307 1,314,792 24,331,333 15,722,103 10,460,307
Nov  1, 2022 5,259,252 1,503,833 4,470,000 18,895,368 21,344,776 14,338,918 6,539,739 1,780,911 26,604,027 15,842,752 11,009,739
May  1, 2023 3,261,522 1,519,062 5,255,000 15,382,829 22,310,863 14,074,898 7,942,359 2,074,517 25,572,385 15,593,960 13,197,359
Nov  1, 2023 2,651,506 1,502,525 3,210,000 13,321,810 22,963,222 13,418,702 9,337,301 2,281,735 25,614,728 14,921,227 12,547,301
May  1, 2024 2,262,421 1,522,130 2,650,000 11,412,101 23,286,025 13,508,449 9,684,345 2,374,966 25,548,445 15,030,578 12,334,345
Nov  1, 2024 2,272,357 1,831,916 2,240,000 9,612,542 23,315,446 13,793,160 9,492,050 2,405,202 25,587,803 15,625,076 11,732,050
May  1, 2025 2,233,186 2,983,284 2,225,000 6,637,444 23,271,338 14,011,160 9,261,665 2,403,714 25,504,524 16,994,444 11,486,665
Nov  1, 2025 2,265,716 3,511,917 2,190,000 3,201,244 23,227,840 14,144,223 9,121,456 2,365,875 25,493,556 17,656,140 11,311,456
May  1, 2026 2,261,848 965,985 2,210,000 2,287,107 23,148,500 14,430,946 8,976,426 2,107,003 25,410,348 15,396,932 11,186,426
Nov  1, 2026 2,462,889 25,143 2,240,000 2,484,852 23,108,038 14,104,429 8,951,575 2,159,037 25,570,927 14,129,572 11,191,575
May  1, 2027 1,611,158 575,571 1,885,000 1,635,440 23,034,412 13,960,768 9,111,903 2,120,777 24,645,570 14,536,339 10,996,903
Nov  1, 2027 1,587,991 54,959 1,555,000 1,613,472 22,965,220 14,573,843 8,492,407 2,019,748 24,553,211 14,628,801 10,047,407
May  1, 2028 2,232,126 61,071 1,525,000 2,259,527 22,940,714 14,697,487 8,423,093 1,839,882 25,172,840 14,758,558 9,948,093
Nov  1, 2028 2,329,364 50,865 2,175,000 2,363,026 22,916,955 14,477,531 8,623,957 1,655,348 25,246,319 14,528,397 10,798,957
May  1, 2029 2,324,356 1,026,053 2,290,000 1,371,329 22,894,958 14,574,049 8,535,002 1,441,256 25,219,314 15,600,102 10,825,002
Nov  1, 2029 1,979,355 1,027,826 1,325,000 997,858 22,878,107 15,854,687 7,306,224 1,158,452 24,857,462 16,882,513 8,631,224
May  1, 2030 1,966,330 1,020,116 970,000 974,072 22,799,761 15,086,453 7,677,630 1,194,130 24,766,091 16,106,569 8,647,630
Nov  1, 2030 1,886,473 1,037,645 945,000 877,901 22,784,582 15,000,279 7,784,214 1,194,219 24,671,055 16,037,924 8,729,214
May  1, 2031 1,085,152 214,556 850,000 898,496 22,777,053 16,722,633 5,925,981 1,322,658 23,862,205 16,937,190 6,775,981
Nov  1, 2031 837,118 120,243 870,000 745,371 22,711,563 16,776,748 6,002,929 1,254,544 23,548,681 16,896,991 6,872,929
May  1, 2032 805,263 - 715,000 835,634 22,717,059 16,799,317 5,890,058 1,282,228 23,522,322 16,799,317 6,605,058
Nov  1, 2032 1,260,210 54,898 745,000 1,295,946 22,720,447 16,872,565 5,852,369 1,277,741 23,980,657 16,927,463 6,597,369
May  1, 2033 1,173,864 - 1,265,000 1,204,811 22,689,171 16,011,516 6,579,863 1,375,534 23,863,036 16,011,516 7,844,863
Nov  1, 2033 1,314,421 225,143 1,010,000 1,284,088 22,643,522 15,718,115 6,802,541 1,498,401 23,957,943 15,943,258 7,812,541
May  1, 2034 1,687,623 63,998 1,255,000 1,652,713 22,636,007 13,954,691 8,585,404 1,594,313 24,323,630 14,018,689 9,840,404
Nov  1, 2034 1,652,878 69,272 1,625,000 1,611,318 22,632,910 13,781,128 8,838,450 1,607,645 24,285,787 13,850,400 10,463,450
May  1, 2035 1,679,329 64,267 1,585,000 1,641,380 22,641,490 13,949,097 8,626,680 1,673,357 24,320,818 14,013,364 10,211,680
Nov  1, 2035 2,297 676 1,615,000 28,001 22,629,281 13,982,681 8,675,095 1,644,862 22,631,578 13,983,357 10,290,095
May  1, 2036 2,293 459 - 29,835 22,465,264 13,415,863 8,893,699 1,800,565 22,467,557 13,416,322 8,893,699
Nov  1, 2036 1,463 165 - 31,133 22,192,511 13,146,544 9,092,486 1,754,045 22,193,974 13,146,709 9,092,486
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REDEMPTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Surplus Redemptions Mandatory Redemptions Total Redemption
Amount Amount Amount

Date Deposit Withdrawal Redeemed Balance Deposit Withdrawal Redeemed Balance Deposit Withdrawal Redeemed

May  1, 2037 2,698 946 - 32,885 22,046,147 12,267,750 9,941,463 1,590,979 22,048,845 12,268,696 9,941,463
Nov  1, 2037 3,010 31 5,000 30,864 21,755,666 11,815,452 10,055,625 1,475,567 21,758,676 11,815,483 10,060,625
May  1, 2038 2,469 622 5,000 27,711 21,564,488 10,664,356 10,914,978 1,460,722 21,566,957 10,664,978 10,919,978
Nov  1, 2038 2,019 11 - 29,719 21,382,284 9,735,216 11,654,519 1,453,271 21,384,304 9,735,227 11,654,519
May  1, 2039 1,612 604 5,000 25,727 21,399,879 10,800,186 10,679,250 1,373,714 21,401,491 10,800,790 10,684,250
Nov  1, 2039 2,027 658 - 27,096 21,427,701 10,935,325 10,494,172 1,371,918 21,429,728 10,935,983 10,494,172
May  1, 2040 2,180 565 - 28,711 21,459,613 11,722,009 9,739,285 1,370,238 21,461,794 11,722,574 9,739,285
Nov  1, 2040 1,480 2,250 - 27,941 21,496,195 11,965,738 9,529,590 1,371,105 21,497,675 11,967,988 9,529,590
May  1, 2041 1,202 - - 29,143 21,031,631 11,722,348 9,310,088 1,370,299 21,032,833 11,722,348 9,310,088
Nov  1, 2041 1,264 3,161 - 27,246 21,073,856 12,957,232 8,485,779 1,001,144 21,075,119 12,960,393 8,485,779
May  1, 2042 602 - - 27,848 18,995,483 11,300,240 7,556,668 1,139,719 18,996,085 11,300,240 7,556,668
Nov  1, 2042 157,372 - - 185,220 18,388,814 10,842,264 7,512,747 1,173,522 18,546,186 10,842,264 7,512,747
May  1, 2043 1,364,644 329 160,000 1,389,534 18,424,100 10,814,336 7,624,027 1,159,259 19,788,743 10,814,665 7,784,027
Nov  1, 2043 1,356,935 - 1,365,000 1,381,469 18,458,654 10,728,380 7,725,503 1,164,030 19,815,589 10,728,380 9,090,503
May  1, 2044 1,152,469 213,895 1,145,000 1,175,043 18,492,678 10,791,209 7,712,174 1,153,324 19,645,147 11,005,105 8,857,174
Nov  1, 2044 2,389,055 1,128 1,890,000 1,672,971 17,431,697 11,005,951 6,524,048 1,055,022 19,820,751 11,007,079 8,414,048
May  1, 2045 1,405,741 1,620,569 870,000 588,142 16,175,724 10,232,247 6,146,122 852,377 17,581,465 11,852,816 7,016,122
Nov  1, 2045 610,629 - 575,000 623,771 13,576,684 8,748,124 4,833,395 847,542 14,187,313 8,748,124 5,408,395
May  1, 2046 650,530 - 610,000 664,302 13,583,609 8,621,620 4,960,871 848,660 14,234,139 8,621,620 5,570,871
Nov  1, 2046 695,405 - 650,000 709,706 13,596,741 8,405,424 5,178,552 861,425 14,292,146 8,405,424 5,828,552
May  1, 2047 697,012 - 695,000 711,718 13,613,615 8,211,087 5,331,435 932,518 14,310,627 8,211,087 6,026,435
Nov  1, 2047 698,990 - 700,000 710,708 12,420,574 7,887,353 4,438,068 1,027,671 13,119,564 7,887,353 5,138,068
May  1, 2048 1,293,704 4,174 700,000 1,300,238 12,189,709 8,811,902 3,478,967 926,512 13,483,413 8,816,076 4,178,967
Nov  1, 2048 1,292,753 - 1,295,000 1,297,991 10,425,909 6,622,989 4,002,937 726,495 11,718,662 6,622,989 5,297,937
May  1, 2049 1,362,815 - 1,290,000 1,370,806 8,927,503 5,029,289 3,902,017 722,691 10,290,318 5,029,289 5,192,017
Nov  1, 2049 1,220,995 597,336 770,000 1,224,465 8,803,635 5,486,642 3,601,203 438,481 10,024,630 6,083,978 4,371,203
May  1, 2050 1,279,078 - 1,215,000 1,288,544 7,097,386 4,325,846 2,800,496 409,525 8,376,464 4,325,846 4,015,496
Nov  1, 2050 1,279,244 3,048 1,280,000 1,284,740 6,926,527 5,039,681 1,919,896 376,475 8,205,772 5,042,729 3,199,896
May  1, 2051 891,097 399,717 885,000 891,121 4,648,542 2,766,248 1,917,132 341,637 5,539,639 3,165,965 2,802,132
Nov  1, 2051 - 891,121 - - 2,213,500 2,268,342 286,795 - 2,213,500 3,159,463 286,795

138,055,692 28,180,692 109,875,000 1,174,868,445 728,291,646 446,576,799 1,312,925,053 756,473,254 556,451,799
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REDEMPTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Total Rede

Date Balance

Jan 30, 2021 2,101,132
May  1, 2021 57,359,856
Nov  1, 2021 22,775,819
May  1, 2022 20,924,742
Nov  1, 2022 20,676,279
May  1, 2023 17,457,345
Nov  1, 2023 15,603,545
May  1, 2024 13,787,067
Nov  1, 2024 12,017,744
May  1, 2025 9,041,159
Nov  1, 2025 5,567,119
May  1, 2026 4,394,110
Nov  1, 2026 4,643,889
May  1, 2027 3,756,217
Nov  1, 2027 3,633,220
May  1, 2028 4,099,409
Nov  1, 2028 4,018,375
May  1, 2029 2,812,585
Nov  1, 2029 2,156,310
May  1, 2030 2,168,202
Nov  1, 2030 2,072,119
May  1, 2031 2,221,154
Nov  1, 2031 1,999,915
May  1, 2032 2,117,862
Nov  1, 2032 2,573,687
May  1, 2033 2,580,344
Nov  1, 2033 2,782,489
May  1, 2034 3,247,026
Nov  1, 2034 3,218,963
May  1, 2035 3,314,737
Nov  1, 2035 1,672,863
May  1, 2036 1,830,399
Nov  1, 2036 1,785,178
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REDEMPTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Total Rede

Date Balance

May  1, 2037 1,623,864
Nov  1, 2037 1,506,432
May  1, 2038 1,488,433
Nov  1, 2038 1,482,991
May  1, 2039 1,399,442
Nov  1, 2039 1,399,014
May  1, 2040 1,398,949
Nov  1, 2040 1,399,046
May  1, 2041 1,399,442
Nov  1, 2041 1,028,390
May  1, 2042 1,167,566
Nov  1, 2042 1,358,741
May  1, 2043 2,548,793
Nov  1, 2043 2,545,499
May  1, 2044 2,328,368
Nov  1, 2044 2,727,992
May  1, 2045 1,440,519
Nov  1, 2045 1,471,314
May  1, 2046 1,512,962
Nov  1, 2046 1,571,131
May  1, 2047 1,644,236
Nov  1, 2047 1,738,379
May  1, 2048 2,226,750
Nov  1, 2048 2,024,486
May  1, 2049 2,093,498
Nov  1, 2049 1,662,947
May  1, 2050 1,698,069
Nov  1, 2050 1,661,215
May  1, 2051 1,232,758
Nov  1, 2051 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2001AA (2001 Series AA)

01AA-1 Tx VRDO NQ 01AA-2 NAMT VR (I) xxx Sub Bond 01AA-1 Tx UH VRDO N
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - - 1,235,000 - - 0.01 - -
Nov  1, 2021 - - 1,260,000 - - - - -
May  1, 2022 - - 1,285,000 - - - - -
Nov  1, 2022 - - 1,310,000 - - - - -
May  1, 2023 - - 1,340,000 - - - - -
Nov  1, 2023 - - 1,365,000 - - - - -
May  1, 2024 - - 1,390,000 - - - - -
Nov  1, 2024 - - 1,420,000 - - - - -
May  1, 2025 - - 1,450,000 - - - - -
Nov  1, 2025 - - 1,475,000 - - - - -
May  1, 2026 - - 1,505,000 - - - - -
Nov  1, 2026 - - 1,535,000 - - - - -
May  1, 2027 - - 1,565,000 - - - 320,000 -
Nov  1, 2027 - - 1,600,000 - - - 330,000 -
May  1, 2028 - - 1,630,000 - - - 340,000 -
Nov  1, 2028 - - 1,660,000 - - - 345,000 -
May  1, 2029 - - 1,695,000 - - - 350,000 -
Nov  1, 2029 - - 1,730,000 - - - 365,000 -
May  1, 2030 - - 1,765,000 - - - 370,000 -
Nov  1, 2030 - - 1,800,000 - - - 380,000 -
May  1, 2031 - - 1,835,000 - - - 385,000 -
Nov  1, 2031 - - - - - - 400,000 -
May  1, 2032 - - - - - - 405,000 -
Nov  1, 2032 - - - - - - 420,000 -
May  1, 2033 - - - - - - 420,000 -
Nov  1, 2033 - - - - - - 440,000 -
May  1, 2034 - - - - - - 445,000 -
Nov  1, 2034 - - - - - - 455,000 -
May  1, 2035 - - - - - - 475,000 -
Nov  1, 2035 - - - - - - 480,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2001AA (2001 Series AA)

01AA-1 Tx VRDO NQ 01AA-2 NAMT VR (I) xxx Sub Bond 01AA-1 Tx UH VRDO N
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - 490,000 -
Nov  1, 2036 - - - - - - 500,000 -
May  1, 2037 - - - - - - 515,000 -
Nov  1, 2037 - - - - - - 525,000 -
May  1, 2038 - - - - - - 545,000 -
Nov  1, 2038 - - - - - - 550,000 -

0 0 31,850,000 0 0 0.01 10,250,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2002A (2002 Series A)

02A-3 NAMT VR (I) xxx Sub Bond
Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal

May  1, 2021 730,000 - - -
Nov  1, 2021 570,000 - - -
May  1, 2022 - - - -
Nov  1, 2022 - - - -
May  1, 2023 - - - -
Nov  1, 2023 - - - -
May  1, 2024 - - - -
Nov  1, 2024 - - - -
May  1, 2025 - - - -
Nov  1, 2025 - - - -
May  1, 2026 - - - -
Nov  1, 2026 - - - -
May  1, 2027 - - - -
Nov  1, 2027 - - - -
May  1, 2028 - - - -
Nov  1, 2028 - - - -
May  1, 2029 - - - -
Nov  1, 2029 - - - -
May  1, 2030 - - - -
Nov  1, 2030 - - - -
May  1, 2031 - - - -
Nov  1, 2031 - - - -
May  1, 2032 - - 0.01 -

1,300,000 0 0.01 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2002B (2002 Series B)

02B-3 NAMT VR (I) xxx Sub Bond xx Mez Bond
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2021 2,510,000 - - - - -
Nov  1, 2021 2,565,000 - - - - -
May  1, 2022 - - - - - -
Nov  1, 2022 - - - - - -
May  1, 2023 - - - - - -
Nov  1, 2023 - - - - - -
May  1, 2024 - - - - - -
Nov  1, 2024 - - - - - -
May  1, 2025 - - - - - -
Nov  1, 2025 - - - - - -
May  1, 2026 - - - - - -
Nov  1, 2026 - - - - - -
May  1, 2027 - - - - - -
Nov  1, 2027 - - - - - -
May  1, 2028 - - - - - -
Nov  1, 2028 - - - - - -
May  1, 2029 - - - - - -
Nov  1, 2029 - - - - - -
May  1, 2030 - - - - - -
Nov  1, 2030 - - - - - -
May  1, 2031 - - - - - -
Nov  1, 2031 - - - - - -
May  1, 2032 - - - - - -
Nov  1, 2032 - - 0.01 - 0.01 -

5,075,000 0 0.01 0 0.01 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2014A (2014 Series A)

Taxable Serials 2027 Taxable Term
Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal

May  1, 2021 1,370,000 30,000 - 30,000
Nov  1, 2021 1,300,000 145,000 - 130,000
May  1, 2022 1,120,000 15,000 - 25,000
Nov  1, 2022 1,100,000 15,000 - 20,000
May  1, 2023 975,000 10,000 - 25,000
Nov  1, 2023 945,000 5,000 - 30,000
May  1, 2024 - - 725,000 85,000
Nov  1, 2024 - - 670,000 150,000
May  1, 2025 - - 630,000 225,000
Nov  1, 2025 - - 560,000 265,000
May  1, 2026 - - 435,000 335,000
Nov  1, 2026 - - 175,000 470,000
Feb  1, 2027 - - - 105,000

6,810,000 220,000 3,195,000 1,895,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2015A (2015 Series A)

Serials Term Bond 2027 PAC Bond
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2021 1,375,000 - - - - 90,000
Nov  1, 2021 1,195,000 1,235,000 - 485,000 - 1,390,000
May  1, 2022 1,135,000 - - - - 80,000
Nov  1, 2022 1,095,000 - - - - 55,000
May  1, 2023 1,135,000 - - - - 55,000
Nov  1, 2023 1,125,000 - - - - 50,000
May  1, 2024 1,245,000 - - - - 50,000
Nov  1, 2024 1,250,000 - - - - 45,000
May  1, 2025 1,390,000 - - - - 45,000
Nov  1, 2025 1,445,000 - - - - 40,000
May  1, 2026 - - 1,055,000 - - 85,000
Nov  1, 2026 - - 1,080,000 - - 110,000
May  1, 2027 - - 1,075,000 - - 95,000
Nov  1, 2027 - - 1,105,000 - - 90,000
May  1, 2028 - - - - 325,000 80,000
Nov  1, 2028 - - - - 245,000 805,000
May  1, 2029 - - - - 105,000 925,000
Nov  1, 2029 - - - - 85,000 100,000
May  1, 2030 - - - - 70,000 60,000
Nov  1, 2030 - - - - 50,000 55,000
May  1, 2031 - - - - 20,000 35,000

12,390,000 1,235,000 4,315,000 485,000 900,000 4,340,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2015B (2015 Series B)

2015B Serials
Maturing Redeemed

Date Principal Principal

May  1, 2021 830,000 -
Nov  1, 2021 810,000 15,000
May  1, 2022 640,000 15,000
Nov  1, 2022 615,000 35,000
May  1, 2023 440,000 865,000
Nov  1, 2023 425,000 10,000
May  1, 2024 420,000 10,000
Nov  1, 2024 410,000 10,000
May  1, 2025 400,000 10,000
Nov  1, 2025 185,000 10,000

5,175,000 980,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2017A (2017 Series A)

2017A Pass-Thru
Maturing Redeemed

Date Principal Principal

Feb  1, 2021 - 77,754
May  1, 2021 - 233,340
Nov  1, 2021 - 467,036
May  1, 2022 - 467,562
Nov  1, 2022 - 468,143
May  1, 2023 - 468,784
Nov  1, 2023 - 469,481
May  1, 2024 - 470,239
Nov  1, 2024 - 471,055
May  1, 2025 - 471,931
Nov  1, 2025 - 472,867
May  1, 2026 - 473,865
Nov  1, 2026 - 474,924
May  1, 2027 - 476,045
Nov  1, 2027 - 477,228
May  1, 2028 - 478,476
Nov  1, 2028 - 479,787
May  1, 2029 - 481,163
Nov  1, 2029 - 482,603
May  1, 2030 - 484,110
Nov  1, 2030 - 485,683
May  1, 2031 - 487,324
Nov  1, 2031 - 489,032
May  1, 2032 - 490,809
Nov  1, 2032 - 492,655
May  1, 2033 - 494,571
Nov  1, 2033 - 496,558
May  1, 2034 - 498,617
Nov  1, 2034 - 500,748
May  1, 2035 - 502,952
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2017A (2017 Series A)

2017A Pass-Thru
Maturing Redeemed

Date Principal Principal

Nov  1, 2035 - 505,229
May  1, 2036 - 507,583
Nov  1, 2036 - 510,010
May  1, 2037 - 512,515
Nov  1, 2037 - 515,097
May  1, 2038 - 517,757
Nov  1, 2038 - 520,496
May  1, 2039 - 523,314
Nov  1, 2039 - 526,215
May  1, 2040 - 529,196
Nov  1, 2040 - 532,260
May  1, 2041 - 535,408
Nov  1, 2041 - 538,641
May  1, 2042 - 541,960
Nov  1, 2042 - 545,364
May  1, 2043 - 548,857
Nov  1, 2043 - 552,439
May  1, 2044 - 556,110
Nov  1, 2044 - 559,873
May  1, 2045 - 563,727
Nov  1, 2045 - 567,676
May  1, 2046 - 571,717
Nov  1, 2046 - 575,856
May  1, 2047 - 580,090
Jul  1, 2047 - 192,967

0 26,915,699



Sep 21, 2021   9:08 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 2021ABC:CHFA-CONS01 )   Page 106

BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2017B (2017 Series B)

17B-1 VRDO 17B-2 Serials 17B-2 PAC
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2021 - - - - - 35,000
Nov  1, 2021 - 1,750,000 - - - 690,000
May  1, 2022 - 160,000 - - - 315,000
Nov  1, 2022 - 160,000 - - - 285,000
May  1, 2023 - 185,000 - - - 260,000
Nov  1, 2023 355,000 180,000 - - - 265,000
May  1, 2024 345,000 20,000 - - - 105,000
Nov  1, 2024 340,000 90,000 - - - -
May  1, 2025 340,000 65,000 - - - -
Nov  1, 2025 335,000 60,000 - - - -
May  1, 2026 330,000 60,000 - - - -
Nov  1, 2026 325,000 70,000 - - - -
May  1, 2027 325,000 55,000 - - - -
Nov  1, 2027 315,000 60,000 - - - -
May  1, 2028 310,000 65,000 - - - -
Nov  1, 2028 305,000 65,000 - - - -
May  1, 2029 295,000 70,000 - - - -
Nov  1, 2029 290,000 70,000 - - - -
May  1, 2030 280,000 30,000 - - - -
Nov  1, 2030 275,000 30,000 - - - -
May  1, 2031 270,000 30,000 - - - -
Nov  1, 2031 265,000 25,000 - - - -
May  1, 2032 255,000 25,000 - - - -
Nov  1, 2032 250,000 100,000 - - - -
May  1, 2033 210,000 110,000 - - - -
Nov  1, 2033 145,000 105,000 - - - -

6,160,000 3,640,000 0 0 0 1,955,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2017CDE (2017 Series CDE)

17C Serials (NAMT) 17C PAC (NAMT) 17D Serials (AMT) 17E VRDO (AMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 155,000 - - 280,000 - - - -
Nov  1, 2021 610,000 - - 265,000 - - - -
May  1, 2022 640,000 - - 240,000 - - - -
Nov  1, 2022 640,000 - - 245,000 - - - -
May  1, 2023 400,000 - - 485,000 - - - -
Nov  1, 2023 - - - 895,000 - - - -
May  1, 2024 - - - 895,000 - - - -
Nov  1, 2024 - - - 895,000 - - - -
May  1, 2025 - - - 905,000 - - - -
Nov  1, 2025 - - - 905,000 - - - -
May  1, 2026 - - - 915,000 - - - -
Nov  1, 2026 - - - 915,000 - - - -
May  1, 2027 - - - 920,000 - - - -
Nov  1, 2027 - - - 930,000 - - - -
May  1, 2028 - - - 930,000 - - - -
Nov  1, 2028 - - - 940,000 - - - -
May  1, 2029 - - - 940,000 - - - -
Nov  1, 2029 - - - - - - 1,140,000 -
May  1, 2030 - - - - - - 1,200,000 -
Nov  1, 2030 - - - - - - 1,230,000 -
May  1, 2031 - - - - - - 1,265,000 -
Nov  1, 2031 - - - - - - 1,295,000 -
May  1, 2032 - - - - - - 1,320,000 -
Nov  1, 2032 - - - - - - 1,355,000 -
May  1, 2033 - - - - - - 1,385,000 -
Nov  1, 2033 - - 45,000 - - - 1,430,000 -
May  1, 2034 - - 75,000 - - - 1,455,000 -
Nov  1, 2034 - - 70,000 - - - 1,495,000 -
May  1, 2035 - - 75,000 - - - 1,535,000 -
Nov  1, 2035 - - 65,000 - - - 1,570,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2017CDE (2017 Series CDE)

17C Serials (NAMT) 17C PAC (NAMT) 17D Serials (AMT) 17E VRDO (AMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - 65,000 - - - 1,610,000 -
Nov  1, 2036 - - 70,000 - - - 1,655,000 -
May  1, 2037 - - 65,000 - - - 1,690,000 -
Nov  1, 2037 - - 75,000 - - - 1,725,000 -
May  1, 2038 - - 280,000 60,000 - - 645,000 -
Nov  1, 2038 - - 260,000 635,000 - - - -
May  1, 2039 - - 230,000 615,000 - - - -
Nov  1, 2039 - - 205,000 625,000 - - - -
May  1, 2040 - - 175,000 625,000 - - - -
Nov  1, 2040 - - 150,000 630,000 - - - -
May  1, 2041 - - 115,000 630,000 - - - -
Nov  1, 2041 - - 80,000 640,000 - - - -
May  1, 2042 - - 40,000 470,000 - - - -

2,445,000 0 2,140,000 17,430,000 0 0 25,000,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2018AB (2018 Series AB)

18A Serials (AMT) 18B-1 Serials (NAMT) 18B-1 PAC (NAMT) 18B-2 VRDB (NAMT) (C 18B-2 VRDB (NAMT) (
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 640,000 - - - - - - - - -
Nov  1, 2021 640,000 - - - - 275,000 - - - -
May  1, 2022 670,000 - - - - 245,000 - - - -
Nov  1, 2022 210,000 - - - - 715,000 - - - -
May  1, 2023 210,000 - - - - 715,000 - - - -
Nov  1, 2023 210,000 - - - - 715,000 - - - -
May  1, 2024 220,000 - - - - 710,000 - - - -
Nov  1, 2024 220,000 - - - - 710,000 - - - -
May  1, 2025 230,000 - - - - 705,000 - - - -
Nov  1, 2025 235,000 - - - - 705,000 - - - -
May  1, 2026 240,000 - - - - 700,000 - - - -
Nov  1, 2026 245,000 - - - - 690,000 - - - -
May  1, 2027 250,000 - - - - 690,000 - - - -
Nov  1, 2027 250,000 - - - - 690,000 - - - -
May  1, 2028 260,000 - - - - 685,000 - - - -
Nov  1, 2028 - - - - - 950,000 - - - -
May  1, 2029 - - - - - 955,000 - - - -
Nov  1, 2029 - - - - - 770,000 - - - -
May  1, 2030 - - - - - 750,000 - - - -
Nov  1, 2030 - - - - - 765,000 - - - -
May  1, 2031 - - - - - - 1,370,000 - - -
Nov  1, 2031 - - - - - - 1,370,000 - - -
May  1, 2032 - - - - - - 1,330,000 - - -
Nov  1, 2032 - - - - - - 1,360,000 - - -
May  1, 2033 - - - - - - 1,410,000 - - -
Nov  1, 2033 - - - - - - 1,435,000 - - -
May  1, 2034 - - - - - - 1,485,000 - - -
Nov  1, 2034 - - - - - - 1,515,000 - - -
May  1, 2035 - - - - - - 1,565,000 - - -
Nov  1, 2035 - - - - - - 1,605,000 - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2018AB (2018 Series AB)

18A Serials (AMT) 18B-1 Serials (NAMT) 18B-1 PAC (NAMT) 18B-2 VRDB (NAMT) (C 18B-2 VRDB (NAMT) (
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - 1,650,000 - - -
Nov  1, 2036 - - - - - - 1,685,000 - - -
May  1, 2037 - - - - - - 1,705,000 - - -
Nov  1, 2037 - - - - - - 1,165,000 - - -
May  1, 2038 - - - - - - 1,120,000 - - -
Nov  1, 2038 - - - - - - 1,305,000 - - -
May  1, 2039 - - - - - - 1,365,000 - - -
Nov  1, 2039 - - - - - - 1,190,000 - - -
May  1, 2040 - - - - - - 1,225,000 - - -
Nov  1, 2040 - - - - - - 1,255,000 - - -
May  1, 2041 - - - - - - 1,300,000 - - -
Nov  1, 2041 - - - - 285,000 - 590,000 - - -
May  1, 2042 - - - - 480,000 285,000 - - - -
Nov  1, 2042 - - - - 470,000 405,000 - - - -
May  1, 2043 - - - - 465,000 415,000 - - - -
Nov  1, 2043 - - - - 455,000 435,000 - - - -
May  1, 2044 - - - - 440,000 455,000 - - - -
Nov  1, 2044 - - - - 405,000 495,000 - - - -
May  1, 2045 - - - - 370,000 535,000 - - - -
Nov  1, 2045 - - - - 335,000 580,000 - - - -
May  1, 2046 - - - - 280,000 640,000 - - - -
Nov  1, 2046 - - - - 210,000 720,000 - - - -
May  1, 2047 - - - - 115,000 690,000 - - - -

4,730,000 0 0 0 4,310,000 18,795,000 30,000,000 0 0 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2018C_1 (2018 Series C)

Serials Term 2033 Term 2038 Term 2042 Prem PAC
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 820,000 - - - - - - - - 215,000
Nov  1, 2021 830,000 - - - - - - - - 6,425,000
May  1, 2022 845,000 - - - - - - - - 175,000
Nov  1, 2022 860,000 - - - - - - - - 175,000
May  1, 2023 875,000 - - - - - - - - 140,000
Nov  1, 2023 890,000 - - - - - - - - 145,000
May  1, 2024 910,000 - - - - - - - - 105,000
Nov  1, 2024 925,000 - - - - - - - - 110,000
May  1, 2025 945,000 - - - - - - - - 70,000
Nov  1, 2025 965,000 - - - - - - - - 70,000
May  1, 2026 985,000 - - - - - - - - 30,000
Nov  1, 2026 1,005,000 - - - - - - - - 30,000
May  1, 2027 1,025,000 - - - - - - - - -
Nov  1, 2027 1,050,000 - - - - - - - - -
May  1, 2028 1,070,000 - - - - - - - - -
Nov  1, 2028 1,095,000 - - - - - - - - -
May  1, 2029 1,120,000 - - - - - - - - -
Nov  1, 2029 1,145,000 - - - - - - - - -
May  1, 2030 1,170,000 - - - - - - - - -
Nov  1, 2030 1,200,000 - - - - - - - - -
May  1, 2031 - - 550,000 - - - - - - 245,000
Nov  1, 2031 - - 565,000 - - - - - - 240,000
May  1, 2032 - - 575,000 - - - - - - 230,000
Nov  1, 2032 - - 590,000 - - - - - - 225,000
May  1, 2033 - - 605,000 - - - - - - 315,000
Nov  1, 2033 - - 620,000 - - - - - - 215,000
May  1, 2034 - - - - 605,000 - - - - 205,000
Nov  1, 2034 - - - - 615,000 - - - - 200,000
May  1, 2035 - - - - 625,000 - - - - 195,000
Nov  1, 2035 - - - - 645,000 - - - - 185,000



Sep 21, 2021   9:08 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 2021ABC:CHFA-CONS01 )   Page 112

BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2018C_1 (2018 Series C)

Serials Term 2033 Term 2038 Term 2042 Prem PAC
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 660,000 - - - - 180,000
Nov  1, 2036 - - - - 680,000 - - - - 175,000
May  1, 2037 - - - - 700,000 - - - - 165,000
Nov  1, 2037 - - - - 710,000 - - - - 160,000
May  1, 2038 - - - - 730,000 - - - - 155,000
Nov  1, 2038 - - - - 750,000 - - - - 145,000
May  1, 2039 - - - - - - 765,000 - - 140,000
Nov  1, 2039 - - - - - - 785,000 - - 130,000
May  1, 2040 - - - - - - 800,000 - - 125,000
Nov  1, 2040 - - - - - - 830,000 - - 120,000
May  1, 2041 - - - - - - 845,000 - - 110,000
Nov  1, 2041 - - - - - - 870,000 - - 105,000
May  1, 2042 - - - - - - 885,000 - - 95,000
Nov  1, 2042 - - - - - - 910,000 - - 95,000
May  1, 2043 - - - - - - - - 1,080,000 100,000
Nov  1, 2043 - - - - - - - - 1,095,000 75,000
May  1, 2044 - - - - - - - - 1,115,000 65,000
Nov  1, 2044 - - - - - - - - 1,140,000 60,000
May  1, 2045 - - - - - - - - 1,175,000 50,000
Nov  1, 2045 - - - - - - - - 1,190,000 45,000
May  1, 2046 - - - - - - - - 1,220,000 35,000
Nov  1, 2046 - - - - - - - - 1,245,000 30,000
May  1, 2047 - - - - - - - - 1,270,000 20,000
Nov  1, 2047 - - - - - - - - 1,300,000 10,000
May  1, 2048 - - - - - - - - 1,335,000 5,000
Nov  1, 2048 - - - - - - - - 1,840,000 -

19,730,000 0 3,505,000 0 6,720,000 0 6,690,000 0 15,005,000 12,340,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2018D (2018 Series D)

08D Serials (Tax)
Maturing Redeemed

Date Principal Principal

May  1, 2021 1,330,000 80,000
Nov  1, 2021 1,345,000 170,000
May  1, 2022 1,350,000 160,000
Nov  1, 2022 1,350,000 150,000
May  1, 2023 1,350,000 -
Nov  1, 2023 1,370,000 -
May  1, 2024 1,385,000 -
Nov  1, 2024 1,395,000 -
May  1, 2025 1,410,000 -
Nov  1, 2025 1,430,000 -
May  1, 2026 1,355,000 -
Nov  1, 2026 1,375,000 -
May  1, 2027 1,405,000 -
Nov  1, 2027 1,415,000 -
May  1, 2028 1,440,000 -
Nov  1, 2028 1,470,000 -
May  1, 2029 1,490,000 -
Nov  1, 2029 1,480,000 -

25,145,000 560,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2019ABC (2019 Series ABC)

19A Serials (AMT) 19B-1 Serials (TAX) 19B-1 Term 2038 (TAX) 19B-2 VRDO (TAX) 19C PAC 4.25% (NAMT) 19C PAC 4.75% (NAMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 765,000 - - - - - - - - 140,000 - 95,000
Nov  1, 2021 785,000 - - - - - - - - 4,890,000 - 3,345,000
May  1, 2022 805,000 - - - - - - - - 290,000 - 205,000
Nov  1, 2022 825,000 - - - - - - - - 290,000 - 200,000
May  1, 2023 850,000 - - - - - - - - 295,000 - 205,000
Nov  1, 2023 870,000 - - - - - - - - 295,000 - 200,000
May  1, 2024 895,000 - - - - - - - - 295,000 - 205,000
Nov  1, 2024 915,000 - - - - - - - - 300,000 - 200,000
May  1, 2025 940,000 - - - - - - - - 295,000 - 205,000
Nov  1, 2025 965,000 - - - - - - - - 300,000 - 200,000
May  1, 2026 985,000 - - - - - - - - 300,000 - 205,000
Nov  1, 2026 285,000 - - - - - - - - 380,000 - 265,000
May  1, 2027 - - - - - - - - - 610,000 - 410,000
Nov  1, 2027 - - 540,000 - - - - - - 305,000 - 210,000
May  1, 2028 - - 545,000 - - - - - - 315,000 - 215,000
Nov  1, 2028 - - 560,000 - - - - - - 300,000 - 220,000
May  1, 2029 - - 575,000 - - - - - - 345,000 - 235,000
Nov  1, 2029 - - 595,000 - - - - - - 315,000 - 220,000
May  1, 2030 - - 605,000 - - - - - - 310,000 - 215,000
Nov  1, 2030 - - 620,000 - - - - - - 310,000 - 210,000
May  1, 2031 - - 635,000 - - - - - - 310,000 - 215,000
Nov  1, 2031 - - 655,000 - - - - - - 315,000 - 215,000
May  1, 2032 - - 670,000 - - - - - - 315,000 - 215,000
Nov  1, 2032 - - 685,000 - - - - - - 320,000 - 215,000
May  1, 2033 - - 705,000 - - - - - - 320,000 - 215,000
Nov  1, 2033 - - 720,000 - - - - - - 320,000 - 220,000
May  1, 2034 - - 745,000 - - - - - - 325,000 - 220,000
Nov  1, 2034 - - 760,000 - - - - - - 325,000 - 220,000
May  1, 2035 - - - - - - - - 55,000 540,000 40,000 370,000
Nov  1, 2035 - - - - - - - - 65,000 635,000 50,000 435,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2019ABC (2019 Series ABC)

19A Serials (AMT) 19B-1 Serials (TAX) 19B-1 Term 2038 (TAX) 19B-2 VRDO (TAX) 19C PAC 4.25% (NAMT) 19C PAC 4.75% (NAMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - - - 70,000 590,000 50,000 400,000
Nov  1, 2036 - - - - - - - - 60,000 605,000 45,000 415,000
May  1, 2037 - - - - - - - - 55,000 620,000 35,000 420,000
Nov  1, 2037 - - - - - - - - 45,000 630,000 30,000 430,000
May  1, 2038 - - - - - - - - 35,000 655,000 25,000 440,000
Nov  1, 2038 - - - - - - - - 25,000 660,000 20,000 445,000
May  1, 2039 - - - - - - 1,140,000 - 15,000 330,000 10,000 225,000
Nov  1, 2039 - - - - - - 1,505,000 - 10,000 340,000 10,000 225,000
May  1, 2040 - - - - - - 1,540,000 - 5,000 110,000 5,000 70,000
Nov  1, 2040 - - - - - - 1,580,000 - - - - -
May  1, 2041 - - - - - - 1,625,000 - - - - -
Nov  1, 2041 - - - - - - 1,665,000 - - - - -
May  1, 2042 - - - - - - 1,710,000 - - - - -
Nov  1, 2042 - - - - - - 1,755,000 - - - - -
May  1, 2043 - - - - - - 1,800,000 - - - - -
Nov  1, 2043 - - - - - - 1,845,000 - - - - -
May  1, 2044 - - - - - - 1,895,000 - - - - -
Nov  1, 2044 - - - - - - 1,940,000 - - - - -

9,885,000 0 9,615,000 0 0 0 20,000,000 0 440,000 19,145,000 320,000 13,075,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2019DE (2019 Series DE)

19D VRDB (AMT) 19E Serials (NAMT) 19E Term 2039 (NAMT 19E PAC (NAMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - - 1,430,000 - - - - -
Nov  1, 2021 - - 1,445,000 - - - - 6,410,000
May  1, 2022 - - 1,465,000 - - - - 490,000
Nov  1, 2022 - - 1,485,000 - - - - 535,000
May  1, 2023 - - 1,505,000 - - - - 475,000
Nov  1, 2023 - - 1,520,000 - - - - 490,000
May  1, 2024 - - 1,540,000 - - - - 410,000
Nov  1, 2024 - - 1,560,000 - - - - 230,000
May  1, 2025 - - 1,580,000 - - - - 165,000
Nov  1, 2025 - - 1,600,000 - - - - 165,000
May  1, 2026 - - 1,625,000 - - - - 110,000
Nov  1, 2026 - - 1,655,000 - - - - 110,000
May  1, 2027 - - 1,670,000 - - - - 25,000
Nov  1, 2027 - - 1,700,000 - - - - 5,000
May  1, 2028 - - 1,725,000 - - - - -
Nov  1, 2028 - - 1,750,000 - - - - -
May  1, 2029 - - 1,790,000 - - - - -
Nov  1, 2029 3,200,000 - - - - - - -
May  1, 2030 3,225,000 - - - - - - -
Nov  1, 2030 3,200,000 - - - - - - -
May  1, 2031 3,175,000 - - - - - - -
Nov  1, 2031 3,145,000 - - - - - - -
May  1, 2032 3,120,000 - - - - - - -
Nov  1, 2032 3,095,000 - - - - - - -
May  1, 2033 3,065,000 - - - - - - -
Nov  1, 2033 3,045,000 - - - - - - -
May  1, 2034 3,020,000 - - - - - - -
Nov  1, 2034 2,990,000 - - - - - - -
May  1, 2035 2,965,000 - - - - - - -
Nov  1, 2035 2,940,000 - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2019DE (2019 Series DE)

19D VRDB (AMT) 19E Serials (NAMT) 19E Term 2039 (NAMT 19E PAC (NAMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 2,910,000 - - - - - - -
Nov  1, 2036 2,885,000 - - - - - - -
May  1, 2037 2,860,000 - - - - - - -
Nov  1, 2037 1,160,000 - - - - - - 50,000
May  1, 2038 - - - - 345,000 - - 770,000
Nov  1, 2038 - - - - 320,000 - - 805,000
May  1, 2039 - - - - 330,000 - - 795,000
Nov  1, 2039 - - - - 195,000 - 460,000 485,000
May  1, 2040 - - - - - - 1,115,000 20,000
Nov  1, 2040 - - - - - - 1,110,000 45,000
May  1, 2041 - - - - - - 1,140,000 15,000
Nov  1, 2041 - - - - - - 1,155,000 20,000
May  1, 2042 - - - - - - 1,190,000 -
Nov  1, 2042 - - - - - - 1,205,000 235,000
May  1, 2043 - - - - - - 1,225,000 245,000
Nov  1, 2043 - - - - - - 1,235,000 250,000
May  1, 2044 - - - - - - 1,240,000 260,000
Nov  1, 2044 - - - - - - 1,240,000 275,000
May  1, 2045 - - - - - - 1,240,000 280,000
Nov  1, 2045 - - - - - - 1,235,000 300,000
May  1, 2046 - - - - - - 1,230,000 310,000
Nov  1, 2046 - - - - - - 1,200,000 355,000
May  1, 2047 - - - - - - 1,155,000 420,000
Nov  1, 2047 - - - - - - 1,080,000 515,000
May  1, 2048 - - - - - - 910,000 665,000
Nov  1, 2048 - - - - - - 550,000 435,000

50,000,000 0 27,045,000 0 1,190,000 0 20,915,000 17,170,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2019FG (2019 Series FG)

19F Serials (NAMT) 19F PAC (NAMT) 19G-1 Serials (TAX) 19G-1 2044 Term (TAX 19G-1 PAC (TAX) 19G-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 320,000 - - 465,000 265,000 - - - - 90,000 - -
Nov  1, 2021 325,000 - - 465,000 275,000 - - - - 85,000 - -
May  1, 2022 335,000 - - 490,000 280,000 - - - - 95,000 - -
Nov  1, 2022 345,000 - - 490,000 290,000 - - - - 90,000 - -
May  1, 2023 350,000 - - 505,000 290,000 - - - - 90,000 - -
Nov  1, 2023 365,000 - - 440,000 300,000 - - - - 85,000 - -
May  1, 2024 330,000 - - 465,000 310,000 - - - - 85,000 - -
Nov  1, 2024 340,000 - - 445,000 320,000 - - - - 85,000 - -
May  1, 2025 350,000 - - 435,000 325,000 - - - - 80,000 - -
Nov  1, 2025 360,000 - - 425,000 335,000 - - - - 80,000 - -
May  1, 2026 365,000 - - 410,000 345,000 - - - - 75,000 - -
Nov  1, 2026 380,000 - - 395,000 350,000 - - - - 75,000 - -
May  1, 2027 390,000 - - 380,000 360,000 - - - - 75,000 - -
Nov  1, 2027 400,000 - - 360,000 370,000 - - - - 70,000 - -
May  1, 2028 405,000 - - 355,000 380,000 - - - - 70,000 - -
Nov  1, 2028 420,000 - - 340,000 390,000 - - - - 65,000 - -
May  1, 2029 430,000 - - 320,000 400,000 - - - - 60,000 - -
Nov  1, 2029 445,000 - - 310,000 410,000 - - - - 50,000 - -
May  1, 2030 70,000 - - 685,000 420,000 - - - - 50,000 - -
Nov  1, 2030 - - 125,000 620,000 430,000 - - - - 50,000 - -
May  1, 2031 - - 335,000 405,000 440,000 - - - - 50,000 - -
Nov  1, 2031 - - 335,000 400,000 450,000 - - - - 50,000 - -
May  1, 2032 - - 335,000 385,000 470,000 - - - - 45,000 - -
Nov  1, 2032 - - 330,000 390,000 480,000 - - - - 45,000 - -
May  1, 2033 - - 330,000 580,000 245,000 - - - - 95,000 - -
Nov  1, 2033 - - 325,000 780,000 - - - - - 150,000 - -
May  1, 2034 - - 315,000 790,000 - - - - - 150,000 - -
Nov  1, 2034 - - 305,000 800,000 - - - - - 160,000 - -
May  1, 2035 - - 185,000 330,000 - - - - - - 1,115,000 -
Nov  1, 2035 - - 185,000 330,000 - - - - - - 1,145,000 -



Sep 21, 2021   9:08 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 2021ABC:CHFA-CONS01 )   Page 119

BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2019FG (2019 Series FG)

19F Serials (NAMT) 19F PAC (NAMT) 19G-1 Serials (TAX) 19G-1 2044 Term (TAX 19G-1 PAC (TAX) 19G-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - 185,000 335,000 - - - - - - 1,180,000 -
Nov  1, 2036 - - 180,000 340,000 - - - - - - 1,205,000 -
May  1, 2037 - - 175,000 350,000 - - - - - - 1,240,000 -
Nov  1, 2037 - - 170,000 355,000 - - - - - - 1,270,000 -
May  1, 2038 - - 165,000 365,000 - - - - - - 1,305,000 -
Nov  1, 2038 - - 160,000 370,000 - - - - - - 1,335,000 -
May  1, 2039 - - 155,000 380,000 - - - - - - 1,370,000 -
Nov  1, 2039 - - 150,000 390,000 - - - - - - 1,410,000 -
May  1, 2040 - - 145,000 395,000 - - - - - - 1,445,000 -
Nov  1, 2040 - - 135,000 410,000 - - - - - - 1,485,000 -
May  1, 2041 - - 125,000 425,000 - - - - - - 1,520,000 -
Nov  1, 2041 - - 115,000 440,000 - - - - - - 1,560,000 -
May  1, 2042 - - 100,000 455,000 - - - - - - 1,600,000 -
Nov  1, 2042 - - 85,000 475,000 - - - - - - 1,640,000 -
May  1, 2043 - - 70,000 490,000 - - - - - - 1,685,000 -
Nov  1, 2043 - - 55,000 515,000 - - - - - - 1,725,000 -
May  1, 2044 - - 30,000 540,000 - - - - - - 1,570,000 -
Nov  1, 2044 - - 5,000 90,000 - - - - - 1,580,000 - -
May  1, 2045 - - - - - - - - 330,000 870,000 - -

6,725,000 0 5,310,000 21,110,000 8,930,000 0 0 0 330,000 4,700,000 26,805,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2019HI (2019 Series HI)

19H PAC (NAMT) (Class 19I-1 Serials (TAX) 19I-1 2034 Term (TAX) 19I-1 2037 Term (TAX) 19I-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - 185,000 860,000 - - - - - - -
Nov  1, 2021 - 4,380,000 875,000 - - - - - - -
May  1, 2022 - 2,095,000 885,000 - - - - - - -
Nov  1, 2022 - 900,000 900,000 - - - - - - -
May  1, 2023 - 670,000 920,000 - - - - - - -
Nov  1, 2023 - 610,000 935,000 - - - - - - -
May  1, 2024 - 595,000 950,000 - - - - - - -
Nov  1, 2024 - 580,000 970,000 - - - - - - -
May  1, 2025 - 580,000 985,000 - - - - - - -
Nov  1, 2025 - 570,000 1,005,000 - - - - - - -
May  1, 2026 - 570,000 1,020,000 - - - - - - -
Nov  1, 2026 - 510,000 1,040,000 - - - - - - -
May  1, 2027 - 475,000 1,060,000 - - - - - - -
Nov  1, 2027 - 460,000 1,080,000 - - - - - - -
May  1, 2028 - 460,000 1,100,000 - - - - - - -
Nov  1, 2028 - 465,000 1,125,000 - - - - - - -
May  1, 2029 - 465,000 1,150,000 - - - - - - -
Nov  1, 2029 - 465,000 1,170,000 - - - - - - -
May  1, 2030 - 465,000 1,180,000 - - - - - - -
Nov  1, 2030 - 470,000 1,195,000 - - - - - - -
May  1, 2031 245,000 260,000 - - 770,000 - - - - -
Nov  1, 2031 245,000 425,000 - - 790,000 - - - - -
May  1, 2032 245,000 405,000 - - 805,000 - - - - -
Nov  1, 2032 245,000 385,000 - - 825,000 - - - - -
May  1, 2033 245,000 385,000 - - 840,000 - - - - -
Nov  1, 2033 245,000 395,000 - - 860,000 - - - - -
May  1, 2034 240,000 395,000 - - 880,000 - - - - -
Nov  1, 2034 240,000 330,000 - - 905,000 - - - - -
May  1, 2035 240,000 330,000 - - - - 925,000 - - -
Nov  1, 2035 235,000 300,000 - - - - 950,000 - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2019HI (2019 Series HI)

19H PAC (NAMT) (Class 19I-1 Serials (TAX) 19I-1 2034 Term (TAX) 19I-1 2037 Term (TAX) 19I-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 235,000 285,000 - - - - 965,000 - - -
Nov  1, 2036 230,000 265,000 - - - - 990,000 - - -
May  1, 2037 230,000 260,000 - - - - 75,000 - 970,000 -
Nov  1, 2037 230,000 260,000 - - - - - - 1,070,000 -
May  1, 2038 230,000 265,000 - - - - - - 1,095,000 -
Nov  1, 2038 230,000 265,000 - - - - - - 1,120,000 -
May  1, 2039 230,000 265,000 - - - - - - 1,145,000 -
Nov  1, 2039 230,000 270,000 - - - - - - 1,175,000 -
May  1, 2040 225,000 280,000 - - - - - - 1,205,000 -
Nov  1, 2040 225,000 280,000 - - - - - - 1,230,000 -
May  1, 2041 220,000 285,000 - - - - - - 1,265,000 -
Nov  1, 2041 220,000 290,000 - - - - - - 1,290,000 -
May  1, 2042 215,000 300,000 - - - - - - 1,325,000 -
Nov  1, 2042 210,000 305,000 - - - - - - 1,355,000 -
May  1, 2043 200,000 315,000 - - - - - - 1,390,000 -
Nov  1, 2043 195,000 330,000 - - - - - - 1,420,000 -
May  1, 2044 185,000 340,000 - - - - - - 1,455,000 -
Nov  1, 2044 175,000 350,000 - - - - - - 1,495,000 -
May  1, 2045 165,000 365,000 - - - - - - 1,530,000 -
Nov  1, 2045 145,000 390,000 - - - - - - 1,565,000 -
May  1, 2046 130,000 410,000 - - - - - - 1,620,000 -
Nov  1, 2046 110,000 430,000 - - - - - - 1,650,000 -
May  1, 2047 80,000 465,000 - - - - - - 1,690,000 -
Nov  1, 2047 50,000 500,000 - - - - - - 1,735,000 -
May  1, 2048 20,000 65,000 - - - - - - 205,000 -

7,040,000 27,415,000 20,405,000 0 6,675,000 0 3,905,000 0 30,000,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2019JKL (2019 Series JKL)

19J Serials (AMT) 19K Serials (NAMT) 19K PAC (NAMT) 19L-1 Serials (Cl II) (TA 19L-2 VRDB (TAX) 19L-3 PAC (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 295,000 - - - - 5,000 840,000 - - - - -
Nov  1, 2021 300,000 - - - - 1,935,000 860,000 - - - - 1,405,000
May  1, 2022 310,000 - - - - 470,000 880,000 - - - - 350,000
Nov  1, 2022 315,000 - - - - 540,000 900,000 - - - - 400,000
May  1, 2023 315,000 - - - - 570,000 925,000 - 2,000,000 - - 425,000
Nov  1, 2023 325,000 - - - - 20,000 945,000 - 2,045,000 - - -
May  1, 2024 335,000 - - - - 15,000 965,000 - 2,090,000 - - -
Nov  1, 2024 365,000 - - - - 20,000 990,000 - 2,135,000 - - -
May  1, 2025 375,000 - - - - 20,000 1,010,000 - 2,185,000 - - -
Nov  1, 2025 - - 335,000 - - 20,000 1,030,000 - 2,235,000 - - -
May  1, 2026 - - 390,000 - - 15,000 1,055,000 - 2,835,000 - - -
Nov  1, 2026 - - 400,000 - - 20,000 1,080,000 - 1,815,000 - - -
May  1, 2027 - - - - 345,000 15,000 1,105,000 - 1,850,000 - - -
Nov  1, 2027 - - - - 345,000 15,000 1,130,000 - 1,890,000 - - -
May  1, 2028 - - - - 355,000 20,000 1,155,000 - 1,930,000 - - -
Nov  1, 2028 - - - - 365,000 15,000 1,185,000 - 1,970,000 - - -
May  1, 2029 - - - - 375,000 15,000 1,215,000 - 2,015,000 - - -
Nov  1, 2029 - - - - 380,000 15,000 1,245,000 - 2,055,000 - - -
May  1, 2030 - - - - 150,000 100,000 1,560,000 - 2,100,000 - - -
Nov  1, 2030 - - - - 155,000 140,000 1,595,000 - 2,145,000 - - -
May  1, 2031 - - - - 155,000 140,000 1,630,000 - 2,190,000 - - -
Nov  1, 2031 - - - - 160,000 135,000 1,670,000 - 2,235,000 - - -
May  1, 2032 - - - - 165,000 130,000 1,705,000 - 1,445,000 - - -
Nov  1, 2032 - - - - 165,000 130,000 1,740,000 - - - - -
May  1, 2033 - - - - 170,000 395,000 1,780,000 - - - - 260,000
Nov  1, 2033 - - - - 165,000 390,000 1,600,000 - - - - 255,000
May  1, 2034 - - - - 170,000 815,000 - - - - - 680,000
Nov  1, 2034 - - - - 165,000 1,285,000 - - - - - 1,170,000
May  1, 2035 - - - - 155,000 1,300,000 - - - - - 1,205,000
Nov  1, 2035 - - - - 145,000 1,270,000 - - - - - 1,190,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2019JKL (2019 Series JKL)

19J Serials (AMT) 19K Serials (NAMT) 19K PAC (NAMT) 19L-1 Serials (Cl II) (TA 19L-2 VRDB (TAX) 19L-3 PAC (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 135,000 545,000 - - - - - 420,000
Nov  1, 2036 - - - - 130,000 545,000 - - - - - 420,000
May  1, 2037 - - - - 130,000 545,000 - - - - - 435,000
Nov  1, 2037 - - - - 120,000 550,000 - - - - - 440,000
May  1, 2038 - - - - 140,000 525,000 - - - - - 445,000
Nov  1, 2038 - - - - 90,000 575,000 - - - - - 455,000
May  1, 2039 - - - - 85,000 565,000 - - - - - 465,000
Nov  1, 2039 - - - - 80,000 570,000 - - - - - 470,000
May  1, 2040 - - - - 75,000 560,000 - - - - - 485,000
Nov  1, 2040 - - - - 70,000 565,000 - - - - - 495,000
May  1, 2041 - - - - 65,000 555,000 - - - - - 515,000
Nov  1, 2041 - - - - 60,000 555,000 - - - - - 520,000
May  1, 2042 - - - - 55,000 540,000 - - - - - 540,000
Nov  1, 2042 - - - - 50,000 540,000 - - - - - 560,000
May  1, 2043 - - - - 45,000 520,000 - - - - - 590,000
Nov  1, 2043 - - - - 35,000 815,000 - - - - - 1,415,000
May  1, 2044 - - - - 100,000 670,000 - - - - - 1,505,000
Nov  1, 2044 - - - - 55,000 555,000 - - - - 175,000 1,505,000
May  1, 2045 - - - - 15,000 155,000 - - - - 70,000 770,000

2,935,000 0 1,125,000 0 5,620,000 20,425,000 31,795,000 0 39,165,000 0 245,000 19,790,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2020ABC (2020 Series ABC)

20A Serials (AMT) 20B Serials (NAMT) 20B PAC (NAMT) 20C-1 Serials (TAX) 20C-1 Tm2033(TAX) 20C-1 Tm2036(TAX) 20C-2 VRD
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 730,000 - - - - 405,000 - - - - - - -
Nov  1, 2021 1,265,000 - - - - 3,460,000 - - - - - - -
May  1, 2022 1,280,000 - - - - 65,000 - - - - - - 1,005,000
Nov  1, 2022 1,375,000 - - - - 250,000 - - - - - - 1,020,000
May  1, 2023 - - - - - 795,000 1,230,000 - - - - - 1,045,000
Nov  1, 2023 - - - - - 825,000 1,340,000 - - - - - 1,065,000
May  1, 2024 - - - - - 825,000 1,360,000 - - - - - 1,090,000
Nov  1, 2024 - - - - - 825,000 1,380,000 - - - - - 1,110,000
May  1, 2025 - - - - - 830,000 1,400,000 - - - - - 1,135,000
Nov  1, 2025 - - - - - 825,000 1,425,000 - - - - - 1,155,000
May  1, 2026 - - - - - 830,000 1,450,000 - - - - - 1,175,000
Nov  1, 2026 - - - - - 825,000 1,475,000 - - - - - 1,190,000
May  1, 2027 - - - - - 830,000 1,410,000 - - - - - 1,215,000
Nov  1, 2027 - - - - - 830,000 1,440,000 - - - - - 1,230,000
May  1, 2028 - - - - - 830,000 1,465,000 - - - - - 1,245,000
Nov  1, 2028 - - - - - 830,000 1,485,000 - - - - - 1,260,000
May  1, 2029 - - - - - 835,000 1,515,000 - - - - - 1,280,000
Nov  1, 2029 - - - - - 835,000 1,555,000 - - - - - 1,295,000
May  1, 2030 - - - - - 835,000 1,580,000 - - - - - 1,310,000
Nov  1, 2030 - - - - - 835,000 1,610,000 - - - - - 1,335,000
May  1, 2031 - - 880,000 - - - - - 805,000 - - - 1,350,000
Nov  1, 2031 - - 900,000 - - - - - 810,000 - - - 1,365,000
May  1, 2032 - - 915,000 - - - - - 825,000 - - - 1,385,000
Nov  1, 2032 - - 930,000 - - - - - 840,000 - - - 1,405,000
May  1, 2033 - - 895,000 - - - - - 850,000 - - - 1,425,000
Nov  1, 2033 - - 970,000 - - - - - 860,000 - - - 1,445,000
May  1, 2034 - - - - 570,000 140,000 - - - - 725,000 - 1,465,000
Nov  1, 2034 - - - - 580,000 270,000 - - - - 725,000 - 1,485,000
May  1, 2035 - - - - 585,000 270,000 - - - - 730,000 - 1,500,000
Nov  1, 2035 - - - - 585,000 270,000 - - - - 745,000 - 3,705,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2020ABC (2020 Series ABC)

20A Serials (AMT) 20B Serials (NAMT) 20B PAC (NAMT) 20C-1 Serials (TAX) 20C-1 Tm2033(TAX) 20C-1 Tm2036(TAX) 20C-2 VRD
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 585,000 495,000 - - - - 760,000 - -
Nov  1, 2036 - - - - 580,000 685,000 - - - - 780,000 - -
May  1, 2037 - - - - 570,000 1,480,000 - - - - - - -
Nov  1, 2037 - - - - 540,000 1,520,000 - - - - - - -
May  1, 2038 - - - - 500,000 1,560,000 - - - - - - -
Nov  1, 2038 - - - - 455,000 1,615,000 - - - - - - -
May  1, 2039 - - - - 410,000 1,670,000 - - - - - - -
Nov  1, 2039 - - - - 355,000 1,725,000 - - - - - - -
May  1, 2040 - - - - 295,000 1,795,000 - - - - - - -
Nov  1, 2040 - - - - 225,000 1,875,000 - - - - - - -
May  1, 2041 - - - - 145,000 1,960,000 - - - - - - -
Nov  1, 2041 - - - - 55,000 1,080,000 - - - - - - -

4,650,000 0 5,490,000 0 7,035,000 35,830,000 23,120,000 0 4,990,000 0 4,465,000 0 37,690,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2020ABC (2020 Series ABC)

20C-2 VRD
Redeemed

Date Principal

May  1, 2021 -
Nov  1, 2021 -
May  1, 2022 -
Nov  1, 2022 -
May  1, 2023 -
Nov  1, 2023 -
May  1, 2024 -
Nov  1, 2024 -
May  1, 2025 -
Nov  1, 2025 -
May  1, 2026 -
Nov  1, 2026 -
May  1, 2027 -
Nov  1, 2027 -
May  1, 2028 -
Nov  1, 2028 -
May  1, 2029 -
Nov  1, 2029 -
May  1, 2030 -
Nov  1, 2030 -
May  1, 2031 -
Nov  1, 2031 -
May  1, 2032 -
Nov  1, 2032 -
May  1, 2033 -
Nov  1, 2033 -
May  1, 2034 -
Nov  1, 2034 -
May  1, 2035 -
Nov  1, 2035 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2020ABC (2020 Series ABC)

20C-2 VRD
Redeemed

Date Principal

May  1, 2036 -
Nov  1, 2036 -
May  1, 2037 -
Nov  1, 2037 -
May  1, 2038 -
Nov  1, 2038 -
May  1, 2039 -
Nov  1, 2039 -
May  1, 2040 -
Nov  1, 2040 -
May  1, 2041 -
Nov  1, 2041 -

0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2020DEF (2020 Series DEF)

20D Serials (AMT) 20E Serials (NAMT) 20E PAC (NAMT) 20F-1 Serials (TAX) 20F-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 465,000 - - - - - 805,000 - - -
Nov  1, 2021 505,000 - - - - 2,025,000 865,000 - - -
May  1, 2022 545,000 - - - - 560,000 920,000 - - -
Nov  1, 2022 585,000 - - - - 645,000 980,000 - - -
May  1, 2023 615,000 - - - - 695,000 1,015,000 - - -
Nov  1, 2023 625,000 - - - - 690,000 1,030,000 - - -
May  1, 2024 630,000 - - - - 570,000 1,040,000 - - -
Nov  1, 2024 635,000 - - - - 540,000 1,050,000 - - -
May  1, 2025 640,000 - - - - 530,000 1,060,000 - - -
Nov  1, 2025 640,000 - - - - 510,000 1,070,000 - - -
May  1, 2026 400,000 - 215,000 - - 530,000 1,080,000 - - -
Nov  1, 2026 - - 650,000 - - 475,000 1,090,000 - - -
May  1, 2027 - - - - 510,000 610,000 1,100,000 - - -
Nov  1, 2027 - - - - 510,000 590,000 1,105,000 - - -
May  1, 2028 - - - - 495,000 605,000 1,115,000 - - -
Nov  1, 2028 - - - - 495,000 585,000 1,130,000 - - -
May  1, 2029 - - - - 485,000 530,000 1,145,000 - - -
Nov  1, 2029 - - - - 500,000 495,000 1,185,000 - - -
May  1, 2030 - - - - 490,000 445,000 1,190,000 - - -
Nov  1, 2030 - - - - 485,000 445,000 1,200,000 - - -
May  1, 2031 - - - - 480,000 435,000 1,205,000 - - -
Nov  1, 2031 - - - - 470,000 445,000 1,215,000 - - -
May  1, 2032 - - - - 460,000 420,000 1,225,000 - - -
Nov  1, 2032 - - - - 455,000 410,000 1,235,000 - - -
May  1, 2033 - - - - 450,000 365,000 1,240,000 - - -
Nov  1, 2033 - - - - 440,000 210,000 860,000 - - -
May  1, 2034 - - - - 440,000 355,000 - - 1,260,000 -
Nov  1, 2034 - - - - 405,000 325,000 - - 1,205,000 -
May  1, 2035 - - - - 350,000 295,000 - - 1,080,000 -
Nov  1, 2035 - - - - 350,000 315,000 - - 1,080,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2020DEF (2020 Series DEF)

20D Serials (AMT) 20E Serials (NAMT) 20E PAC (NAMT) 20F-1 Serials (TAX) 20F-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 340,000 305,000 - - 1,085,000 -
Nov  1, 2036 - - - - 330,000 315,000 - - 1,090,000 -
May  1, 2037 - - - - 325,000 320,000 - - 1,095,000 -
Nov  1, 2037 - - - - 315,000 330,000 - - 1,095,000 -
May  1, 2038 - - - - 305,000 345,000 - - 1,100,000 -
Nov  1, 2038 - - - - 295,000 350,000 - - 1,105,000 -
May  1, 2039 - - - - 285,000 360,000 - - 1,105,000 -
Nov  1, 2039 - - - - 270,000 375,000 - - 1,110,000 -
May  1, 2040 - - - - 260,000 390,000 - - 1,115,000 -
Nov  1, 2040 - - - - 245,000 400,000 - - 1,115,000 -
May  1, 2041 - - - - 225,000 425,000 - - 1,120,000 -
Nov  1, 2041 - - - - 205,000 445,000 - - 1,120,000 -
May  1, 2042 - - - - 185,000 465,000 - - 1,125,000 -
Nov  1, 2042 - - - - 160,000 485,000 - - 1,130,000 -
May  1, 2043 - - - - 130,000 525,000 - - 1,130,000 -
Nov  1, 2043 - - - - 95,000 555,000 - - 1,135,000 -
May  1, 2044 - - - - 55,000 595,000 - - 1,140,000 -
Nov  1, 2044 - - - - 10,000 65,000 - - 1,140,000 -
May  1, 2045 - - - - - - - - 1,145,000 505,000
Nov  1, 2045 - - - - - - - - 1,110,000 565,000
May  1, 2046 - - - - - - - - 1,065,000 605,000
Nov  1, 2046 - - - - - - - - 1,015,000 650,000
May  1, 2047 - - - - - - - - 950,000 695,000
Nov  1, 2047 - - - - - - - - 880,000 750,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2020DEF (2020 Series DEF)

20D Serials (AMT) 20E Serials (NAMT) 20E PAC (NAMT) 20F-1 Serials (TAX) 20F-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2048 - - - - - - - - 785,000 940,000
Nov  1, 2048 - - - - - - - - 655,000 1,070,000
May  1, 2049 - - - - - - - - 480,000 1,245,000
Nov  1, 2049 - - - - - - - - 230,000 905,000

6,285,000 0 865,000 0 12,305,000 22,700,000 28,155,000 0 32,995,000 7,930,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2020GHI (2020 Series GHI)

20G Serials (AMT) 20H Serials (NAMT) 20H Tm 2035 (NAMT) 20H Tm 2038 (NAMT) 20H PAC (NAMT) 20I-1 Serials (TAX) 20I-1 PAC 
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 305,000 - - - - - - - - - 655,000 - -
Nov  1, 2021 505,000 - - - - - - - - 20,000 840,000 - -
May  1, 2022 500,000 - - - - - - - - 280,000 840,000 - -
Nov  1, 2022 500,000 - - - - - - - - 395,000 840,000 - -
May  1, 2023 500,000 - - - - - - - - 495,000 845,000 - -
Nov  1, 2023 505,000 - - - - - - - - 605,000 850,000 - -
May  1, 2024 510,000 - - - - - - - - 590,000 855,000 - -
Nov  1, 2024 520,000 - - - - - - - - 515,000 875,000 - -
May  1, 2025 340,000 - 195,000 - - - - - - 475,000 895,000 - -
Nov  1, 2025 - - 550,000 - - - - - - 450,000 905,000 - -
May  1, 2026 - - 560,000 - - - - - - 420,000 925,000 - -
Nov  1, 2026 - - 570,000 - - - - - - 390,000 940,000 - -
May  1, 2027 - - 585,000 - - - - - - 370,000 950,000 - -
Nov  1, 2027 - - 600,000 - - - - - - 355,000 965,000 - -
May  1, 2028 - - 615,000 - - - - - - 350,000 980,000 - -
Nov  1, 2028 - - 630,000 - - - - - - 340,000 995,000 - -
May  1, 2029 - - 645,000 - - - - - - 335,000 1,010,000 - -
Nov  1, 2029 - - 675,000 - - - - - - 300,000 1,045,000 - -
May  1, 2030 - - 690,000 - - - - - - 190,000 1,050,000 - -
Nov  1, 2030 - - 705,000 - - - - - - 175,000 1,060,000 - -
May  1, 2031 - - 715,000 - - - - - - 140,000 1,075,000 - -
Nov  1, 2031 - - 730,000 - - - - - - 135,000 995,000 - -
May  1, 2032 - - 745,000 - - - - - - 95,000 - - -
Nov  1, 2032 - - 755,000 - - - - - - 80,000 - - -
May  1, 2033 - - - - 770,000 - - - - 540,000 - - -
Nov  1, 2033 - - - - 785,000 - - - - 585,000 - - -
May  1, 2034 - - - - 800,000 - - - - 585,000 - - -
Nov  1, 2034 - - - - 815,000 - - - - 585,000 - - -
May  1, 2035 - - - - 830,000 - - - - 585,000 - - -
Nov  1, 2035 - - - - 845,000 - - - - 585,000 - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2020GHI (2020 Series GHI)

20G Serials (AMT) 20H Serials (NAMT) 20H Tm 2035 (NAMT) 20H Tm 2038 (NAMT) 20H PAC (NAMT) 20I-1 Serials (TAX) 20I-1 PAC 
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - 860,000 - - 580,000 - - -
Nov  1, 2036 - - - - - - 875,000 - - 580,000 - - -
May  1, 2037 - - - - - - 890,000 - - 580,000 - - -
Nov  1, 2037 - - - - - - 910,000 - - 580,000 - - -
May  1, 2038 - - - - - - 925,000 - - 580,000 - - -
Nov  1, 2038 - - - - - - 945,000 - - 580,000 - - -
May  1, 2039 - - - - - - - - 455,000 120,000 - - -
Nov  1, 2039 - - - - - - - - 455,000 125,000 - - -
May  1, 2040 - - - - - - - - 460,000 115,000 - - -
Nov  1, 2040 - - - - - - - - 465,000 110,000 - - -
May  1, 2041 - - - - - - - - 465,000 115,000 - - -
Nov  1, 2041 - - - - - - - - 470,000 105,000 - - -
May  1, 2042 - - - - - - - - 470,000 105,000 - - -
Nov  1, 2042 - - - - - - - - 475,000 95,000 - - -
May  1, 2043 - - - - - - - - 480,000 95,000 - - -
Nov  1, 2043 - - - - - - - - 480,000 110,000 - - -
May  1, 2044 - - - - - - - - 485,000 100,000 - - -
Nov  1, 2044 - - - - - - - - 485,000 90,000 - - -
May  1, 2045 - - - - - - - - 485,000 95,000 - - -
Nov  1, 2045 - - - - - - - - 485,000 90,000 - - -
May  1, 2046 - - - - - - - - 485,000 85,000 - - -
Nov  1, 2046 - - - - - - - - 485,000 90,000 - - -
May  1, 2047 - - - - - - - - 480,000 90,000 - - -
Nov  1, 2047 - - - - - - - - 470,000 105,000 - - -
May  1, 2048 - - - - - - - - 460,000 110,000 - - -
Nov  1, 2048 - - - - - - - - 440,000 90,000 - - 1,020,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2020GHI (2020 Series GHI)

20G Serials (AMT) 20H Serials (NAMT) 20H Tm 2035 (NAMT) 20H Tm 2038 (NAMT) 20H PAC (NAMT) 20I-1 Serials (TAX) 20I-1 PAC 
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2049 - - - - - - - - 420,000 80,000 - - 960,000
Nov  1, 2049 - - - - - - - - 390,000 50,000 - - 870,000
May  1, 2050 - - - - - - - - 340,000 - - - 770,000
Nov  1, 2050 - - - - - - - - - - - - 4,205,000

4,185,000 0 9,965,000 0 4,845,000 0 5,405,000 0 10,585,000 16,615,000 20,390,000 0 7,825,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2020GHI (2020 Series GHI)

20I-1 PAC 20I-2 VRDB (TAX)
Redeemed Maturing Redeemed

Date Principal Principal Principal

May  1, 2021 - - -
Nov  1, 2021 15,000 - -
May  1, 2022 160,000 - -
Nov  1, 2022 220,000 - -
May  1, 2023 275,000 - -
Nov  1, 2023 320,000 - -
May  1, 2024 315,000 - -
Nov  1, 2024 280,000 - -
May  1, 2025 275,000 - -
Nov  1, 2025 260,000 - -
May  1, 2026 235,000 - -
Nov  1, 2026 225,000 - -
May  1, 2027 205,000 - -
Nov  1, 2027 200,000 - -
May  1, 2028 195,000 - -
Nov  1, 2028 195,000 - -
May  1, 2029 195,000 - -
Nov  1, 2029 170,000 - -
May  1, 2030 105,000 - -
Nov  1, 2030 100,000 - -
May  1, 2031 80,000 - -
Nov  1, 2031 75,000 95,000 -
May  1, 2032 55,000 1,100,000 -
Nov  1, 2032 45,000 1,120,000 -
May  1, 2033 30,000 1,130,000 -
Nov  1, 2033 - 1,145,000 -
May  1, 2034 - 1,160,000 -
Nov  1, 2034 - 1,165,000 -
May  1, 2035 - 1,175,000 -
Nov  1, 2035 - 1,185,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2020GHI (2020 Series GHI)

20I-1 PAC 20I-2 VRDB (TAX)
Redeemed Maturing Redeemed

Date Principal Principal Principal

May  1, 2036 - 1,195,000 -
Nov  1, 2036 - 1,200,000 -
May  1, 2037 - 1,210,000 -
Nov  1, 2037 - 1,215,000 -
May  1, 2038 - 1,225,000 -
Nov  1, 2038 - 1,230,000 -
May  1, 2039 - 1,240,000 -
Nov  1, 2039 - 1,250,000 -
May  1, 2040 - 1,260,000 -
Nov  1, 2040 - 1,270,000 -
May  1, 2041 - 1,275,000 -
Nov  1, 2041 - 1,290,000 -
May  1, 2042 - 1,295,000 -
Nov  1, 2042 - 1,305,000 -
May  1, 2043 - 1,315,000 -
Nov  1, 2043 30,000 1,325,000 -
May  1, 2044 20,000 1,330,000 -
Nov  1, 2044 20,000 1,340,000 -
May  1, 2045 15,000 1,350,000 -
Nov  1, 2045 10,000 1,360,000 -
May  1, 2046 5,000 1,370,000 -
Nov  1, 2046 - 1,375,000 -
May  1, 2047 - 1,390,000 -
Nov  1, 2047 - 1,395,000 -
May  1, 2048 - 1,405,000 -
Nov  1, 2048 645,000 - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2020GHI (2020 Series GHI)

20I-1 PAC 20I-2 VRDB (TAX)
Redeemed Maturing Redeemed

Date Principal Principal Principal

May  1, 2049 805,000 - -
Nov  1, 2049 835,000 - -
May  1, 2050 880,000 - -
Nov  1, 2050 - - -

7,495,000 41,690,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2021ABC (2021 Series ABC - Closing)

21A Serials (AMT) 21B Serials (NAMT) 21B PAC (NAMT) 21C-1 Serials (TAX) 21C-1 Tm 2022 (TAX) 21C-1 Tm 2023 (TAX) 21C-1 Tm 
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - 5,000 - 45,000 - 130,000 - - - - - - -
Nov  1, 2021 500,000 - - - - 190,000 690,000 - - - - - -
May  1, 2022 655,000 - - - - 790,000 - - 710,000 - - - -
Nov  1, 2022 315,000 - 345,000 - - 805,000 - - 710,000 - - - -
May  1, 2023 - - 665,000 - - 785,000 - - - - 710,000 - -
Nov  1, 2023 - - 660,000 - - 920,000 - - - - 715,000 - -
May  1, 2024 - - 665,000 - - 935,000 - - - - - - 715,000
Nov  1, 2024 - - 670,000 - - 770,000 - - - - - - 720,000
May  1, 2025 - - 665,000 - - 740,000 - - - - - - -
Nov  1, 2025 - - 675,000 - - 680,000 - - - - - - -
May  1, 2026 - - 670,000 - - 645,000 - - - - - - -
Nov  1, 2026 - - 675,000 - - 585,000 - - - - - - -
May  1, 2027 - - 680,000 - - 540,000 - - - - - - -
Nov  1, 2027 - - 680,000 - - 505,000 - - - - - - -
May  1, 2028 - - 685,000 - - 475,000 - - - - - - -
Nov  1, 2028 - - 695,000 - - 425,000 - - - - - - -
May  1, 2029 - - 700,000 - - 395,000 - - - - - - -
Nov  1, 2029 - - 705,000 - - 350,000 - - - - - - -
May  1, 2030 - - - - 540,000 400,000 - - - - - - -
Nov  1, 2030 - - - - 540,000 385,000 - - - - - - -
May  1, 2031 - - - - 540,000 360,000 - - - - - - -
Nov  1, 2031 - - - - 535,000 350,000 - - - - - - -
May  1, 2032 - - - - 535,000 330,000 1,080,000 - - - - - -
Nov  1, 2032 - - - - 535,000 310,000 - - - - - - -
May  1, 2033 - - - - 535,000 300,000 - - - - - - -
Nov  1, 2033 - - - - 535,000 280,000 - - - - - - -
May  1, 2034 - - - - 540,000 260,000 - - - - - - -
Nov  1, 2034 - - - - 540,000 250,000 - - - - - - -
May  1, 2035 - - - - 540,000 245,000 - - - - - - -
Nov  1, 2035 - - - - 540,000 245,000 - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2021ABC (2021 Series ABC - Closing)

21A Serials (AMT) 21B Serials (NAMT) 21B PAC (NAMT) 21C-1 Serials (TAX) 21C-1 Tm 2022 (TAX) 21C-1 Tm 2023 (TAX) 21C-1 Tm 
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 540,000 245,000 - - - - - - -
Nov  1, 2036 - - - - 540,000 240,000 - - - - - - -
May  1, 2037 - - - - 540,000 245,000 - - - - - - -
Nov  1, 2037 - - - - 540,000 240,000 - - - - - - -
May  1, 2038 - - - - 540,000 240,000 - - - - - - -
Nov  1, 2038 - - - - 540,000 240,000 - - - - - - -
May  1, 2039 - - - - 540,000 235,000 - - - - - - -
Nov  1, 2039 - - - - 535,000 245,000 - - - - - - -
May  1, 2040 - - - - 535,000 240,000 - - - - - - -
Nov  1, 2040 - - - - 530,000 245,000 - - - - - - -
May  1, 2041 - - - - 530,000 245,000 - - - - - - -
Nov  1, 2041 - - - - 530,000 240,000 - - - - - - -
May  1, 2042 - - - - 525,000 250,000 - - - - - - -
Nov  1, 2042 - - - - 520,000 255,000 - - - - - - -
May  1, 2043 - - - - 515,000 255,000 - - - - - - -
Nov  1, 2043 - - - - 510,000 260,000 - - - - - - -
May  1, 2044 - - - - 500,000 275,000 - - - - - - -
Nov  1, 2044 - - - - 490,000 280,000 - - - - - - -
May  1, 2045 - - - - 475,000 295,000 - - - - - - -
Nov  1, 2045 - - - - 460,000 310,000 - - - - - - -
May  1, 2046 - - - - 445,000 325,000 - - - - - - -
Nov  1, 2046 - - - - 420,000 350,000 - - - - - - -
May  1, 2047 - - - - 390,000 380,000 - - - - - - -
Nov  1, 2047 - - - - 350,000 415,000 - - - - - - -
May  1, 2048 - - - - 300,000 470,000 - - - - - - -
Nov  1, 2048 - - - - 230,000 540,000 - - - - - - -
May  1, 2049 - - - - 130,000 550,000 - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2021ABC (2021 Series ABC - Closing)

21A Serials (AMT) 21B Serials (NAMT) 21B PAC (NAMT) 21C-1 Serials (TAX) 21C-1 Tm 2022 (TAX) 21C-1 Tm 2023 (TAX) 21C-1 Tm 
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Nov  1, 2049 - - - - - - - - - - - - -
May  1, 2050 - - - - - - - - - - - - -
Nov  1, 2050 - - - - - - - - - - - - -
May  1, 2051 - - - - - - - - - - - - -

1,470,000 5,000 9,835,000 45,000 19,155,000 22,490,000 1,770,000 0 1,420,000 0 1,425,000 0 1,435,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2021ABC (2021 Series ABC - Closing)

21C-1 Tm 21C-1 Tm 2025 (TAX) 21C-1 Tm 2026 (TAX) 21C-1 Tm 2027 (TAX) 21C-1 Tm 2028 (TAX) 21C-1 Tm 2029 (TAX) 21C-1 Tm 2030 (TAX)
Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - - - - - - - - - - - - -
Nov  1, 2021 - - - - - - - - - - - - -
May  1, 2022 - - - - - - - - - - - - -
Nov  1, 2022 - - - - - - - - - - - - -
May  1, 2023 - - - - - - - - - - - - -
Nov  1, 2023 - - - - - - - - - - - - -
May  1, 2024 - - - - - - - - - - - - -
Nov  1, 2024 - - - - - - - - - - - - -
May  1, 2025 - 740,000 - - - - - - - - - - -
Nov  1, 2025 - 770,000 - - - - - - - - - - -
May  1, 2026 - - - 795,000 - - - - - - - - -
Nov  1, 2026 - - - 825,000 - - - - - - - - -
May  1, 2027 - - - - - 850,000 - - - - - - -
Nov  1, 2027 - - - - - 870,000 - - - - - - -
May  1, 2028 - - - - - - - 885,000 - - - - -
Nov  1, 2028 - - - - - - - 900,000 - - - - -
May  1, 2029 - - - - - - - - - 915,000 - - -
Nov  1, 2029 - - - - - - - - - 935,000 - - -
May  1, 2030 - - - - - - - - - - - 1,025,000 -
Nov  1, 2030 - - - - - - - - - - - 1,035,000 -
May  1, 2031 - - - - - - - - - - - - -
Nov  1, 2031 - - - - - - - - - - - - -
May  1, 2032 - - - - - - - - - - - - -
Nov  1, 2032 - - - - - - - - - - - - -
May  1, 2033 - - - - - - - - - - - - -
Nov  1, 2033 - - - - - - - - - - - - -
May  1, 2034 - - - - - - - - - - - - -
Nov  1, 2034 - - - - - - - - - - - - -
May  1, 2035 - - - - - - - - - - - - -
Nov  1, 2035 - - - - - - - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2021ABC (2021 Series ABC - Closing)

21C-1 Tm 21C-1 Tm 2025 (TAX) 21C-1 Tm 2026 (TAX) 21C-1 Tm 2027 (TAX) 21C-1 Tm 2028 (TAX) 21C-1 Tm 2029 (TAX) 21C-1 Tm 2030 (TAX)
Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - - - - - - - -
Nov  1, 2036 - - - - - - - - - - - - -
May  1, 2037 - - - - - - - - - - - - -
Nov  1, 2037 - - - - - - - - - - - - -
May  1, 2038 - - - - - - - - - - - - -
Nov  1, 2038 - - - - - - - - - - - - -
May  1, 2039 - - - - - - - - - - - - -
Nov  1, 2039 - - - - - - - - - - - - -
May  1, 2040 - - - - - - - - - - - - -
Nov  1, 2040 - - - - - - - - - - - - -
May  1, 2041 - - - - - - - - - - - - -
Nov  1, 2041 - - - - - - - - - - - - -
May  1, 2042 - - - - - - - - - - - - -
Nov  1, 2042 - - - - - - - - - - - - -
May  1, 2043 - - - - - - - - - - - - -
Nov  1, 2043 - - - - - - - - - - - - -
May  1, 2044 - - - - - - - - - - - - -
Nov  1, 2044 - - - - - - - - - - - - -
May  1, 2045 - - - - - - - - - - - - -
Nov  1, 2045 - - - - - - - - - - - - -
May  1, 2046 - - - - - - - - - - - - -
Nov  1, 2046 - - - - - - - - - - - - -
May  1, 2047 - - - - - - - - - - - - -
Nov  1, 2047 - - - - - - - - - - - - -
May  1, 2048 - - - - - - - - - - - - -
Nov  1, 2048 - - - - - - - - - - - - -
May  1, 2049 - - - - - - - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2021ABC (2021 Series ABC - Closing)

21C-1 Tm 21C-1 Tm 2025 (TAX) 21C-1 Tm 2026 (TAX) 21C-1 Tm 2027 (TAX) 21C-1 Tm 2028 (TAX) 21C-1 Tm 2029 (TAX) 21C-1 Tm 2030 (TAX)
Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Nov  1, 2049 - - - - - - - - - - - - -
May  1, 2050 - - - - - - - - - - - - -
Nov  1, 2050 - - - - - - - - - - - - -
May  1, 2051 - - - - - - - - - - - - -

0 1,510,000 0 1,620,000 0 1,720,000 0 1,785,000 0 1,850,000 0 2,060,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2021ABC (2021 Series ABC - Closing)

21C-1 Tm 2031 (TAX) 21C-1 Tm 2036 (TAX) 21C-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2021 - - - - - -
Nov  1, 2021 - - - - - -
May  1, 2022 - - - - - -
Nov  1, 2022 - - - - - -
May  1, 2023 - - - - - -
Nov  1, 2023 - - - - - -
May  1, 2024 - - - - - -
Nov  1, 2024 - - - - - -
May  1, 2025 - - - - - -
Nov  1, 2025 - - - - - -
May  1, 2026 - - - - - -
Nov  1, 2026 - - - - - -
May  1, 2027 - - - - - -
Nov  1, 2027 - - - - - -
May  1, 2028 - - - - - -
Nov  1, 2028 - - - - - -
May  1, 2029 - - - - - -
Nov  1, 2029 - - - - - -
May  1, 2030 - - - - - -
Nov  1, 2030 - - - - - -
May  1, 2031 1,050,000 - - - - -
Nov  1, 2031 1,065,000 - - - - -
May  1, 2032 - - - - - -
Nov  1, 2032 - - 1,090,000 - - -
May  1, 2033 - - 1,100,000 - - -
Nov  1, 2033 - - 1,115,000 - - -
May  1, 2034 - - 1,125,000 - - -
Nov  1, 2034 - - 1,135,000 - - -
May  1, 2035 - - 1,145,000 - - -
Nov  1, 2035 - - 1,155,000 - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2021ABC (2021 Series ABC - Closing)

21C-1 Tm 2031 (TAX) 21C-1 Tm 2036 (TAX) 21C-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2036 - - 1,165,000 - - -
Nov  1, 2036 - - 1,175,000 - - -
May  1, 2037 - - - - 1,190,000 -
Nov  1, 2037 - - - - 1,195,000 -
May  1, 2038 - - - - 1,205,000 -
Nov  1, 2038 - - - - 1,220,000 -
May  1, 2039 - - - - 1,225,000 -
Nov  1, 2039 - - - - 1,235,000 -
May  1, 2040 - - - - 1,245,000 -
Nov  1, 2040 - - - - 1,250,000 -
May  1, 2041 - - - - 1,255,000 -
Nov  1, 2041 - - - - 1,260,000 -
May  1, 2042 - - - - 1,270,000 -
Nov  1, 2042 - - - - 1,275,000 -
May  1, 2043 - - - - 1,285,000 -
Nov  1, 2043 - - - - 1,290,000 -
May  1, 2044 - - - - 1,300,000 -
Nov  1, 2044 - - - - 1,305,000 -
May  1, 2045 - - - - 1,320,000 -
Nov  1, 2045 - - - - 1,330,000 -
May  1, 2046 - - - - 1,335,000 -
Nov  1, 2046 - - - - 1,340,000 -
May  1, 2047 - - - - 1,350,000 -
Nov  1, 2047 - - - - 1,355,000 -
May  1, 2048 - - - - 1,365,000 -
Nov  1, 2048 - - - - 1,370,000 -
May  1, 2049 - - - - 1,380,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2021ABC (2021 Series ABC - Closing)

21C-1 Tm 2031 (TAX) 21C-1 Tm 2036 (TAX) 21C-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

Nov  1, 2049 - - - - 1,385,000 -
May  1, 2050 - - - - 1,390,000 470,000
Nov  1, 2050 - - - - 1,325,000 420,000
May  1, 2051 - - - - 5,945,000 -

2,115,000 0 10,205,000 0 42,195,000 890,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2021DEF (Closing Cash Flows)

21D Serials (AMT) 21E Serials (NAMT) 21E 2036 Term 21E 2042 Term 21E PAC (NAMT) 21F Prem Pass Thru (TA
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Jul  1, 2021 - - - - - - - - - - - 98,532
Nov  1, 2021 350,000 - - - - - - - - - - 418,711
May  1, 2022 365,000 - - - - - - - - 310,000 - 700,500
Nov  1, 2022 370,000 - - - - - - - - 360,000 - 784,855
May  1, 2023 370,000 - - - - - - - - 395,000 - 865,952
Nov  1, 2023 370,000 - - - - - - - - 435,000 - 943,396
May  1, 2024 375,000 - - - - - - - - 425,000 - 972,887
Nov  1, 2024 395,000 - - - - - - - - 410,000 - 969,874
May  1, 2025 395,000 - - - - - - - - 405,000 - 966,915
Nov  1, 2025 395,000 - - - - - - - - 395,000 - 964,010
May  1, 2026 280,000 - 100,000 - - - - - - 410,000 - 961,158
Nov  1, 2026 125,000 - 250,000 - - - - - - 405,000 - 958,360
May  1, 2027 - - 390,000 - - - - - - 390,000 - 955,616
Nov  1, 2027 - - 395,000 - - - - - - 380,000 - 952,923
May  1, 2028 - - 395,000 - - - - - - 380,000 - 950,285
Nov  1, 2028 - - 395,000 - - - - - - 370,000 - 947,699
May  1, 2029 - - 400,000 - - - - - - 365,000 - 945,166
Nov  1, 2029 - - 405,000 - - - - - - 350,000 - 942,685
May  1, 2030 - - 410,000 - - - - - - 335,000 - 940,257
Nov  1, 2030 - - 410,000 - - - - - - 330,000 - 937,881
May  1, 2031 - - 415,000 - - - - - - 310,000 - 935,556
Nov  1, 2031 - - 425,000 - - - - - - 315,000 - 933,285
May  1, 2032 - - 425,000 - - - - - - 300,000 - 931,064
Nov  1, 2032 - - 425,000 - - - - - - 300,000 - 928,895
May  1, 2033 - - 430,000 - - - - - - 295,000 - 926,777
Nov  1, 2033 - - 435,000 - - - - - - 295,000 - 924,712
May  1, 2034 - - - - 435,000 - - - - 730,000 - 922,697
Nov  1, 2034 - - - - 440,000 - - - - 510,000 - 920,734
May  1, 2035 - - - - 445,000 - - - - 515,000 - 918,821
Nov  1, 2035 - - - - 450,000 - - - - 510,000 - 916,959
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2021DEF (Closing Cash Flows)

21D Serials (AMT) 21E Serials (NAMT) 21E 2036 Term 21E 2042 Term 21E PAC (NAMT) 21F Prem Pass Thru (TA
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 460,000 - - - - 510,000 - 915,148
Nov  1, 2036 - - - - 465,000 - - - - 505,000 - 913,388
May  1, 2037 - - - - - - 470,000 100,000 - 410,000 - 911,678
Nov  1, 2037 - - - - - - 465,000 510,000 - - - 910,018
May  1, 2038 - - - - - - 430,000 505,000 - - - 908,409
Nov  1, 2038 - - - - - - 375,000 505,000 - - - 906,850
May  1, 2039 - - - - - - 325,000 505,000 - - - 905,342
Nov  1, 2039 - - - - - - 260,000 505,000 - - - 903,882
May  1, 2040 - - - - - - 180,000 505,000 - - - 902,474
Nov  1, 2040 - - - - - - 85,000 330,000 - - - 901,114
May  1, 2041 - - - - - - - - - - - 899,805
Nov  1, 2041 - - - - - - - - - - - 898,545
May  1, 2042 - - - - - - - - - - - 897,335
Nov  1, 2042 - - - - - - - - - - - 896,174
May  1, 2043 - - - - - - - - - - - 895,063
Nov  1, 2043 - - - - - - - - - - - 894,001
May  1, 2044 - - - - - - - - - - - 892,987
Nov  1, 2044 - - - - - - - - - - - 892,024
May  1, 2045 - - - - - - - - - - - 891,110
Nov  1, 2045 - - - - - - - - - - - 890,243
May  1, 2046 - - - - - - - - - - - 889,428
Nov  1, 2046 - - - - - - - - - - - 888,659
May  1, 2047 - - - - - - - - - - - 887,941
Nov  1, 2047 - - - - - - - - - - - 887,270
May  1, 2048 - - - - - - - - - - - 886,650
Nov  1, 2048 - - - - - - - - - - - 886,076
May  1, 2049 - - - - - - - - - - - 885,553
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2021DEF (Closing Cash Flows)

21D Serials (AMT) 21E Serials (NAMT) 21E 2036 Term 21E 2042 Term 21E PAC (NAMT) 21F Prem Pass Thru (TA
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Nov  1, 2049 - - - - - - - - - - - 885,077
May  1, 2050 - - - - - - - - - - - 884,651
Nov  1, 2050 - - - - - - - - - - - 884,272
Apr  1, 2051 - - - - - - - - - - - 671,671

3,790,000 0 6,105,000 0 2,695,000 0 2,590,000 3,465,000 0 12,355,000 0 54,000,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2021GHIJ (Closing Cash Flows)

21G Serials (AMT) 21H Serials (NAMT) 21H 2036 Term 21H 2042 Term 21H PAC (NAMT) 21I UH VRDO (TAX) (Cl 21J Prem P
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Oct  1, 2021 - - - - - - - - - - - - -
Nov  1, 2021 - 5,000 - 15,000 - 5,000 - 15,000 - 100,000 - 105,000 -
May  1, 2022 520,000 - - - - - - - - 90,000 - 345,000 -
Nov  1, 2022 525,000 - - - - - - - - 445,000 - 385,000 -
May  1, 2023 525,000 - - - - - - - - 540,000 - 435,000 -
Nov  1, 2023 525,000 - - - - - - - - 585,000 - 470,000 -
May  1, 2024 525,000 - - - - - - - - 615,000 - 500,000 -
Nov  1, 2024 145,000 - 375,000 - - - - - - 480,000 - 505,000 -
May  1, 2025 - - 530,000 - - - - - - 445,000 - 495,000 -
Nov  1, 2025 - - 530,000 - - - - - - 440,000 - 500,000 -
May  1, 2026 - - 535,000 - - - - - - 430,000 - 495,000 -
Nov  1, 2026 - - 535,000 - - - - - - 420,000 - 495,000 -
May  1, 2027 - - 535,000 - - - - - - 415,000 - 490,000 -
Nov  1, 2027 - - 540,000 - - - - - - 355,000 - 495,000 -
May  1, 2028 - - 540,000 - - - - - - 315,000 - 490,000 -
Nov  1, 2028 - - 545,000 - - - - - - 315,000 - 490,000 -
May  1, 2029 - - 550,000 - - - - - - 300,000 - 485,000 -
Nov  1, 2029 - - 545,000 - - - - - - 305,000 - 490,000 -
May  1, 2030 - - 555,000 - - - - - - 275,000 - 485,000 -
Nov  1, 2030 - - 560,000 - - - - - - 265,000 - 485,000 -
May  1, 2031 - - 565,000 - - - - - - 250,000 - 480,000 -
Nov  1, 2031 - - 565,000 - - - - - - 240,000 - 485,000 -
May  1, 2032 - - 575,000 - - - - - - 185,000 - 480,000 -
Nov  1, 2032 - - 580,000 - - - - - - 195,000 - 480,000 -
May  1, 2033 - - 585,000 - - - - - - 190,000 - 480,000 -
Nov  1, 2033 - - 590,000 - - - - - - 190,000 - 480,000 -
May  1, 2034 - - - - 595,000 - - - - 775,000 - 475,000 -
Nov  1, 2034 - - - - 600,000 - - - - 645,000 - 475,000 -
May  1, 2035 - - - - 605,000 - - - - 645,000 - 475,000 -
Nov  1, 2035 - - - - 605,000 - - - - 645,000 - 475,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2021GHIJ (Closing Cash Flows)

21G Serials (AMT) 21H Serials (NAMT) 21H 2036 Term 21H 2042 Term 21H PAC (NAMT) 21I UH VRDO (TAX) (Cl 21J Prem P
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 620,000 - - - - 640,000 - 475,000 -
Nov  1, 2036 - - - - 625,000 - - - - 640,000 - 470,000 -
May  1, 2037 - - - - - - 630,000 - - 640,000 - 475,000 -
Nov  1, 2037 - - - - - - 635,000 - - 640,000 - 470,000 -
May  1, 2038 - - - - - - 640,000 - - 640,000 - 470,000 -
Nov  1, 2038 - - - - - - 650,000 - - 635,000 - 470,000 -
May  1, 2039 - - - - - - 655,000 200,000 - 435,000 - 470,000 -
Nov  1, 2039 - - - - - - 630,000 635,000 - - - 465,000 -
May  1, 2040 - - - - - - 490,000 635,000 - - - 470,000 -
Nov  1, 2040 - - - - - - 310,000 630,000 - - - 465,000 -
May  1, 2041 - - - - - - 45,000 60,000 - - - 1,040,000 -
Nov  1, 2041 - - - - - - - - - - - 1,100,000 -
May  1, 2042 - - - - - - - - - - - 1,095,000 -
Nov  1, 2042 - - - - - - - - - - - 1,095,000 -
May  1, 2043 - - - - - - - - - - - 1,245,000 -
Nov  1, 2043 - - - - - - - - - - - 1,300,000 -
May  1, 2044 - - - - - - - - - - - 1,000,000 -
Nov  1, 2044 - - - - - - - - - - - - -
May  1, 2045 - - - - - - - - - - - - -
Nov  1, 2045 - - - - - - - - - - - - -
May  1, 2046 - - - - - - - - - - - - -
Nov  1, 2046 - - - - - - - - - - - - -
May  1, 2047 - - - - - - - - - - - - -
Nov  1, 2047 - - - - - - - - - - - - -
May  1, 2048 - - - - - - - - - - - - -
Nov  1, 2048 - - - - - - - - - - - - -
May  1, 2049 - - - - - - - - - - - - -
Nov  1, 2049 - - - - - - - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2021GHIJ (Closing Cash Flows)

21G Serials (AMT) 21H Serials (NAMT) 21H 2036 Term 21H 2042 Term 21H PAC (NAMT) 21I UH VRDO (TAX) (Cl 21J Prem P
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2050 - - - - - - - - - - - - -
Nov  1, 2050 - - - - - - - - - - - - -
May  1, 2051 - - - - - - - - - - - - -
Aug  1, 2051 - - - - - - - - - - - - 2,043,900

2,765,000 5,000 10,335,000 15,000 3,650,000 5,000 4,685,000 2,175,000 0 15,365,000 0 26,000,000 2,043,900
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2021GHIJ (Closing Cash Flows)

21J Prem Pa
Redeemed

Date Principal

Oct  1, 2021 116,775
Nov  1, 2021 119,641
May  1, 2022 777,245
Nov  1, 2022 876,741
May  1, 2023 972,623
Nov  1, 2023 1,064,424
May  1, 2024 1,126,219
Nov  1, 2024 1,126,121
May  1, 2025 1,122,819
Nov  1, 2025 1,119,579
May  1, 2026 1,116,403
Nov  1, 2026 1,113,291
May  1, 2027 1,110,242
Nov  1, 2027 1,107,256
May  1, 2028 1,104,332
Nov  1, 2028 1,101,471
May  1, 2029 1,098,673
Nov  1, 2029 1,095,936
May  1, 2030 1,093,263
Nov  1, 2030 1,090,650
May  1, 2031 1,088,101
Nov  1, 2031 1,085,612
May  1, 2032 1,083,185
Nov  1, 2032 1,080,819
May  1, 2033 1,078,515
Nov  1, 2033 1,076,271
May  1, 2034 1,074,090
Nov  1, 2034 1,071,968
May  1, 2035 1,069,907
Nov  1, 2035 1,067,907
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2021GHIJ (Closing Cash Flows)

21J Prem Pa
Redeemed

Date Principal

May  1, 2036 1,065,968
Nov  1, 2036 1,064,088
May  1, 2037 1,062,270
Nov  1, 2037 1,060,510
May  1, 2038 1,058,812
Nov  1, 2038 1,057,173
May  1, 2039 1,055,594
Nov  1, 2039 1,054,075
May  1, 2040 1,052,615
Nov  1, 2040 1,051,216
May  1, 2041 1,049,875
Nov  1, 2041 1,048,593
May  1, 2042 1,047,373
Nov  1, 2042 1,046,209
May  1, 2043 1,045,107
Nov  1, 2043 1,044,063
May  1, 2044 1,043,077
Nov  1, 2044 1,042,151
May  1, 2045 1,041,285
Nov  1, 2045 1,040,476
May  1, 2046 1,039,726
Nov  1, 2046 1,039,037
May  1, 2047 1,038,404
Nov  1, 2047 1,037,831
May  1, 2048 1,037,317
Nov  1, 2048 1,036,861
May  1, 2049 1,036,464
Nov  1, 2049 1,036,126
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2021GHIJ (Closing Cash Flows)

21J Prem Pa
Redeemed

Date Principal

May  1, 2050 1,035,845
Nov  1, 2050 1,035,624
May  1, 2051 1,035,461
Aug  1, 2051 286,795

62,956,100
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2021KLM (Preliminary Cash Flows)

21K Serials (AMT) 21L Serials (NAMT) 21L PAC (NAMT) 21M-1 Serials (TAX) 21M-1 Tm 2036 (TAX) 21M-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2022 500,000 - - - - - 710,000 - - - - -
Nov  1, 2022 660,000 - - - - 75,000 710,000 - - - - -
May  1, 2023 720,000 - - - - 500,000 710,000 - - - - -
Nov  1, 2023 - - 645,000 - - 785,000 715,000 - - - - -
May  1, 2024 - - 665,000 - - 940,000 715,000 - - - - -
Nov  1, 2024 - - 675,000 - - 970,000 720,000 - - - - -
May  1, 2025 - - 680,000 - - 925,000 730,000 - - - - -
Nov  1, 2025 - - 680,000 - - 880,000 760,000 - - - - -
May  1, 2026 - - 685,000 - - 830,000 785,000 - - - - -
Nov  1, 2026 - - 685,000 - - 785,000 815,000 - - - - -
May  1, 2027 - - 690,000 - - 750,000 840,000 - - - - -
Nov  1, 2027 - - 690,000 - - 605,000 860,000 - - - - -
May  1, 2028 - - 695,000 - - 580,000 875,000 - - - - -
Nov  1, 2028 - - 700,000 - - 555,000 890,000 - - - - -
May  1, 2029 - - 705,000 - - 530,000 905,000 - - - - -
Nov  1, 2029 - - 710,000 - - 500,000 925,000 - - - - -
May  1, 2030 - - 715,000 - - 395,000 1,015,000 - - - - -
Nov  1, 2030 - - - - 555,000 545,000 1,025,000 - - - - -
May  1, 2031 - - - - 555,000 520,000 1,040,000 - - - - -
Nov  1, 2031 - - - - 545,000 515,000 1,055,000 - - - - -
May  1, 2032 - - - - 545,000 485,000 1,080,000 - - - - -
Nov  1, 2032 - - - - 545,000 465,000 1,090,000 - - - - -
May  1, 2033 - - - - 540,000 470,000 - - 1,090,000 - - -
Nov  1, 2033 - - - - 540,000 445,000 - - 1,105,000 - - -
May  1, 2034 - - - - 535,000 445,000 - - 1,115,000 - - -
Nov  1, 2034 - - - - 535,000 420,000 - - 1,125,000 - - -
May  1, 2035 - - - - 530,000 420,000 - - 1,135,000 - - -
Nov  1, 2035 - - - - 525,000 410,000 - - 1,145,000 - - -
May  1, 2036 - - - - 525,000 400,000 - - 1,155,000 - - -
Nov  1, 2036 - - - - 520,000 405,000 - - 1,160,000 - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2021KLM (Preliminary Cash Flows)

21K Serials (AMT) 21L Serials (NAMT) 21L PAC (NAMT) 21M-1 Serials (TAX) 21M-1 Tm 2036 (TAX) 21M-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2037 - - - - 515,000 410,000 - - - - 1,190,000 -
Nov  1, 2037 - - - - 515,000 410,000 - - - - 1,195,000 -
May  1, 2038 - - - - 505,000 415,000 - - - - 1,205,000 -
Nov  1, 2038 - - - - 500,000 420,000 - - - - 1,220,000 -
May  1, 2039 - - - - 495,000 425,000 - - - - 1,225,000 -
Nov  1, 2039 - - - - 490,000 430,000 - - - - 1,235,000 -
May  1, 2040 - - - - 480,000 435,000 - - - - 1,245,000 -
Nov  1, 2040 - - - - 470,000 445,000 - - - - 1,250,000 -
May  1, 2041 - - - - 465,000 445,000 - - - - 1,255,000 -
Nov  1, 2041 - - - - 455,000 460,000 - - - - 1,260,000 -
May  1, 2042 - - - - 440,000 470,000 - - - - 1,270,000 -
Nov  1, 2042 - - - - 430,000 480,000 - - - - 1,275,000 -
May  1, 2043 - - - - 410,000 500,000 - - - - 1,285,000 -
Nov  1, 2043 - - - - 395,000 510,000 - - - - 1,290,000 -
May  1, 2044 - - - - 370,000 540,000 - - - - 1,300,000 -
Nov  1, 2044 - - - - 350,000 555,000 - - - - 1,305,000 -
May  1, 2045 - - - - 320,000 585,000 - - - - 1,320,000 -
Nov  1, 2045 - - - - 285,000 620,000 - - - - 1,330,000 -
May  1, 2046 - - - - 250,000 655,000 - - - - 1,335,000 -
Nov  1, 2046 - - - - 200,000 700,000 - - - - 1,340,000 -
May  1, 2047 - - - - 145,000 760,000 - - - - 1,350,000 -
Nov  1, 2047 - - - - 75,000 725,000 - - - - 1,355,000 -
May  1, 2048 - - - - - - - - - - 1,365,000 -
Nov  1, 2048 - - - - - - - - - - 1,370,000 595,000
May  1, 2049 - - - - - - - - - - 1,310,000 590,000
Nov  1, 2049 - - - - - - - - - - 1,230,000 660,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

2021KLM (Preliminary Cash Flows)

21K Serials (AMT) 21L Serials (NAMT) 21L PAC (NAMT) 21M-1 Serials (TAX) 21M-1 Tm 2036 (TAX) 21M-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2050 - - - - - - - - - - 1,125,000 745,000
Nov  1, 2050 - - - - - - - - - - 990,000 860,000
May  1, 2051 - - - - - - - - - - 830,000 1,095,000
Nov  1, 2051 - - - - - - - - - - 1,200,000 -

1,880,000 0 9,620,000 0 15,555,000 27,945,000 18,970,000 0 9,030,000 0 37,455,000 4,545,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

EXCESS (SF Surplus Acct)

xxx Sub Bond
Maturing Redeemed

Date Principal Principal

May  1, 2041 0.01 -

0.01 0
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AGGREGATE EXPENSE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Swap Fixed Swap
Date Payment Receipt Liquidity Remarketing Basis Risk Trustee Rebate

May  1, 2021 5,166,082 (426,580) 691,921 163,950 580,218 306,534 -
Nov  1, 2021 5,109,741 (448,015) 1,032,116 174,066 617,398 207,425 -
May  1, 2022 5,026,223 (455,259) 1,124,084 184,272 688,865 282,307 -
Nov  1, 2022 4,938,777 (462,266) 1,218,205 190,701 694,148 242,470 -
May  1, 2023 4,908,647 (451,825) 1,420,373 189,165 691,460 267,579 -
Nov  1, 2023 4,877,827 (458,092) 1,717,988 187,439 684,665 232,656 -
May  1, 2024 4,802,947 (1,100,335) 1,995,569 184,991 677,034 252,880 -
Nov  1, 2024 4,715,821 (1,422,225) 2,148,145 182,968 669,596 222,530 -
May  1, 2025 4,636,089 (1,377,387) 2,198,411 180,508 661,891 238,082 -
Nov  1, 2025 4,547,916 (1,376,220) 2,225,944 178,447 654,079 212,702 -
May  1, 2026 4,476,089 (1,329,481) 2,193,433 175,911 646,140 223,113 -
Nov  1, 2026 4,396,656 (1,328,914) 2,163,657 173,561 636,964 203,004 -
May  1, 2027 4,327,739 (2,177,011) 2,294,852 171,159 629,780 209,004 -
Nov  1, 2027 4,257,459 (2,637,613) 2,267,493 169,010 621,859 193,590 -
May  1, 2028 4,185,761 (2,571,238) 2,235,260 166,517 613,809 195,001 -
Nov  1, 2028 3,964,382 (2,488,244) 2,205,801 164,218 605,621 184,417 -
May  1, 2029 3,890,075 (2,411,749) 2,172,848 161,687 597,316 180,428 -
Nov  1, 2029 3,776,735 (2,368,746) 2,142,858 159,336 588,873 175,301 -
May  1, 2030 3,616,105 (2,230,713) 2,086,244 154,853 577,035 165,591 -
Nov  1, 2030 3,452,999 (2,167,227) 2,031,651 150,508 565,095 166,403 -
May  1, 2031 3,288,260 (2,490,990) 1,974,213 145,980 552,993 151,261 -
Nov  1, 2031 3,129,843 (2,666,207) 1,910,937 141,056 540,411 157,572 -
May  1, 2032 2,986,119 (2,520,284) 1,855,023 136,735 527,969 138,548 -
Nov  1, 2032 2,805,948 (2,399,241) 1,799,202 132,410 515,076 148,833 -
May  1, 2033 2,631,657 (2,217,282) 1,749,004 128,480 504,809 126,700 -
Nov  1, 2033 2,451,557 (2,101,790) 1,699,360 124,593 494,529 139,967 -
May  1, 2034 2,268,537 (1,911,282) 1,648,412 120,663 484,254 114,965 -
Nov  1, 2034 2,082,071 (1,780,231) 1,592,467 116,432 471,866 130,403 -
May  1, 2035 1,897,336 (1,591,358) 1,536,281 112,163 459,504 102,784 -
Nov  1, 2035 1,706,278 (1,458,103) 1,475,280 107,550 447,278 121,133 -
May  1, 2036 1,484,461 (1,258,537) 1,402,187 101,782 430,594 90,547 -
Nov  1, 2036 1,308,096 (1,130,489) 1,347,425 97,855 421,251 111,813 -
May  1, 2037 1,134,365 (974,989) 1,291,835 93,888 411,845 79,749 -
Nov  1, 2037 963,258 (855,455) 1,221,749 88,593 395,666 102,406 -
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AGGREGATE EXPENSE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Swap Fixed Swap
Date Payment Receipt Liquidity Remarketing Basis Risk Trustee Rebate

May  1, 2038 822,363 (725,248) 1,160,066 84,248 380,621 70,624 -
Nov  1, 2038 711,512 (639,706) 1,109,821 80,736 367,108 92,980 -
May  1, 2039 608,590 (538,279) 1,061,389 77,278 353,891 61,616 -
Nov  1, 2039 507,714 (458,426) 1,009,190 73,506 339,390 84,259 -
May  1, 2040 411,357 (368,380) 955,516 69,629 324,073 52,460 -
Nov  1, 2040 317,415 (289,869) 900,945 65,686 308,546 75,847 -
May  1, 2041 237,330 (214,807) 845,594 61,686 292,843 43,349 -
Nov  1, 2041 165,712 (156,064) 786,318 57,417 276,928 68,056 -
May  1, 2042 111,218 (108,417) 729,812 53,326 261,010 35,529 -
Nov  1, 2042 72,780 (74,313) 675,728 49,386 245,020 60,252 -
May  1, 2043 40,718 (41,625) 620,920 45,392 228,830 28,040 -
Nov  1, 2043 15,858 (15,746) 564,549 41,287 212,420 52,271 -
May  1, 2044 709 2,078 507,165 37,108 195,810 19,559 -
Nov  1, 2044 - - 451,558 33,043 178,970 44,994 -
May  1, 2045 - - 408,538 29,835 161,920 12,580 -
Nov  1, 2045 - - 372,775 27,096 147,580 37,920 -
May  1, 2046 - - 336,563 24,321 133,060 8,329 -
Nov  1, 2046 - - 300,050 21,512 118,400 30,825 -
May  1, 2047 - - 263,275 18,685 103,660 4,007 -
Nov  1, 2047 - - 226,250 15,833 88,810 23,768 -
May  1, 2048 - - 189,013 12,958 73,870 989 -
Nov  1, 2048 - - 154,863 10,805 61,740 17,086 -
May  1, 2049 - - 129,050 9,034 51,620 - -
Nov  1, 2049 - - 104,025 7,282 41,610 10,664 -
May  1, 2050 - - 81,975 5,738 32,790 - -
Nov  1, 2050 - - 63,325 4,433 25,330 4,588 -
May  1, 2051 - - 45,350 3,175 18,140 - -
Nov  1, 2051 - - 6,000 420 2,400 - -

123,235,133 (58,674,178) 74,129,849 6,132,303 24,386,278 7,018,287 0
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE 2019FG

Jan 21, 2021 - - - - - - - - - - - - - - -
May  1, 2021 793,861 31,957 118,366 72,132 7,770 1,864 2,680 43,453 351,759 457,739 22,034 8,503 418,160 755,563 531,563
Nov  1, 2021 851,459 13,928 59,386 1,871 - - 3,962 44,435 424,507 540,834 - - 392,731 714,622 505,535
May  1, 2022 892,093 - - 1,595 5,838 1,346 3,891 36,178 440,560 560,644 19,138 7,445 414,548 752,129 530,740
Nov  1, 2022 846,413 - - 1,392 - - 3,821 35,709 424,507 540,834 - - 392,731 714,622 505,535
May  1, 2023 820,296 - - 1,194 5,019 662 3,751 34,644 439,941 559,996 18,421 6,447 460,682 750,729 529,883
Nov  1, 2023 773,863 - - 1,017 - - 3,681 34,048 424,507 540,834 - - 463,156 714,622 595,332
May  1, 2024 704,216 - - 845 4,155 359 3,610 31,413 409,783 524,561 17,703 5,483 449,945 690,281 573,613
Nov  1, 2024 638,205 - - 704 - - 3,540 29,874 379,785 488,120 - - 412,951 798,611 526,830
May  1, 2025 612,328 - - 560 3,199 68 3,469 50,602 394,691 506,626 16,986 4,501 432,486 833,553 550,629
Nov  1, 2025 567,476 - - 410 - - 3,398 47,881 379,785 487,903 - - 412,745 798,611 526,830
May  1, 2026 543,610 - - 266 2,280 - 3,327 44,141 394,054 505,968 16,268 3,526 431,451 832,328 549,791
Nov  1, 2026 500,136 - - 131 - - 3,256 41,517 379,785 487,903 - - 412,745 798,611 526,830
May  1, 2027 432,678 - - 18 1,454 - 3,185 37,893 349,662 453,530 15,547 2,553 381,454 743,617 481,936
Nov  1, 2027 370,605 - - - - - 3,113 35,247 312,701 408,505 - - 337,128 664,444 424,077
May  1, 2028 340,186 - - - 894 - 3,041 31,949 326,042 426,115 14,805 1,554 355,227 696,479 445,911
Nov  1, 2028 295,918 - - - - - 2,970 29,188 312,701 408,939 - - 264,576 664,444 424,077
May  1, 2029 262,555 - - - 166 - 2,898 25,887 326,113 425,882 14,030 518 280,866 696,699 446,179
Nov  1, 2029 218,537 - - - - - 2,825 23,245 312,701 408,505 - - 264,370 664,444 424,077
May  1, 2030 181,953 - - - 56 - 2,753 20,092 310,935 425,350 13,220 - 280,075 651,646 445,325
Nov  1, 2030 137,747 - - - - - 2,680 17,701 283,433 408,505 - - 264,370 579,063 424,077
May  1, 2031 95,105 - - - - - 2,607 15,050 254,453 390,082 12,521 - 262,832 516,367 399,791
Nov  1, 2031 53,716 - - - - - 2,534 12,801 216,152 339,336 - - 239,164 427,800 355,576
May  1, 2032 52,375 - - - - - 2,460 10,351 212,355 338,273 11,958 - 253,365 415,488 368,882
Nov  1, 2032 47,499 - - - - - 2,387 8,153 188,121 307,834 - - 239,440 355,753 340,669
May  1, 2033 45,752 - - - - - 2,313 5,458 183,144 305,636 11,351 - 252,780 342,459 350,925
Nov  1, 2033 41,209 - - - - - 2,238 2,867 158,751 274,503 - - 239,164 284,913 323,190
May  1, 2034 38,996 - - - - - 2,164 665 151,590 270,566 10,775 - 251,887 269,358 332,591
Nov  1, 2034 34,480 - - - - - 2,089 - 127,826 239,894 - - 239,164 215,165 306,745
May  1, 2035 31,910 - - - - - 2,014 - 118,513 233,586 10,203 - 251,079 197,458 315,156
Nov  1, 2035 27,409 - - - - - 1,938 - 95,347 203,388 - - 236,509 146,683 281,810
May  1, 2036 24,452 - - - - - 1,862 - 83,424 194,210 9,618 - 239,743 126,432 279,298
Nov  1, 2036 19,994 - - - - - 1,786 - 61,260 165,077 - - 222,061 79,408 249,548
May  1, 2037 16,599 - - - - - 1,709 - 47,112 153,411 9,016 - 224,695 57,484 246,688
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE 2019FG

Nov  1, 2037 12,317 - - - - - 1,632 - 25,404 124,629 - - 207,999 13,340 217,736
May  1, 2038 8,418 - - - - - 1,555 - 9,133 118,265 8,402 - 210,146 9,972 213,132
Nov  1, 2038 4,182 - - - - - 1,477 - - 97,546 - - 194,854 - 185,766
May  1, 2039 - - - - - - 1,399 - 1,535 88,309 7,772 - 196,147 9,184 179,394
Nov  1, 2039 - - - - - - 1,320 - - 65,900 - - 173,822 - 153,610
May  1, 2040 - - - - - - 1,241 - 964 56,802 7,128 - 162,199 8,388 145,051
Nov  1, 2040 - - - - - - 1,161 - - 37,337 - - 138,927 - 121,091
May  1, 2041 - - - - - - 1,081 - 431 26,313 6,461 - 125,850 7,579 110,924
Nov  1, 2041 - - - - - - 1,001 - - 6,993 - - 103,349 - 88,268
May  1, 2042 - - - - - - 920 - - 3,120 5,777 - 88,604 6,752 76,178
Nov  1, 2042 - - - - - - 838 - - - - - 70,237 - 55,164
May  1, 2043 - - - - - - 756 - - 2,506 5,012 - 58,878 5,733 41,260
Nov  1, 2043 - - - - - - 674 - - - - - 43,200 - 24,218
May  1, 2044 - - - - - - 590 - - 1,881 4,190 - 29,846 4,688 12,546
Nov  1, 2044 - - - - - - 507 - - - - - 14,755 - -
May  1, 2045 - - - - - - 423 - - 1,250 3,341 - - 3,626 -
Nov  1, 2045 - - - - - - 338 - - - - - - - -
May  1, 2046 - - - - - - 252 - - 607 2,469 - - 2,550 -
Nov  1, 2046 - - - - - - 166 - - - - - - - -
May  1, 2047 - - - - - - 80 - - - 1,572 - - 1,454 -
Nov  1, 2047 - - - - - - 7 - - - - - - - -
May  1, 2048 - - - - - - - - - - 644 - - 345 -
Nov  1, 2048 - - - - - - - - - - - - - - -
May  1, 2049 - - - - - - - - - - - - - - -
Nov  1, 2049 - - - - - - - - - - - - - - -
May  1, 2050 - - - - - - - - - - - - - - -
Nov  1, 2050 - - - - - - - - - - - - - - -
May  1, 2051 - - - - - - - - - - - - - - -
Nov  1, 2051 - - - - - - - - - - - - - - -
Dec  1, 2051 - - - - - - - - - - - - - - -

11,338,544 45,885 177,752 82,135 30,832 4,298 111,367 750,442 9,313,469 13,614,547 296,357 40,530 12,493,093 18,023,496 15,743,977
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Non-Cashflow
Total Bond Loan

Date 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Expenses Related Related

Jan 21, 2021 - - - - 12,045 95,710 - - - - 107,755 - -
May  1, 2021 507,346 574,358 573,538 454,038 400,143 360,551 - - - 168,358 6,655,734 - 8,455
Nov  1, 2021 473,692 531,556 530,005 451,434 443,605 524,640 160,147 231,678 - 102,410 7,002,436 1,264,648 54,379
May  1, 2022 504,464 572,080 571,061 383,716 400,143 658,175 - 45,837 381,775 33,276 7,216,673 - 109,544
Nov  1, 2022 549,192 531,556 525,885 383,640 442,298 881,872 28,435 89,171 294,237 - 7,191,849 - 121,219
May  1, 2023 603,778 712,795 560,759 348,597 400,143 835,260 - 44,545 251,854 - 7,389,393 - 119,644
Nov  1, 2023 574,192 659,808 517,418 515,011 508,506 868,115 27,252 85,928 292,811 - 7,600,101 - 130,764
May  1, 2024 553,003 582,613 486,229 418,895 465,284 889,400 - 136,092 216,417 - 7,163,898 - 131,963
Nov  1, 2024 498,885 484,440 392,340 418,484 468,150 882,797 26,010 173,551 237,505 - 6,860,781 - 129,256
May  1, 2025 527,222 487,685 461,475 388,187 430,831 840,080 - 130,454 199,063 - 6,874,693 - 131,035
Nov  1, 2025 498,575 421,080 450,479 416,927 466,630 867,631 24,778 166,128 235,876 - 6,773,142 - 120,862
May  1, 2026 526,115 419,811 466,334 388,187 430,831 826,453 - 124,872 199,063 - 6,708,677 - 121,726
Nov  1, 2026 498,575 346,720 415,747 415,373 465,137 852,579 23,557 158,747 234,271 - 6,561,619 - 113,318
May  1, 2027 451,062 294,438 361,751 295,287 326,606 705,200 - 119,319 308,263 - 5,765,453 - 113,456
Nov  1, 2027 385,151 216,396 282,204 271,377 303,845 672,477 22,344 151,455 313,919 - 5,174,990 - 106,531
May  1, 2028 411,755 222,570 296,965 246,514 271,888 635,193 - 113,793 280,700 - 5,121,582 - 106,112
Nov  1, 2028 385,770 175,013 254,797 269,829 302,340 657,637 21,141 144,214 312,415 - 4,925,970 - 100,519
May  1, 2029 411,253 178,082 267,402 248,063 273,625 623,610 - 108,296 281,575 - 4,873,699 - 99,717
Nov  1, 2029 385,151 131,842 226,671 268,310 300,808 642,898 19,948 137,040 319,419 - 4,750,792 - 94,882
May  1, 2030 410,105 130,820 235,973 248,063 273,625 610,309 - 102,826 295,783 - 4,638,909 - 93,777
Nov  1, 2030 385,151 86,829 197,825 266,820 299,382 628,261 18,771 129,887 332,098 - 4,462,602 - 89,481
May  1, 2031 359,761 71,666 176,418 186,129 204,142 525,275 - 97,385 308,700 - 3,878,284 - 88,124
Nov  1, 2031 309,534 30,462 129,300 174,079 191,427 503,600 17,604 122,809 337,701 - 3,463,595 - 84,299
May  1, 2032 332,846 26,570 135,898 166,682 166,126 473,224 - 91,971 308,700 - 3,367,523 - 82,735
Nov  1, 2032 305,054 - 105,876 193,802 185,389 490,675 16,446 115,764 336,228 - 3,239,090 - 79,352
May  1, 2033 320,764 12,824 110,215 188,097 159,447 467,246 - 86,586 308,700 - 3,153,696 - 77,631
Nov  1, 2033 292,487 - 81,771 212,049 174,908 485,182 15,289 108,745 334,761 - 3,032,025 - 74,612
May  1, 2034 307,571 11,398 83,129 206,228 151,802 464,235 - 81,201 308,700 - 2,942,856 - 72,777
Nov  1, 2034 281,342 - 56,984 219,820 170,064 481,663 13,903 101,389 333,300 - 2,823,827 - 70,051
May  1, 2035 295,080 9,550 55,360 205,042 150,655 460,884 - 75,871 308,700 - 2,721,060 - 68,140
Nov  1, 2035 270,832 - 31,558 218,148 167,720 477,433 12,589 94,104 331,842 - 2,597,309 - 65,822
May  1, 2036 282,832 8,253 7,656 202,868 147,132 455,466 - 70,542 308,700 - 2,442,487 - 63,907
Nov  1, 2036 261,250 - - 215,679 163,909 472,537 11,270 86,814 330,384 - 2,340,976 - 61,606
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Non-Cashflow
Total Bond Loan

Date 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Expenses Related Related

May  1, 2037 271,944 7,481 6,223 201,341 145,279 452,381 - 65,241 308,700 - 2,215,306 - 59,687
Nov  1, 2037 246,666 - - 212,053 158,717 458,286 9,948 79,549 320,156 - 2,088,431 - 57,403
May  1, 2038 248,555 6,704 4,781 197,870 140,690 429,772 - 59,940 291,170 - 1,958,503 - 55,480
Nov  1, 2038 221,850 - - 207,404 152,264 434,555 8,677 72,308 301,023 - 1,881,907 - 53,212
May  1, 2039 221,788 5,922 3,329 193,442 134,957 406,391 - 54,667 273,347 - 1,777,581 - 51,283
Nov  1, 2039 196,591 - - 201,761 145,299 409,970 7,486 65,075 281,547 - 1,702,381 - 49,040
May  1, 2040 194,626 5,138 1,869 187,876 127,429 381,667 - 49,422 255,266 - 1,585,066 - 47,108
Nov  1, 2040 170,914 - - 195,161 137,125 384,623 6,470 58,044 261,805 - 1,512,658 - 44,878
May  1, 2041 169,838 4,345 397 181,872 120,091 357,484 - 44,177 236,927 - 1,393,770 - 42,942
Nov  1, 2041 151,100 - - 186,842 127,849 358,643 5,840 48,081 241,875 - 1,319,840 - 40,734
May  1, 2042 149,552 3,551 - 169,381 111,074 332,141 - 32,172 218,442 - 1,197,662 - 38,795
Nov  1, 2042 131,638 - - 169,099 117,506 332,041 5,212 34,268 221,751 - 1,137,755 - 36,588
May  1, 2043 128,293 2,744 - 152,807 101,090 306,206 - 19,886 199,736 - 1,024,907 - 34,644
Nov  1, 2043 111,213 - - 151,239 106,147 304,816 4,586 19,520 201,399 - 967,010 - 32,457
May  1, 2044 106,007 1,155 - 136,159 90,163 278,904 - 5,610 180,810 - 852,548 - 30,510
Nov  1, 2044 89,813 - - 133,466 90,011 273,577 3,962 5,537 180,815 - 792,442 - 28,332
May  1, 2045 82,641 - - 119,401 70,891 247,281 - - 161,663 - 690,515 - 26,382
Nov  1, 2045 67,313 - - 111,795 68,878 240,357 3,338 4,809 159,961 - 656,788 - 24,212
May  1, 2046 58,113 - - 94,962 50,972 215,360 - - 142,186 - 567,471 - 22,257
Nov  1, 2046 43,650 - - 86,042 47,450 206,866 2,716 4,081 138,805 - 529,776 - 20,095
May  1, 2047 32,251 - - 70,450 30,797 183,286 - - 122,525 - 442,413 - 18,136
Nov  1, 2047 18,775 - - 60,568 25,751 173,212 2,094 3,355 117,490 - 401,252 - 15,982
May  1, 2048 5,875 - - 46,379 10,327 151,019 - - 102,643 - 317,231 - 14,016
Nov  1, 2048 513 - - 34,701 3,712 139,352 1,474 2,629 96,332 - 278,712 - 11,869
May  1, 2049 - - - 21,021 - 118,558 - - 78,167 - 217,746 - 9,898
Nov  1, 2049 - - - 8,342 2,168 105,586 854 1,903 66,598 - 185,452 - 7,757
May  1, 2050 - - - - - 85,899 - - 50,311 - 136,209 - 5,794
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Non-Cashflow
Total Bond Loan

Date 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Expenses Related Related

Nov  1, 2050 - - - - - 68,148 235 1,178 37,660 - 107,221 - 3,802
May  1, 2051 - - - - - 47,086 - - 22,969 - 70,054 - 2,069
Nov  1, 2051 - - - - - 77 - - 8,820 - 8,897 - 385
Dec  1, 2051 - - - - - - - - - - - - 3

16,279,304 7,968,254 9,065,622 13,016,803 12,035,225 28,199,811 522,377 4,258,464 14,124,354 304,043 187,840,982 1,264,648 3,871,447
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INDENTURE LEVEL EXPENSE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Addl
Basis

2021ABC Risk:30 2021DEF 2021KLM Total
Date Contribution bps Contribution Contribution Expenses

Jan 21, 2021 271,004 - - - 271,004
May  1, 2021 - 146,235 - - 146,235
Nov  1, 2021 - 143,723 216,833 - 360,556
Nov 18, 2021 - - - 254,700 254,700

271,004 289,958 216,833 254,700 1,032,494
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Selected Series

Series Series
Key Description Consolidate

2001AA 2001 Series AA Yes
2002A 2002 Series A Yes
2002B 2002 Series B Yes
2014A 2014 Series A Yes
2015A 2015 Series A Yes
2015B 2015 Series B Yes
2017A 2017 Series A Yes
2017B 2017 Series B Yes
2017CDE 2017 Series CDE Yes
2018AB 2018 Series AB Yes
2018C_1 2018 Series C Yes
2018D 2018 Series D Yes
2019ABC 2019 Series ABC Yes
2019DE 2019 Series DE Yes
2019FG 2019 Series FG Yes
2019HI 2019 Series HI Yes
2019JKL 2019 Series JKL Yes
2020ABC 2020 Series ABC Yes
2020DEF 2020 Series DEF Yes
2020GHI 2020 Series GHI Yes
2021ABC 2021 Series ABC - Closing Yes
2021DE Preliminary Cashflows No
2021DEF Closing Cash Flows Yes
2021F Preliminary Cashflows No
2021GHIJ Closing Cash Flows Yes
2021KLM Preliminary Cash Flows Yes
2NDS 2nds Portfolios No
EXCESS SF Surplus Acct Yes
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Cashflow

Bond Information
First Bond Year Ending Date May  1, 2021
Master Revenue Account (MRA) Information
Beginning Balance -
Interest Begin Date Dec 31, 2020
First Interest Payment Date May  1, 2021
Interest Frequency Semiannual
Day Basis ACT/ACT
Interest Rate -
Minimum Balance 100,000.00
Percent to Apply to Parity 100.000%
Consolidate Senior/Mezz/Sub Structure No
Loan Yield Parameters
Use Loan Payment Accum Freq From 1st Series in Yield Calc
   Loan Present Value Option Value Amounts at Par Before PV Date

Surplus Processing

Surplus Processing Information
 Surpluses are Available from All Funds on Deposit in MRA
 First Surplus Calculation Date May  1, 2021
 Surplus Calculation Frequency Semiannual
*% to Redemption Account(s) -
 % to Retain in Revenue Account 100.000%
 % to Distribute to Issuer -
Surplus Distribution Changes
Surplus Distribution Changes on Same for Life
Post Target Criteria

Deficiency Processing

Series Deficiency Information
*Allow All Series to Tap MRA Yes
Tap Res Funds Within Series No
Tap LOCs Within Series No
MRA Deficiency Information
Series Tap Order Tap Similar Priorities in Order
Tap Series LOCs N/A
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Cashflow

Series Tap
Key Description Order

2001AA 2001 Series AA 1
2002A 2002 Series A 1
2002B 2002 Series B 1
2014A 2014 Series A 1
2015A 2015 Series A 1
2015B 2015 Series B 1
2017A 2017 Series A 1
2017B 2017 Series B 1
2017CDE 2017 Series CDE 1
2018AB 2018 Series AB 1
2018C_1 2018 Series C 1
2018D 2018 Series D 1
2019ABC 2019 Series ABC 1
2019DE 2019 Series DE 1
2019FG 2019 Series FG 1
2019HI 2019 Series HI 1
2019JKL 2019 Series JKL 1
2020ABC 2020 Series ABC 1
2020DEF 2020 Series DEF 1
2020GHI 2020 Series GHI 1
2021ABC 2021 Series ABC - Closing 1
2021DEF Closing Cash Flows 1
2021GHIJ Closing Cash Flows 1
2021KLM Preliminary Cash Flows 1
EXCESS SF Surplus Acct 1

MRA Tap Series Replenishment
Name Description Order Tap Order Option

2001AA RES01 Debt Service Reserve 1 1 N/A
2002A RES01 Debt Service Reserve 1 1 N/A
2002B RES01 Debt Service Reserve 1 1 N/A
2014A RES01 DSRF 1 1 N/A
2015A RES01 Debt Service Reserve 1 1 N/A
2015B RES01 Debt Service Reserve 1 1 N/A
2017B RES01 DSRF 1 1 N/A
2017CDE RES01 DSRF 1 1 N/A
2018AB RES02 DSRF 1 1 N/A
2018D RES01 Debt Service Reserve 1 1 N/A
2019DE RES02 DSRF 1 1 N/A
2019JKL RES01 DSRF 1 1 N/A
2020DEF RES01 DSRF 1 1 N/A
EXCESS RES01 Debt Service Reserve 1 1 N/A
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Indenture Level Reserve Funds
General Fund (RES03)

Basic Reserve Information

 Type of Fund Other Reserve Fund
*Include Series Reserve Funds No
 Required Balance Option No Drawdown
 Minimum Balance 15,000,000.00
 Interest Flow Send to MRA
 Principal Drawdown Flow Send to MRA
*   Allocate Entire Drawdown as Indicated Yes
 Maturing Principal Flow Send to MRA
*   Allocate Entire Drawdown as Indicated No
 Percent to Apply for Parity -
 Accrue Interest for Parity No
 Underfunded Balance Option N/A

 1st Drawdown Allocation -
 2nd Principal Drawdown Flow Send to Revenue Account
 Series N/A

 1st Drawdown Allocation -
 2nd Maturing Principal Flow Send to Issuer
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Indenture Level Reserve Funds
General Fund (RES03)

Passbook (SEC01)

Security Description

 Type of Security Passbook
 Parity/Draw Option Value at Par
 Interest Accrual Date Jan  1, 2021
 Purchase Date Jan  1, 2021
 Par Amount 115,000,000.00
 Security Denomination 1,000.00
 Purchase Price 100.000000
 Interest Rate -
 Interest Frequency Semiannual
 First Interest Payment Date May  1, 2021
 Interest Day Basis 30/360
 Maturity Date May  1, 2051
 1st Interest Rate Rollover Provisions
 Rollover Date -
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Indenture Level Expenses
2021ABC Contribution (EXP04)

 Type of Expense Administrative
 Expense Calculation Method Non-calculated
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date Jan 21, 2021
 Expense Payment Frequency Annual
 Expense Calculation Frequency Annual
 Additional Expense Amount 271,003.55
 Expense Minimum -
 Expense Maximum -
 Terminate Expense After First Expense Date
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Indenture Level Expenses
Addl Basis Risk:30 bps (EXP05)

 Type of Expense Administrative
 Expense Calculation Method % of Bond Balance
 Expense Percent 0.300000%
    *Bond Component Some
     Balance Rounding Option N/A
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date May  1, 2021
 Expense Payment Frequency Semiannual
 Expense Calculation Frequency Semiannual
 Additional Expense Amount -
 Expense Minimum -
 Expense Maximum -
 Terminate Expense On Specified Date
    Specified Date Nov  2, 2021

Series Bond Selected

2001AA BON01 01AA-1 Tx VRDO NQ No
BON02 01AA-2 NAMT VR (I) No
BON10 xxx Sub Bond No
BON33 01AA-1 Tx UH VRDO NQ No

2002A BON03 02A-3 NAMT VR (I) No
BON07 xxx Sub Bond No

2002B BON03 02B-3 NAMT VR (I) No
BON04 xxx Sub Bond No
BON05 xx Mez Bond No

2014A BON01 Taxable Serials No
BON02 2027 Taxable Term No

2015A BON02 Serials No
BON05 PAC Bond No
BON06 Term Bond 2027 No

2015B BON02 2015B Serials No
2017A BON06 2017A Pass-Thru No
2017B BON01 17B-2 Serials No

BON02 17B-1 VRDO Yes
BON03 17B-2 PAC No

2017CDE BON01 17D Serials (AMT) No
BON04 17C Serials (NAMT) No
BON09 17C PAC (NAMT) No
BON11 17E VRDO (AMT) No

2018AB BON01 18A Serials (AMT) No
BON04 18B-1 Serials (NAMT) No
BON09 18B-2 VRDB (NAMT) (Cl II) No
BON12 18B-1 PAC (NAMT) No
BON13 18B-2 VRDB (NAMT) (Cl II) UH No

2018C_1 BON13 Serials No
BON14 Term 2033 No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Indenture Level Expenses
Addl Basis Risk:30 bps (EXP05)

Series Bond Selected

2018C_1 BON15 Term 2038 No
BON16 Term 2042 No
BON17 Prem PAC No

2018D BON32 08D Serials (Tax) No
2019ABC BON01 19A Serials (AMT) No

BON03 19B-1 Serials (TAX) No
BON07 19B-1 Term 2038 (TAX) No
BON12 19C PAC 4.25% (NAMT) No
BON13 19B-2 VRDO (TAX) No
BON14 19C PAC 4.75% (NAMT) No

2019DE BON04 19E Serials (NAMT) No
BON09 19D VRDB (AMT) Yes
BON12 19E PAC (NAMT) No
BON13 19E Term 2039 (NAMT) No

2019FG BON01 19F Serials (NAMT) No
BON03 19G-1 Serials (TAX) No
BON14 19G-1 2044 Term (TAX) No
BON15 19G-2 VRDB (TAX) No
BON16 19F PAC (NAMT) No
BON18 19G-1 PAC (TAX) No

2019HI BON03 19I-1 Serials (TAX) No
BON14 19I-1 2037 Term (TAX) No
BON15 19I-2 VRDB (TAX) No
BON16 19H PAC (NAMT) (Class III) No
BON17 19I-1 2034 Term (TAX) No

2019JKL BON01 19J Serials (AMT) No
BON03 19L-1 Serials (Cl II) (TAX) No
BON15 19L-2 VRDB (TAX) No
BON16 19K PAC (NAMT) No
BON18 19L-3 PAC (TAX) No
BON19 19K Serials (NAMT) No

2020ABC BON03 20C-1 Serials (TAX) No
BON15 20C-2 VRDB (TAX) Yes
BON16 20B PAC (NAMT) No
BON19 20A Serials (AMT) No
BON20 20C-1 Tm2033(TAX) No
BON21 20C-1 Tm2036(TAX) No
BON22 20B Serials (NAMT) No

2020DEF BON01 20D Serials (AMT) No
BON03 20F-1 Serials (TAX) No
BON15 20F-2 VRDB (TAX) No
BON16 20E PAC (NAMT) No
BON19 20E Serials (NAMT) No

2020GHI BON01 20G Serials (AMT) No
BON03 20I-1 Serials (TAX) No
BON15 20I-2 VRDB (TAX) No
BON16 20H PAC (NAMT) No
BON19 20H Serials (NAMT) No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Indenture Level Expenses
Addl Basis Risk:30 bps (EXP05)

Series Bond Selected

2020GHI BON20 20H Tm 2035 (NAMT) No
BON21 20H Tm 2038 (NAMT) No
BON22 20I-1 PAC (Taxable) No

2021ABC BON01 21A Serials (AMT) No
BON03 21C-1 Serials (TAX) No
BON15 21C-2 VRDB (TAX) No
BON16 21B PAC (NAMT) No
BON19 21B Serials (NAMT) No
BON23 21C-1 Tm 2036 (TAX) No
BON24 21C-1 Tm 2022 (TAX) No
BON25 21C-1 Tm 2023 (TAX) No
BON26 21C-1 Tm 2024 (TAX) No
BON27 21C-1 Tm 2025 (TAX) No
BON28 21C-1 Tm 2026 (TAX) No
BON29 21C-1 Tm 2027 (TAX) No
BON30 21C-1 Tm 2028 (TAX) No
BON31 21C-1 Tm 2029 (TAX) No
BON32 21C-1 Tm 2030 (TAX) No
BON33 21C-1 Tm 2031 (TAX) No

2021DEF BON01 21D Serials (AMT) No
BON16 21E PAC (NAMT) No
BON19 21E Serials (NAMT) No
BON23 21F Prem Pass Thru (TAX) No
BON24 21E 2036 Term No
BON26 21E 2042 Term No

2021GHIJ BON01 21G Serials (AMT) No
BON16 21H PAC (NAMT) No
BON19 21H Serials (NAMT) No
BON23 21J Prem Pass Thru (TAX) No
BON24 21H 2036 Term No
BON26 21H 2042 Term No
BON27 21I UH VRDO (TAX) (Cl II) No

2021KLM BON01 21K Serials (AMT) No
BON03 21M-1 Serials (TAX) No
BON15 21M-2 VRDB (TAX) No
BON16 21L PAC (NAMT) No
BON19 21L Serials (NAMT) No
BON23 21M-1 Tm 2036 (TAX) No

EXCESS BON01 xxx Sub Bond No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Indenture Level Expenses
2021DEF Contribution (EXP06)

 Type of Expense Administrative
 Expense Calculation Method Non-calculated
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date May 20, 2021
 Expense Payment Frequency Annual
 Expense Calculation Frequency Annual
 Additional Expense Amount 216,833.35
 Expense Minimum -
 Expense Maximum -
 Terminate Expense After First Expense Date



Sep 21, 2021   9:08 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 177

SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Indenture Level Expenses
2021KLM Contribution (EXP07)

 Type of Expense Administrative
 Expense Calculation Method Non-calculated
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date Nov 18, 2021
 Expense Payment Frequency Annual
 Expense Calculation Frequency Annual
 Additional Expense Amount 254,700.00
 Expense Minimum -
 Expense Maximum -
 Terminate Expense After First Expense Date
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Expenses Excluded From Consolidation

Series Expense Exclude

2001AA EXP01 01AA-1 Swap Fixed No
EXP02 01AA-1 Float: Trgr 1 No
EXP03 01AA-1 Float: Trgr 2 No
EXP04 01AA-2 Swap Fixed No
EXP05 01AA-2 Float: Trgr 1 No
EXP06 01AA-2 Float: Trgr 2 No
EXP10 Liquidity (Sumitomo) 01AA-2 No
EXP11 Rmktg 01AA-1 No
EXP13 Basis Risk NAMT No
EXP14 Trustee Fee No
EXP30 Liquidity 01AA-1 No
EXP31 Rmktg 01AA-2 No
EXP32 Basis Risk Taxable No

2002A EXP01 02A-3 Swap Fixed No
EXP02 02A-3 Float: Trgr 1 No
EXP03 02A-3 Float: Trgr 2 No
EXP04 Liqdty 02A (FHLB) No
EXP06 Rmktg 02A-3 (GK Baum) No
EXP10 Basis Risk NAMT No
EXP11 Trustee Fee No
EXP12 Rebate No

2002B EXP01 02B-3 Swap Fixed No
EXP02 02B-3 Float: Trgr 1 No
EXP03 02B-3 Float: Trgr 2 No
EXP04 Liquidity (BAML) No
EXP05 Rmktg 02B (BAML) No
EXP08 Basis Risk NAMT No
EXP09 Trustee Fee No

2014A EXP01 Trustee No
2015A EXP12 Trustee Fee No
2015B EXP12 Trustee Fee No
2017A EXP01 Trustee No
2017B EXP03 Trustee No

EXP06 Remarketing Fee No
EXP07 Liquidity Fee No
EXP08 Basis Risk No

2017CDE EXP01 Trustee No
EXP06 17E Swap Fixed No
EXP07 17E Swap Variable No
EXP08 Rmktg No
EXP09 Basis Risk No
EXP10 Liquidity No

2018AB EXP01 Trustee No
EXP05 Liquidity No
EXP06 Remarketing No
EXP13 Basis Risk (NAMT) No
EXP14 18B-2 New Swap: Fixed Pmt No
EXP15 18B-2 New Swap: 70% 3M-LIBOR No

2018C_1 EXP01 Trustee No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Expenses Excluded From Consolidation

Series Expense Exclude

2018D EXP14 Trustee Fee No
2019ABC EXP01 Trustee No

EXP03 Liquidity No
EXP04 Remarketing No
EXP06 19B-2 Swap #1: Fixed Pmt No
EXP07 19B-2 Swap #1: Receipt: 1M LIBOR No
EXP08 Basis Risk (Tax VRDO) No
EXP09 19B-2 Swap #2: Fixed Pmt No
EXP10 19B-2 Swap #2: Receipt: 1M LIBOR No

2019DE EXP01 Trustee No
EXP05 Liquidity No
EXP06 Remarketing No
EXP07 19D Swap Fixed No
EXP08 19D Swap Variable No
EXP09 Basis Risk (AMT) No

2019FG EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 19G-2 Swap Fixed No
EXP07 19G-2 Swap Variable No
EXP10 Basis Risk (TAX) No

2019HI EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 19I-2 Swap Fixed No
EXP10 19I-2 Swap Var Receipt No
EXP11 Basis Risk (Taxable) No

2019JKL EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 19L-2 Swap Fixed No
EXP07 19L-2 Swap Variable No
EXP08 Basis Risk (Tax) No

2020ABC EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 20B-2 Swap Fixed No
EXP07 20B-2 Swap Variable No
EXP08 Basis Risk (Tax) No

2020DEF EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 20F-2 Swap Fixed No
EXP07 20F-2 Swap Variable No
EXP08 Basis Risk (Tax) No
EXP14 02C-3 Swap Fixed No
EXP15 02C-3 Swap Variable No

2020GHI EXP01 Trustee No
EXP03 Liquidity (TAX) No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Expenses Excluded From Consolidation

Series Expense Exclude

2020GHI EXP04 Remarketing No
EXP06 20I-2 Swap Fixed No
EXP07 20I-2 Swap Variable No
EXP08 Basis Risk (Tax) No

2021ABC EXP01 Trustee No
EXP02 G-Fee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP05 G-Fee (TAX) No
EXP06 21C-2 Swap Fixed No
EXP07 21C-2 Swap Variable No
EXP08 Basis Risk (Tax) No
EXP13 GNMA BS8558 (2020ABC Portion) P Out of TE No
EXP14 GNMA BS8558 (2020ABC Portion) Ppmt Out of TE No
EXP15 GNMA BS8558 (2020ABC Portion) P to Tax No
EXP16 GNMA BS8558 (2020ABC Portion) Ppmt to Tax No
EXP17 GNMA Part Out 0% Interest No

2021DEF EXP01 Trustee No
EXP02 G-Fee No
EXP05 G-Fee (TAX) No
EXP09 2nd Mortgage Loan Losses No
EXP10 GNMA BS8597 & BS8608 (2020DEF Portion) P Out of TE No
EXP11 GNMA BS8597 & BS8608(20DEF Portion) Ppmt Out of TE No
EXP12 GNMA BS8597 & BS8608 (2020DEF Portion) P to Tax No
EXP13 GNMA BS8597 & BS8608 (2020DEF Portion) Ppmt to Tax No
EXP14 TBA Hedge Losses No

2021GHIJ EXP01 Trustee No
EXP02 G-Fee No
EXP05 G-Fee (TAX) No
EXP09 2nd Mortgage Loan Losses No
EXP10 GNMA MBS (2020GHI Portion) P Out of TE No
EXP11 GNMA MBS (20GHI Portion) Ppmt Out of TE No
EXP12 GNMA MBS (2020GHI Portion) P to Tax No
EXP13 GNMA MBS (2020GHI Portion) Ppmt to Tax No
EXP14 TBA Hedge Losses No
EXP15 Liquidity (TAX) No
EXP16 Remarketing No

2021KLM EXP01 Trustee No
EXP02 G-Fee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP05 G-Fee (TAX) No
EXP06 21M-2 Swap Fixed No
EXP07 21M-2 Swap Variable No
EXP08 Basis Risk (Tax) No
EXP09 2nd Mortgage Loan Losses No
EXP10 PV of Servicing Fee No
EXP11 PV of Zeros No

EXCESS EXP23 02C-3 Swap Fixed No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Expenses Excluded From Consolidation

Series Expense Exclude

EXCESS EXP24 02C-3 Float: Trgr 1 No
EXP25 02C-3 Float: Trgr 2 No
EXP27 17-E Swap Fixed No
EXP28 17-E Float: 65%L+10 No
EXP39 02A-3 Swap Fixed No
EXP40 02A-3 Float: Trgr 1 No
EXP41 02A-3 Float: Trgr 2 No
EXP42 12A-1 Swap Fixed No
EXP43 12A-1 Float: Trgr 1 No
EXP44 12A-1 Float: Trgr 2 No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Series Overrides
Miscellaneous Overrides

Retain Surplus
Series After All Bonds Mature

2001AA No
2002A No
2002B No
2014A No
2015A No
2015B No
2017A No
2017B No
2017CDE No
2018AB No
2018C_1 No
2018D No
2019ABC No
2019DE No
2019FG No
2019HI No
2019JKL No
2020ABC No
2020DEF No
2020GHI No
2021ABC No
2021DEF No
2021GHIJ No
2021KLM No
EXCESS No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Indenture Level Rate Table
Hgh- SIFMA: VRDO (TBL01)

Change New
Date Rate

11/01/2020 0.09%
01/01/2022 1.65%
01/01/2023 3.20%
01/01/2024 4.76%
01/01/2025 6.32%
01/01/2026 7.88%
01/01/2031 7.54%
01/01/2032 7.20%
01/01/2033 6.86%
01/01/2034 6.53%
01/01/2035 6.19%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Indenture Level Rate Table
Hgh- LIBOR: VRDO (TBL02)

Change New
Date Rate

11/01/2020 0.120%
01/01/2022 2.196%
01/01/2023 4.272%
01/01/2024 6.348%
01/01/2025 8.424%
01/01/2026 10.500%
01/01/2031 10.050%
01/01/2032 9.600%
01/01/2033 9.150%
01/01/2034 8.700%
01/01/2035 8.250%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Indenture Level Rate Table
Hgh- SIFMA+0.15%: Triggrs (TBL03)

Change New
Date Rate

11/01/2020 0.24%
01/01/2022 -
01/01/2023 -
01/01/2024 -
01/01/2025 -
01/01/2026 -
01/01/2031 -
01/01/2032 -
01/01/2033 -
01/01/2034 -
01/01/2035 -
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Indenture Level Rate Table
Hgh- SIFMA+0.05%: Triggrs (TBL04)

Change New
Date Rate

11/01/2020 0.14%
01/01/2022 -
01/01/2023 -
01/01/2024 -
01/01/2025 -
01/01/2026 -
01/01/2031 -
01/01/2032 -
01/01/2033 -
01/01/2034 -
01/01/2035 -
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Indenture Level Rate Table
Hgh- LIBOR: Triggers (TBL05)

Change New
Date Rate

11/01/2020 -
01/01/2022 2.196%
01/01/2023 4.272%
01/01/2024 6.348%
01/01/2025 8.424%
01/01/2026 10.500%
01/01/2031 10.050%
01/01/2032 9.600%
01/01/2033 9.150%
01/01/2034 8.700%
01/01/2035 8.250%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Indenture Level Rate Table
Hgh- LIBOR+0.05% Swaps (TBL06)

Change New
Date Rate

11/01/2020 0.170%
01/01/2022 2.246%
01/01/2023 4.322%
01/01/2024 6.398%
01/01/2025 8.474%
01/01/2026 10.550%
01/01/2031 10.100%
01/01/2032 9.650%
01/01/2033 9.200%
01/01/2034 8.750%
01/01/2035 8.300%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Indenture Level Rate Table
Hgh- Reinvest Rates (TBL07)

Change New
Date Rate

11/01/2020 0.08%
01/01/2022 1.54%
01/01/2023 2.99%
01/01/2024 4.44%
01/01/2025 5.90%
01/01/2026 7.35%
01/01/2031 7.04%
01/01/2032 6.72%
01/01/2033 6.41%
01/01/2034 6.09%
01/01/2035 5.78%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Indenture Level Rate Table
Low- SIFMA: VRDO (TBL08)

Change New
Date Rate

11/01/2020 0.2625%
01/01/2022 0.2625%
01/01/2023 0.2625%
01/01/2024 0.7875%
01/01/2025 0.7875%
01/01/2026 0.7125%
01/01/2027 1.4250%
01/01/2028 1.4250%
01/01/2029 1.4250%
01/01/2030 1.4250%
01/01/2031 1.9000%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Indenture Level Rate Table
Low- LIBOR: VRDO (TBL09)

Change New
Date Rate

11/01/2020 0.25%
01/01/2022 0.25%
01/01/2023 0.25%
01/01/2024 0.75%
01/01/2025 0.75%
01/01/2026 0.75%
01/01/2027 1.50%
01/01/2028 1.50%
01/01/2029 1.50%
01/01/2030 1.50%
01/01/2031 2.00%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Indenture Level Rate Table
Low- SIFMA+0.15%: Triggrs (TBL10)

Change New
Date Rate

11/01/2020 0.4125%
01/01/2022 0.4125%
01/01/2023 0.4125%
01/01/2024 0.9375%
01/01/2025 0.9375%
01/01/2026 0.8625%
01/01/2027 1.5750%
01/01/2028 1.5750%
01/01/2029 1.5750%
01/01/2030 1.5750%
01/01/2031 2.0500%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Indenture Level Rate Table
Low- SIFMA+0.05%: Triggrs (TBL11)

Change New
Date Rate

11/01/2020 0.3125%
01/01/2022 0.3125%
01/01/2023 0.3125%
01/01/2024 0.8375%
01/01/2025 0.8375%
01/01/2026 0.7625%
01/01/2027 1.4750%
01/01/2028 1.4750%
01/01/2029 1.4750%
01/01/2030 1.4750%
01/01/2031 1.9500%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Indenture Level Rate Table
Low- LIBOR: Triggers (TBL12)

Change
Date

11/01/2020
01/01/2022
01/01/2023
01/01/2024
01/01/2025
01/01/2026
01/01/2027
01/01/2028
01/01/2029
01/01/2030
01/01/2031
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Indenture Level Rate Table
Low- LIBOR+0.05% Swaps (TBL13)

Change New
Date Rate

11/01/2020 0.30%
01/01/2022 0.30%
01/01/2023 0.30%
01/01/2024 0.80%
01/01/2025 0.80%
01/01/2026 0.80%
01/01/2027 1.55%
01/01/2028 1.55%
01/01/2029 1.55%
01/01/2030 1.55%
01/01/2031 2.05%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Indenture Level Rate Table
Low- Reinvest Rates (TBL14)

Change New
Date Rate

11/01/2020 0.18%
01/01/2022 0.18%
01/01/2023 0.18%
01/01/2024 0.53%
01/01/2025 0.53%
01/01/2026 0.53%
01/01/2027 1.05%
01/01/2028 1.05%
01/01/2029 1.05%
01/01/2030 1.05%
01/01/2031 1.40%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Miscellaneous

 Present Value of Indenture Reserve Taps/Replen
    Date Nov  1, 2020
    Rate 1.0000000%
    Compounding Frequency Semiannual
    Print proof report No
 Present Value of External Distribution
    Date Nov  1, 2020
    Rate 1.0000000%
    Compounding Frequency Semiannual
   Print proof report No
First Parity Display Date May  1, 2021
Parity Display Frequency Semiannual
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Reporting Options

Issuer Title
Add to Default Title
Single Family Mortgage Bonds

Report Alignment Date May  1, 2019

Report
Series Bond Group Report Group Text

2001AA BON01 01AA-1 Tx VRDO NQ 1 Class I
BON02 01AA-2 NAMT VR (I) 1 Class I
BON10 xxx Sub Bond 1 Class I
BON33 01AA-1 Tx UH VRDO NQ 1 Class I

2002A BON03 02A-3 NAMT VR (I) 1 Class I
BON07 xxx Sub Bond 1 Class I

2002B BON03 02B-3 NAMT VR (I) 1 Class I
BON04 xxx Sub Bond 1 Class I
BON05 xx Mez Bond 1 Class I

2014A BON01 Taxable Serials 1 Class I
BON02 2027 Taxable Term 1 Class I

2015A BON02 Serials 1 Class I
BON05 PAC Bond 1 Class I
BON06 Term Bond 2027 1 Class I

2015B BON02 2015B Serials 1 Class I
2017A BON06 2017A Pass-Thru 1 Class I
2017B BON01 17B-2 Serials 2 Class II

BON02 17B-1 VRDO 2 Class II
BON03 17B-2 PAC 2 Class II

2017CDE BON01 17D Serials (AMT) 1 Class I
BON04 17C Serials (NAMT) 1 Class I
BON09 17C PAC (NAMT) 1 Class I
BON11 17E VRDO (AMT) 1 Class I

2018AB BON01 18A Serials (AMT) 1 Class I
BON04 18B-1 Serials (NAMT) 1 Class I
BON09 18B-2 VRDB (NAMT) (Cl II) 2 Class II
BON12 18B-1 PAC (NAMT) 1 Class I
BON13 18B-2 VRDB (NAMT) (Cl II) UH 2 Class II

2018C_1 BON13 Serials 1 Class I
BON14 Term 2033 1 Class I
BON15 Term 2038 1 Class I
BON16 Term 2042 1 Class I
BON17 Prem PAC 1 Class I

2018D BON32 08D Serials (Tax) 1 Class I
2019ABC BON01 19A Serials (AMT) 1 Class I

BON03 19B-1 Serials (TAX) 1 Class I
BON07 19B-1 Term 2038 (TAX) 1 Class I
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Reporting Options

Report
Series Bond Group Report Group Text

2019ABC BON12 19C PAC 4.25% (NAMT) 1 Class I
BON13 19B-2 VRDO (TAX) 1 Class I
BON14 19C PAC 4.75% (NAMT) 1 Class I

2019DE BON04 19E Serials (NAMT) 1 Class I
BON09 19D VRDB (AMT) 1 Class I
BON12 19E PAC (NAMT) 1 Class I
BON13 19E Term 2039 (NAMT) 1 Class I

2019FG BON01 19F Serials (NAMT) 1 Class I
BON03 19G-1 Serials (TAX) 1 Class I
BON14 19G-1 2044 Term (TAX) 1 Class I
BON15 19G-2 VRDB (TAX) 1 Class I
BON16 19F PAC (NAMT) 1 Class I
BON18 19G-1 PAC (TAX) 1 Class I

2019HI BON03 19I-1 Serials (TAX) 1 Class I
BON14 19I-1 2037 Term (TAX) 1 Class I
BON15 19I-2 VRDB (TAX) 1 Class I
BON16 19H PAC (NAMT) (Class III) 3 Class III
BON17 19I-1 2034 Term (TAX) 1 Class I

2019JKL BON01 19J Serials (AMT) 1 Class I
BON03 19L-1 Serials (Cl II) (TAX) 2 Class II
BON15 19L-2 VRDB (TAX) 1 Class I
BON16 19K PAC (NAMT) 1 Class I
BON18 19L-3 PAC (TAX) 1 Class I
BON19 19K Serials (NAMT) 1 Class I

2020ABC BON03 20C-1 Serials (TAX) 1 Class I
BON15 20C-2 VRDB (TAX) 1 Class I
BON16 20B PAC (NAMT) 1 Class I
BON19 20A Serials (AMT) 1 Class I
BON20 20C-1 Tm2033(TAX) 1 Class I
BON21 20C-1 Tm2036(TAX) 1 Class I
BON22 20B Serials (NAMT) 1 Class I

2020DEF BON01 20D Serials (AMT) 1 Class I
BON03 20F-1 Serials (TAX) 1 Class I
BON15 20F-2 VRDB (TAX) 1 Class I
BON16 20E PAC (NAMT) 1 Class I
BON19 20E Serials (NAMT) 1 Class I

2020GHI BON01 20G Serials (AMT) 1 Class I
BON03 20I-1 Serials (TAX) 1 Class I
BON15 20I-2 VRDB (TAX) 1 Class I
BON16 20H PAC (NAMT) 1 Class I
BON19 20H Serials (NAMT) 1 Class I
BON20 20H Tm 2035 (NAMT) 1 Class I
BON21 20H Tm 2038 (NAMT) 1 Class I
BON22 20I-1 PAC (Taxable) 1 Class I

2021ABC BON01 21A Serials (AMT) 1 Class I
BON03 21C-1 Serials (TAX) 1 Class I
BON15 21C-2 VRDB (TAX) 1 Class I
BON16 21B PAC (NAMT) 1 Class I
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Reporting Options

Report
Series Bond Group Report Group Text

2021ABC BON19 21B Serials (NAMT) 1 Class I
BON23 21C-1 Tm 2036 (TAX) 1 Class I
BON24 21C-1 Tm 2022 (TAX) 1 Class I
BON25 21C-1 Tm 2023 (TAX) 1 Class I
BON26 21C-1 Tm 2024 (TAX) 1 Class I
BON27 21C-1 Tm 2025 (TAX) 1 Class I
BON28 21C-1 Tm 2026 (TAX) 1 Class I
BON29 21C-1 Tm 2027 (TAX) 1 Class I
BON30 21C-1 Tm 2028 (TAX) 1 Class I
BON31 21C-1 Tm 2029 (TAX) 1 Class I
BON32 21C-1 Tm 2030 (TAX) 1 Class I
BON33 21C-1 Tm 2031 (TAX) 1 Class I

2021DEF BON01 21D Serials (AMT) 1 Class I
BON16 21E PAC (NAMT) 1 Class I
BON19 21E Serials (NAMT) 1 Class I
BON23 21F Prem Pass Thru (TAX) 1 Class I
BON24 21E 2036 Term 1 Class I
BON26 21E 2042 Term 1 Class I

2021GHIJ BON01 21G Serials (AMT) 1 Class I
BON16 21H PAC (NAMT) 1 Class I
BON19 21H Serials (NAMT) 1 Class I
BON23 21J Prem Pass Thru (TAX) 1 Class I
BON24 21H 2036 Term 1 Class I
BON26 21H 2042 Term 1 Class I
BON27 21I UH VRDO (TAX) (Cl II) 2 Class II

2021KLM BON01 21K Serials (AMT) 1 Class I
BON03 21M-1 Serials (TAX) 1 Class I
BON15 21M-2 VRDB (TAX) 1 Class I
BON16 21L PAC (NAMT) 1 Class I
BON19 21L Serials (NAMT) 1 Class I
BON23 21M-1 Tm 2036 (TAX) 1 Class I

EXCESS BON01 xxx Sub Bond 1 Class I

Report
Series Reserve Fund Group Report Group Text

2001AA RES01 Debt Service Reserve 1 Debt Service Reserve
2002A RES01 Debt Service Reserve 1 Debt Service Reserve
2002B RES01 Debt Service Reserve 1 Debt Service Reserve
2014A RES01 DSRF 1 Debt Service Reserve
2015A RES01 Debt Service Reserve 1 Debt Service Reserve
2015B RES01 Debt Service Reserve 1 Debt Service Reserve
2017B RES01 DSRF 1 Debt Service Reserve
2017CDE RES01 DSRF 1 Debt Service Reserve
2018AB RES02 DSRF 1 Debt Service Reserve
2018D RES01 Debt Service Reserve 1 Debt Service Reserve
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Reporting Options

Report
Series Reserve Fund Group Report Group Text

2019DE RES02 DSRF 1 Debt Service Reserve
2019JKL RES01 DSRF 1 Debt Service Reserve
2020DEF RES01 DSRF 1 Debt Service Reserve
EXCESS RES01 Debt Service Reserve -

Include Aggregate FHA Ins Premiums No
Include Aggregate Paying Agent Fees No
Include Aggregate Non-Cashflow Bond Related No
Include Aggregate Non-Cashflow Loan Related No
Include Total Expenses No

Report
Series Expense Group Report Group Text

2001AA EXP01 01AA-1 Swap Fixed 1 Swap Fixed Payment
EXP02 01AA-1 Float: Trgr 1 2 Swap Receipt
EXP03 01AA-1 Float: Trgr 2 2 Swap Receipt
EXP04 01AA-2 Swap Fixed 1 Swap Fixed Payment
EXP05 01AA-2 Float: Trgr 1 2 Swap Receipt
EXP06 01AA-2 Float: Trgr 2 2 Swap Receipt
EXP10 Liquidity (Sumitomo) 01AA-2 3 Liquidity
EXP11 Rmktg 01AA-1 4 Remarketing
EXP13 Basis Risk NAMT 5 Basis Risk
EXP14 Trustee Fee 6 Trustee
EXP30 Liquidity 01AA-1 3 Liquidity
EXP31 Rmktg 01AA-2 4 Remarketing
EXP32 Basis Risk Taxable 5 Basis Risk

2002A EXP01 02A-3 Swap Fixed 1 Swap Fixed Payment
EXP02 02A-3 Float: Trgr 1 2 Swap Receipt
EXP03 02A-3 Float: Trgr 2 2 Swap Receipt
EXP04 Liqdty 02A (FHLB) 3 Liquidity
EXP06 Rmktg 02A-3 (GK Baum) 4 Remarketing
EXP10 Basis Risk NAMT 5 Basis Risk
EXP11 Trustee Fee 6 Trustee
EXP12 Rebate 7 Rebate

2002B EXP01 02B-3 Swap Fixed 1 Swap Fixed Payment
EXP02 02B-3 Float: Trgr 1 2 Swap Receipt
EXP03 02B-3 Float: Trgr 2 2 Swap Receipt
EXP04 Liquidity (BAML) 3 Liquidity
EXP05 Rmktg 02B (BAML) 4 Remarketing
EXP08 Basis Risk NAMT 5 Basis Risk
EXP09 Trustee Fee 6 Trustee

2014A EXP01 Trustee 6 Trustee
2015A EXP12 Trustee Fee 6 Trustee
2015B EXP12 Trustee Fee 6 Trustee
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Reporting Options

Report
Series Expense Group Report Group Text

2017A EXP01 Trustee 6 Trustee
2017B EXP03 Trustee 6 Trustee

EXP06 Remarketing Fee 4 Remarketing
EXP07 Liquidity Fee 3 Liquidity
EXP08 Basis Risk 5 Basis Risk

2017CDE EXP01 Trustee 6 Trustee
EXP06 17E Swap Fixed 1 Swap Fixed Payment
EXP07 17E Swap Variable 2 Swap Receipt
EXP08 Rmktg 4 Remarketing
EXP09 Basis Risk 5 Basis Risk
EXP10 Liquidity 3 Liquidity

2018AB EXP01 Trustee 6 Trustee
EXP05 Liquidity 3 Liquidity
EXP06 Remarketing 4 Remarketing
EXP13 Basis Risk (NAMT) 5 Basis Risk
EXP14 18B-2 New Swap: Fixed Pmt 1 Swap Fixed Payment
EXP15 18B-2 New Swap: 70% 3M-LIBOR 2 Swap Receipt

2018C_1 EXP01 Trustee 6 Trustee
2018D EXP14 Trustee Fee 6 Trustee
2019ABC EXP01 Trustee 6 Trustee

EXP03 Liquidity 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 19B-2 Swap #1: Fixed Pmt 1 Swap Fixed Payment
EXP07 19B-2 Swap #1: Receipt: 1M LIBOR 2 Swap Receipt
EXP08 Basis Risk (Tax VRDO) 5 Basis Risk
EXP09 19B-2 Swap #2: Fixed Pmt 1 Swap Fixed Payment
EXP10 19B-2 Swap #2: Receipt: 1M LIBOR 2 Swap Receipt

2019DE EXP01 Trustee 6 Trustee
EXP05 Liquidity 3 Liquidity
EXP06 Remarketing 4 Remarketing
EXP07 19D Swap Fixed 1 Swap Fixed Payment
EXP08 19D Swap Variable 2 Swap Receipt
EXP09 Basis Risk (AMT) 5 Basis Risk

2019FG EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 19G-2 Swap Fixed 1 Swap Fixed Payment
EXP07 19G-2 Swap Variable 2 Swap Receipt
EXP10 Basis Risk (TAX) 2 Swap Receipt

2019HI EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 19I-2 Swap Fixed 1 Swap Fixed Payment
EXP10 19I-2 Swap Var Receipt 2 Swap Receipt
EXP11 Basis Risk (Taxable) 5 Basis Risk

2019JKL EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Reporting Options

Report
Series Expense Group Report Group Text

2019JKL EXP06 19L-2 Swap Fixed 1 Swap Fixed Payment
EXP07 19L-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk

2020ABC EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 20B-2 Swap Fixed 1 Swap Fixed Payment
EXP07 20B-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk

2020DEF EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 20F-2 Swap Fixed 1 Swap Fixed Payment
EXP07 20F-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk
EXP14 02C-3 Swap Fixed 1 Swap Fixed Payment
EXP15 02C-3 Swap Variable 2 Swap Receipt

2020GHI EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 20I-2 Swap Fixed 1 Swap Fixed Payment
EXP07 20I-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk

2021ABC EXP01 Trustee 6 Trustee
EXP02 G-Fee -
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP05 G-Fee (TAX) -
EXP06 21C-2 Swap Fixed 1 Swap Fixed Payment
EXP07 21C-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk
EXP13 GNMA BS8558 (2020ABC Portion) P Out of TE -
EXP14 GNMA BS8558 (2020ABC Portion) Ppmt Out of TE -
EXP15 GNMA BS8558 (2020ABC Portion) P to Tax -
EXP16 GNMA BS8558 (2020ABC Portion) Ppmt to Tax -
EXP17 GNMA Part Out 0% Interest -

2021DEF EXP01 Trustee 6 Trustee
EXP02 G-Fee -
EXP05 G-Fee (TAX) -
EXP09 2nd Mortgage Loan Losses -
EXP10 GNMA BS8597 & BS8608 (2020DEF Portion) P Out of TE -
EXP11 GNMA BS8597 & BS8608(20DEF Portion) Ppmt Out of TE -
EXP12 GNMA BS8597 & BS8608 (2020DEF Portion) P to Tax -
EXP13 GNMA BS8597 & BS8608 (2020DEF Portion) Ppmt to Tax -
EXP14 TBA Hedge Losses -

2021GHIJ EXP01 Trustee 6 Trustee
EXP02 G-Fee -
EXP05 G-Fee (TAX) -
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Reporting Options

Report
Series Expense Group Report Group Text

2021GHIJ EXP09 2nd Mortgage Loan Losses -
EXP10 GNMA MBS (2020GHI Portion) P Out of TE -
EXP11 GNMA MBS (20GHI Portion) Ppmt Out of TE -
EXP12 GNMA MBS (2020GHI Portion) P to Tax -
EXP13 GNMA MBS (2020GHI Portion) Ppmt to Tax -
EXP14 TBA Hedge Losses -
EXP15 Liquidity (TAX) 3 Liquidity
EXP16 Remarketing 4 Remarketing

2021KLM EXP01 Trustee 6 Trustee
EXP02 G-Fee -
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP05 G-Fee (TAX) -
EXP06 21M-2 Swap Fixed 1 Swap Fixed Payment
EXP07 21M-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk
EXP09 2nd Mortgage Loan Losses -
EXP10 PV of Servicing Fee -
EXP11 PV of Zeros -

EXCESS EXP23 02C-3 Swap Fixed 1 Swap Fixed Payment
EXP24 02C-3 Float: Trgr 1 2 Swap Receipt
EXP25 02C-3 Float: Trgr 2 2 Swap Receipt
EXP27 17-E Swap Fixed 1 Swap Fixed Payment
EXP28 17-E Float: 65%L+10 2 Swap Receipt
EXP39 02A-3 Swap Fixed 1 Swap Fixed Payment
EXP40 02A-3 Float: Trgr 1 2 Swap Receipt
EXP41 02A-3 Float: Trgr 2 2 Swap Receipt
EXP42 12A-1 Swap Fixed 1 Swap Fixed Payment
EXP43 12A-1 Float: Trgr 1 2 Swap Receipt
EXP44 12A-1 Float: Trgr 2 2 Swap Receipt

Display
Series Description Order

2001AA 2001 Series AA 1
2002A 2002 Series A 2
2002B 2002 Series B 3
2014A 2014 Series A 9
2015A 2015 Series A 10
2015B 2015 Series B 11
2017A 2017 Series A 12
2017B 2017 Series B 13
2017CDE 2017 Series CDE 14
2018AB 2018 Series AB 15
2018C_1 2018 Series C 16
2018D 2018 Series D 17
2019ABC 2019 Series ABC 18



Sep 21, 2021   9:08 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 205

SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 25% PSA

Reporting Options

Display
Series Description Order

2019DE 2019 Series DE 19
2019FG 2019 Series FG 20
2019HI 2019 Series HI 21
2019JKL 2019 Series JKL 22
2020ABC 2020 Series ABC 23
2020DEF 2020 Series DEF 24
2020GHI 2020 Series GHI 25
2021ABC 2021 Series ABC - Closing 26
2021DEF Closing Cash Flows 27
2021GHIJ Closing Cash Flows 28
2021KLM Preliminary Cash Flows 29
EXCESS SF Surplus Acct 40
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Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Forecast Assumptions

 Scenario Title Low Rates / 600% PSA
Type of Run Normal
Calculate Accrued Values No
Terminate Bonds N/A
Beginning Forecast Period Begin on Specified Date
     Specified Date Dec 31, 2020
Terminate Cashflow Forecast When Bonds & Loans are Retired
Terminate Series Cashflow When Bonds & Loans are Retired
    *Apply to All Series Yes
*Change Prepayment Method No
 Change loans originated after specified Date No
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Loan Assumptions

Loan Delivery Prepayment Loan Default
Series Portfolio Percent Percent Loss? Factor

2001AA POR01 1sts - 124 (0 bps) 100% 600% Yes 100%
POR05 1sts - 124 (30bps) 100% 600% Yes 100%
POR11 1sts - NQ 165 (30bps) 100% 600% Yes 100%

2002A POR01 1sts - 127 (30bps) 100% 600% Yes 100%
POR02 1sts - 127 (0bps) 100% 600% Yes 100%

2002B POR02 1sts - 131 (30bps) 100% 600% Yes 100%
2014A POR01 1sts - 177 (30 bps) 100% 600% Yes 100%
2015A POR01 1sts - 178 (30bps) 100% 600% Yes 100%
2015B POR01 1sts - 179 (30bps) 100% 600% Yes 100%
2017A POR14 2017A GNMA MBS (in Revenue Fund) 100% 600% Yes 100%
2017B POR01 1sts - 184 (0 bp svc) 100% 600% Yes 100%

POR03 2017B GNMA MBS (in Revenue Fund) 100% 600% Yes 100%
POR04 1sts - 184 (30 bp svc) 100% 600% Yes 100%

2017CDE POR01 GNMA - 1sts (.404% Servicing) 100% 600% Yes 100%
POR02 GNMA - 1sts (.483% Servicing) 100% 600% Yes 100%
POR03 GNMA - 1sts (.5% Servicing) 100% 600% Yes 100%
POR04 GNMA - 1sts (.443% Servicing) 100% 600% Yes 100%
POR05 GNMA - 1sts (.487% Servicing) 100% 600% Yes 100%
POR07 1sts - 186 (30 bp svc) 100% 600% Yes 100%
POR08 1sts - 186 (0 bp svc) 100% 600% Yes 100%
POR10 GNMA - 1sts (.5% Servicing) 100% 600% Yes 100%
POR11 GNMA - 1sts (.50% Servicing) 100% 600% Yes 100%
POR12 GNMA - 1sts (.481% Servicing) 100% 600% Yes 100%
POR13 GNMA - 1sts (.50% Servicing) 100% 600% Yes 100%
POR14 GNMA - 1sts (.308% Servicing) 100% 600% Yes 100%

2018AB POR36 1sts - 188 (30 bp svc) 100% 600% Yes 100%
POR37 1sts - 188 (0 bp svc) 100% 600% Yes 100%
POR50 GNMA 4.00% BD0501 (Interest Out) 100% 600% Yes 100%
POR51 GNMA 4.50% BD0506 (part w 17CDE) 100% 600% Yes 100%
POR52 GNMA 4.00% BD0508 (Interest Out) 100% 600% Yes 100%
POR53 GNMA 4.50% BD0509 100% 600% Yes 100%
POR54 GNMA 4.50% BD0510 (50% Interest Out) 100% 600% Yes 100%
POR55 GNMA 4.50% [Pool #] (Interest Out) 100% 600% Yes 100%
POR56 GNMA 4.0% AY0551 (part in from 17CDE) 100% 600% Yes 100%
POR57 GNMA 4.0% AY0560 (part in from 17CDE) 100% 600% Yes 100%
POR58 GNMA 4.50% BD0518 100% 600% Yes 100%
POR59 GNMA 4.50% BD0520 100% 600% Yes 100%
POR60 GNMA 4.50% BK7175 100% 600% Yes 100%
POR61 GNMA 4.50% AY0551 100% 600% Yes 100%
POR62 GNMA 4.50% AY0560 100% 600% Yes 100%
POR63 GNMA BD0519 100% 600% Yes 100%
POR64 GNMA BM9706 100% 600% Yes 100%

2018C_1 POR10 GNMA 4.50% BD0529 100% 600% Yes 100%
POR11 GNMA 4.50% BD0530 100% 600% Yes 100%
POR12 GNMA 4.50% BD0547 (Interest Out) (FUTURE 2019) 100% 600% Yes 100%
POR14 GNMA 4.50% BD0538 100% 600% Yes 100%
POR15 GNMA 4.50% BD0546 100% 600% Yes 100%
POR16 GNMA 4.50% BD0548 (Interest Out) 100% 600% Yes 100%
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Loan Assumptions

Loan Delivery Prepayment Loan Default
Series Portfolio Percent Percent Loss? Factor

2018C_1 POR17 GNMA 4.50% BD0566 (Interest Out) 100% 600% Yes 100%
POR18 GNMA 4.50% BK7186 100% 600% Yes 100%
POR19 GNMA 4.50% BK7197 100% 600% Yes 100%
POR20 GNMA 4.50% BM7905 100% 600% Yes 100%

2018D POR23 08A: 1sts - NQ 190 (30bps) 100% 600% Yes 100%
POR24 03B: 1sts - 190 (30bps) 100% 600% Yes 100%
POR25 12A: 1sts - 190 (30bps) 100% 600% Yes 100%
POR27 1sts - 190 (0bps) 100% 600% Yes 100%

2019ABC POR01 1sts (w/ 2nds) GNMA BD0574 100% 600% Yes 100%
POR05 1sts (w/ 2nds) GNMA BK7165 100% 600% Yes 100%
POR06 1sts (w/ 2nds) Future GNMAs 100% 600% Yes 100%
POR07 1sts (w/ 2nds) GNMA BK7166 100% 600% Yes 100%
POR08 1sts (w/ 2nds) GNMA BK7167 100% 600% Yes 100%
POR09 1sts (w/ 2nds) GNMA BK7173 100% 600% Yes 100%

2019DE POR12 Tfd Loans - 1sts (30 bps) 100% 600% Yes 100%
POR14 Tfd Loans - 1sts (0.000%) 100% 600% Yes 100%
POR15 GNMA 4.50% BK7175 (part w 18AB) 100% 600% Yes 100%
POR16 GNMA 4.50% BK7186 (part w 18C) 100% 600% Yes 100%
POR17 GNMA 4.50% BK7197 (part w 18C) 100% 600% Yes 100%
POR18 GNMA 4.00% BK7176 -- Par (Non-Purp Interest Out) 100% 600% Yes 100%
POR19 GNMA 4.00% BK7187 -- Par (Non-Purp Interest Out) 100% 600% Yes 100%
POR20 GNMA 4.50% BK7193 100% 600% Yes 100%
POR21 GNMA 4.50% BK7185 100% 600% Yes 100%
POR22 GNMA 4.00% BD0501 (part in from 18AB) 100% 600% Yes 100%
POR23 GNMA 4.00% BD0508 (part in from 18AB) 100% 600% Yes 100%
POR24 GNMA 4.00% BD0510 (part in from 18AB) 100% 600% Yes 100%
POR25 GNMA 4.00% BD0518 (part in from 18AB) 100% 600% Yes 100%
POR26 GNMA 4.00% BD0520 (part in from 18AB) 100% 600% Yes 100%
POR27 GNMA 4.50% BD0547 (part in from 18C) 100% 600% Yes 100%
POR29 GNMA 4.50% BM9757 100% 600% Yes 100%
POR30 GNMA 4.50% BK7205 100% 600% Yes 100%
POR31 GNMA 4.50% BM9707 100% 600% Yes 100%
POR32 GNMA 4.50% BM9740 100% 600% Yes 100%
POR33 GNMA 4.50% BK7174 100% 600% Yes 100%
POR34 GNMA 4.50% (Non-Purp Interest Out) 100% 600% Yes 100%
POR35 GNMA 3.50% BS1739 -- Par (Non-Purp Interest Out) 100% 600% Yes 100%
POR36 GNMA 2.50% BS1751 100% 600% Yes 100%

2019FG POR04 GNMA BK7195 62.5bps 100% 600% Yes 100%
POR10 GNMA BK7204 62.5bps 100% 600% Yes 100%
POR11 GNMA BK7205 62.5bps (Part in 19DE) 100% 600% Yes 100%
POR12 GNMA BK7206 62.5bps 100% 600% Yes 100%
POR13 GNMA BM9660 48.8bps (Part out 20DEF) 100% 600% Yes 100%
POR14 GNMA BM9661 60.4bps (Part out 20DEF) 100% 600% Yes 100%
POR15 GNMA BM9662 57.8bps 100% 600% Yes 100%
POR16 GNMA BM9663 62.5bps (Part out 20DEF) 100% 600% Yes 100%
POR17 GNMA BM9673 62.5bps 100% 600% Yes 100%
POR19 GNMA 4.50% BK7174 (part in 19DE) 100% 600% Yes 100%
POR21 GNMA BS8481 25.5bps (Part out 20DEF) 100% 600% Yes 100%
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Low Rates / 600% PSA

Loan Assumptions

Loan Delivery Prepayment Loan Default
Series Portfolio Percent Percent Loss? Factor

2019FG POR22 GNMA BS8527 50bps (Part out 20GHI) 100% 600% Yes 100%
POR23 GNMA BS8526 50.4bps (Part out 20GHI) 100% 600% Yes 100%

2019HI POR12 GNMA 4.50% BK7194 (part in from 19DE) 100% 600% Yes 100%
POR13 GNMA 4.50% BK7196 (part in from 19DE) 100% 600% Yes 100%
POR14 GNMA 4.50% BK7204 (part in from 19DE) 100% 600% Yes 100%
POR15 GNMA 4.50% BM9707 100% 600% Yes 100%
POR16 GNMA BM9711 100% 600% Yes 100%
POR17 GNMA BM9731 100% 600% Yes 100%
POR18 GNMA BM9733 100% 600% Yes 100%
POR19 GNMA BM9688 (Part w 2020GHI) 100% 600% Yes 100%
POR20 GNMA BM9729 100% 600% Yes 100%
POR21 GNMA BM9741 100% 600% Yes 100%
POR22 GNMA BM9732 100% 600% Yes 100%
POR23 GNMA BM9730 (Part w 2020GHI) 100% 600% Yes 100%
POR24 GNMA BS8511 (Part out 2020GHI) 100% 600% Yes 100%
POR25 GNMA BS8521 (Part out 2020GHI) 100% 600% Yes 100%
POR26 GNMA 2.00% BS8542 100% 600% Yes 100%

2019JKL POR04 GNMA BM9740 62.5bps (Part in 19DE) 100% 600% Yes 100%
POR05 GNMA BM9742 62.5bps 100% 600% Yes 100%
POR10 13B Tfd Lns: 1sts 100% 600% Yes 100%
POR12 GNMA BK7176 61.9bps (Part in 19DE) 100% 600% Yes 100%
POR13 GNMA BM9756 100% 600% Yes 100%
POR14 GNMA BM9758 100% 600% Yes 100%
POR15 GNMA BS1711 100% 600% Yes 100%
POR17 GNMA BS1725 65.2bps 100% 600% Yes 100%
POR18 GNMA BS1726 34.0bps 100% 600% Yes 100%
POR19 GNMA BS1724 54.6bps 100% 600% Yes 100%
POR21 GNMA BK7187 59.5bps (Part in 19DE) 100% 600% Yes 100%
POR22 GNMA BS1738 62.5bps 100% 600% Yes 100%

2020ABC POR04 GNMA BS1739 73.2bps (Part in 19DE) 100% 600% Yes 100%
POR06 GNMA BS1737 64.2bps Non-Purpose 100% 600% Yes 100%
POR12 GNMA 4.50% BK7185 (Part in 19DE) 100% 600% Yes 100%
POR14 GNMA BS8434 37.5bps Non-Purpose 100% 600% Yes 100%
POR15 GNMA BS8435 43.2 bps Non-Purpose 100% 600% Yes 100%
POR16 GNMA BS8436 29 bps Non-Purpose 100% 600% Yes 100%
POR17 GNMA BS8449 36.9 bps Non-Purpose 100% 600% Yes 100%
POR18 GNMA BS8451 26.1 bps Non-Purpose 100% 600% Yes 100%

2020DEF POR05 GNMA 3.064% BS8495 56.4bps 100% 600% Yes 100%
POR08 GNMA 3.250% BS8467 25.0bps 100% 600% Yes 100%
POR14 GNMA 4.00% BM9660 (part in 19FG) 100% 600% Yes 100%
POR15 GNMA 4.50% BM9661 (part in 19FG) 100% 600% Yes 100%
POR16 GNMA 4.50% BM9663 (part in 19FG) 100% 600% Yes 100%
POR18 GNMA 3.022% BS8510 52.2bps 100% 600% Yes 100%
POR19 GNMA 3.255% BS8481 25.5bps (part w 19F) 100% 600% Yes 100%
POR20 GNMA 3.255% BS8496 25.5bps 100% 600% Yes 100%
POR21 20DEF / 02C Tfd Lns 100% 600% Yes 100%

2020GHI POR12 GNMA 4.00% BM9730 25.0bps (part w 19HI) 100% 600% Yes 100%
POR13 GNMA 2.5% BS8511 52.0bps (Part w 19HI) 100% 600% Yes 100%
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Loan Assumptions

Loan Delivery Prepayment Loan Default
Series Portfolio Percent Percent Loss? Factor

2020GHI POR14 GNMA 2.5% BS8527 50.0bps (Part w 19FG) 100% 600% Yes 100%
POR15 GNMA 2.5% BS8526 52.0bps (Part in 19FG) 100% 600% Yes 100%
POR16 GNMA 4.0% BM9688 26.5bps (Part w 19HI) 100% 600% Yes 100%
POR17 GNMA 2.0% BS8521 25.0bps (Part w 19HI) 100% 600% Yes 100%
POR18 GNMA 2.5% BS8545 25.0bps 100% 600% Yes 100%
POR19 GNMA 2.5% BS8544 25.0bps 100% 600% Yes 100%
POR20 GNMA 2.5% BS8543 25.0bps 100% 600% Yes 100%
POR21 GNMA 2.5% BS8558 45.6 bps 100% 600% Yes 100%

2021ABC POR04 GNMA BS8558 40.2bps (Part w 20ABC) 100% 600% Yes 100%
POR06 GNMA [       ] 37.5bps 100% 600% Yes 100%
POR08 GNMA [Feb] 37.5bps Non-Purpose 100% 600% Yes 100%
POR09 Part Out - GNMA [Feb 2021] 37.5bps 100% 600% Yes 100%
POR12 GNMA BS8434 (part in from 20ABC) 100% 600% Yes 100%
POR13 GNMA BS8435 (part in from 20ABC) 100% 600% Yes 100%
POR14 GNMA BS8436 (part in from 20ABC) 100% 600% Yes 100%
POR15 GNMA BS8449 (part in from 20ABC) 100% 600% Yes 100%
POR16 GNMA BS8451 (part in from 20ABC) 100% 600% Yes 100%
POR17 Part Out - GNMA [Mar 2021] 37.5bps 100% 600% Yes 100%
POR18 Part Out - GNMA CE1942 [Jun 2021] 52.2bps 100% 600% Yes 100%

2021DEF POR04 GNMA BS8597 45bps (Part w 20DEF) 100% 600% Yes 100%
POR05 GNMA [       ] 45bps 100% 600% Yes 100%
POR09 Zeros Out - GNMA [           ] 45bps 100% 600% Yes 100%
POR11 Zeros In - GNMA [           ] 45bps 100% 600% Yes 100%
POR12 GNMA BS8496 (part in from 20DEF) 100% 600% Yes 100%
POR13 GNMA BS8608 47.7bps (Part w 20DEF) 100% 600% Yes 100%

2021GHIJ POR04 GNMA CE1943 53.6bps (Part w 20GH) 100% 600% Yes 100%
POR05 GNMA [       ] 50.0bps 100% 600% Yes 100%
POR09 Zeros Out - GNMA [           ] 50.0bps 100% 600% Yes 100%
POR11 Zeros In - GNMA [           ] 50.0bps 100% 600% Yes 100%
POR12 GNMA BS8534 (part in from 20GH) 100% 600% Yes 100%
POR13 GNMA CE1955 50.5bps (Part w 20GH) 100% 600% Yes 100%
POR14 GNMA CE1970 48.8bps (Part w 20GH) 100% 600% Yes 100%

2021KLM POR04 GNMA [       ] 50bps (Part w 21ABC) 100% 600% Yes 100%
POR05 GNMA [       ] 50bps 100% 600% Yes 100%
POR06 GNMA [       ] 50bps 100% 600% Yes 100%
POR08 GNMA [       ] 50bps 100% 600% Yes 100%
POR09 Zeros Out - GNMA [           ] 50bps 100% 600% Yes 100%
POR11 Zeros In - GNMA [           ] 39.0bps 100% 600% Yes 100%

EXCESS POR05 1sts - 176 (30 bps) 100% 600% Yes 100%
POR06 GNMA MBS in Revenue Fund 100% 600% Yes 100%
POR09 FHLMC MBS in Revenue Fund 100% 600% Yes 100%
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Loan Assumptions

Loan FHA Deb./Payout Pmt
Series Portfolio Default Lag

2001AA POR01 1sts - 124 (0 bps) N/A 29
POR05 1sts - 124 (30bps) N/A 29
POR11 1sts - NQ 165 (30bps) N/A 29

2002A POR01 1sts - 127 (30bps) N/A 29
POR02 1sts - 127 (0bps) N/A 29

2002B POR02 1sts - 131 (30bps) N/A 29
2014A POR01 1sts - 177 (30 bps) N/A 29
2015A POR01 1sts - 178 (30bps) N/A 29
2015B POR01 1sts - 179 (30bps) N/A 29
2017A POR14 2017A GNMA MBS (in Revenue Fund) N/A 29
2017B POR01 1sts - 184 (0 bp svc) N/A 29

POR03 2017B GNMA MBS (in Revenue Fund) N/A 29
POR04 1sts - 184 (30 bp svc) N/A 29

2017CDE POR01 GNMA - 1sts (.404% Servicing) N/A 29
POR02 GNMA - 1sts (.483% Servicing) N/A 29
POR03 GNMA - 1sts (.5% Servicing) N/A 29
POR04 GNMA - 1sts (.443% Servicing) N/A 29
POR05 GNMA - 1sts (.487% Servicing) N/A 29
POR07 1sts - 186 (30 bp svc) N/A 29
POR08 1sts - 186 (0 bp svc) N/A 29
POR10 GNMA - 1sts (.5% Servicing) N/A 29
POR11 GNMA - 1sts (.50% Servicing) N/A 29
POR12 GNMA - 1sts (.481% Servicing) N/A 29
POR13 GNMA - 1sts (.50% Servicing) N/A 29
POR14 GNMA - 1sts (.308% Servicing) N/A 29

2018AB POR36 1sts - 188 (30 bp svc) N/A 29
POR37 1sts - 188 (0 bp svc) N/A 29
POR50 GNMA 4.00% BD0501 (Interest Out) N/A 29
POR51 GNMA 4.50% BD0506 (part w 17CDE) N/A 29
POR52 GNMA 4.00% BD0508 (Interest Out) N/A 29
POR53 GNMA 4.50% BD0509 N/A 29
POR54 GNMA 4.50% BD0510 (50% Interest Out) N/A 29
POR55 GNMA 4.50% [Pool #] (Interest Out) N/A 29
POR56 GNMA 4.0% AY0551 (part in from 17CDE) N/A 29
POR57 GNMA 4.0% AY0560 (part in from 17CDE) N/A 29
POR58 GNMA 4.50% BD0518 N/A 29
POR59 GNMA 4.50% BD0520 N/A 29
POR60 GNMA 4.50% BK7175 N/A 29
POR61 GNMA 4.50% AY0551 N/A 29
POR62 GNMA 4.50% AY0560 N/A 29
POR63 GNMA BD0519 N/A 29
POR64 GNMA BM9706 N/A 29

2018C_1 POR10 GNMA 4.50% BD0529 N/A 29
POR11 GNMA 4.50% BD0530 N/A 29
POR12 GNMA 4.50% BD0547 (Interest Out) (FUTURE 2019) N/A 29
POR14 GNMA 4.50% BD0538 N/A 29
POR15 GNMA 4.50% BD0546 N/A 29
POR16 GNMA 4.50% BD0548 (Interest Out) N/A 29
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Loan Assumptions

Loan FHA Deb./Payout Pmt
Series Portfolio Default Lag

2018C_1 POR17 GNMA 4.50% BD0566 (Interest Out) N/A 29
POR18 GNMA 4.50% BK7186 N/A 29
POR19 GNMA 4.50% BK7197 N/A 29
POR20 GNMA 4.50% BM7905 N/A 29

2018D POR23 08A: 1sts - NQ 190 (30bps) N/A 29
POR24 03B: 1sts - 190 (30bps) N/A 29
POR25 12A: 1sts - 190 (30bps) N/A 29
POR27 1sts - 190 (0bps) N/A 29

2019ABC POR01 1sts (w/ 2nds) GNMA BD0574 N/A 29
POR05 1sts (w/ 2nds) GNMA BK7165 N/A 29
POR06 1sts (w/ 2nds) Future GNMAs N/A 29
POR07 1sts (w/ 2nds) GNMA BK7166 N/A 29
POR08 1sts (w/ 2nds) GNMA BK7167 N/A 29
POR09 1sts (w/ 2nds) GNMA BK7173 N/A 29

2019DE POR12 Tfd Loans - 1sts (30 bps) N/A 29
POR14 Tfd Loans - 1sts (0.000%) N/A 29
POR15 GNMA 4.50% BK7175 (part w 18AB) N/A 29
POR16 GNMA 4.50% BK7186 (part w 18C) N/A 29
POR17 GNMA 4.50% BK7197 (part w 18C) N/A 29
POR18 GNMA 4.00% BK7176 -- Par (Non-Purp Interest Out) N/A 29
POR19 GNMA 4.00% BK7187 -- Par (Non-Purp Interest Out) N/A 29
POR20 GNMA 4.50% BK7193 N/A 29
POR21 GNMA 4.50% BK7185 N/A 29
POR22 GNMA 4.00% BD0501 (part in from 18AB) N/A 29
POR23 GNMA 4.00% BD0508 (part in from 18AB) N/A 29
POR24 GNMA 4.00% BD0510 (part in from 18AB) N/A 29
POR25 GNMA 4.00% BD0518 (part in from 18AB) N/A 29
POR26 GNMA 4.00% BD0520 (part in from 18AB) N/A 29
POR27 GNMA 4.50% BD0547 (part in from 18C) N/A 29
POR29 GNMA 4.50% BM9757 N/A 29
POR30 GNMA 4.50% BK7205 N/A 29
POR31 GNMA 4.50% BM9707 N/A 29
POR32 GNMA 4.50% BM9740 N/A 29
POR33 GNMA 4.50% BK7174 N/A 29
POR34 GNMA 4.50% (Non-Purp Interest Out) N/A 29
POR35 GNMA 3.50% BS1739 -- Par (Non-Purp Interest Out) N/A 29
POR36 GNMA 2.50% BS1751 N/A 29

2019FG POR04 GNMA BK7195 62.5bps N/A 29
POR10 GNMA BK7204 62.5bps N/A 29
POR11 GNMA BK7205 62.5bps (Part in 19DE) N/A 29
POR12 GNMA BK7206 62.5bps N/A 29
POR13 GNMA BM9660 48.8bps (Part out 20DEF) N/A 29
POR14 GNMA BM9661 60.4bps (Part out 20DEF) N/A 29
POR15 GNMA BM9662 57.8bps N/A 29
POR16 GNMA BM9663 62.5bps (Part out 20DEF) N/A 29
POR17 GNMA BM9673 62.5bps N/A 29
POR19 GNMA 4.50% BK7174 (part in 19DE) N/A 29
POR21 GNMA BS8481 25.5bps (Part out 20DEF) N/A 29
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Loan Assumptions

Loan FHA Deb./Payout Pmt
Series Portfolio Default Lag

2019FG POR22 GNMA BS8527 50bps (Part out 20GHI) N/A 29
POR23 GNMA BS8526 50.4bps (Part out 20GHI) N/A 29

2019HI POR12 GNMA 4.50% BK7194 (part in from 19DE) N/A 29
POR13 GNMA 4.50% BK7196 (part in from 19DE) N/A 29
POR14 GNMA 4.50% BK7204 (part in from 19DE) N/A 29
POR15 GNMA 4.50% BM9707 N/A 29
POR16 GNMA BM9711 N/A 29
POR17 GNMA BM9731 N/A 29
POR18 GNMA BM9733 N/A 29
POR19 GNMA BM9688 (Part w 2020GHI) N/A 29
POR20 GNMA BM9729 N/A 29
POR21 GNMA BM9741 N/A 29
POR22 GNMA BM9732 N/A 29
POR23 GNMA BM9730 (Part w 2020GHI) N/A 29
POR24 GNMA BS8511 (Part out 2020GHI) N/A 29
POR25 GNMA BS8521 (Part out 2020GHI) N/A 29
POR26 GNMA 2.00% BS8542 N/A 29

2019JKL POR04 GNMA BM9740 62.5bps (Part in 19DE) N/A 29
POR05 GNMA BM9742 62.5bps N/A 29
POR10 13B Tfd Lns: 1sts N/A 29
POR12 GNMA BK7176 61.9bps (Part in 19DE) N/A 29
POR13 GNMA BM9756 N/A 29
POR14 GNMA BM9758 N/A 29
POR15 GNMA BS1711 N/A 29
POR17 GNMA BS1725 65.2bps N/A 29
POR18 GNMA BS1726 34.0bps N/A 29
POR19 GNMA BS1724 54.6bps N/A 29
POR21 GNMA BK7187 59.5bps (Part in 19DE) N/A 29
POR22 GNMA BS1738 62.5bps N/A 29

2020ABC POR04 GNMA BS1739 73.2bps (Part in 19DE) N/A 29
POR06 GNMA BS1737 64.2bps Non-Purpose N/A 29
POR12 GNMA 4.50% BK7185 (Part in 19DE) N/A 29
POR14 GNMA BS8434 37.5bps Non-Purpose N/A 29
POR15 GNMA BS8435 43.2 bps Non-Purpose N/A 29
POR16 GNMA BS8436 29 bps Non-Purpose N/A 29
POR17 GNMA BS8449 36.9 bps Non-Purpose N/A 29
POR18 GNMA BS8451 26.1 bps Non-Purpose N/A 29

2020DEF POR05 GNMA 3.064% BS8495 56.4bps N/A 29
POR08 GNMA 3.250% BS8467 25.0bps N/A 29
POR14 GNMA 4.00% BM9660 (part in 19FG) N/A 29
POR15 GNMA 4.50% BM9661 (part in 19FG) N/A 29
POR16 GNMA 4.50% BM9663 (part in 19FG) N/A 29
POR18 GNMA 3.022% BS8510 52.2bps N/A 29
POR19 GNMA 3.255% BS8481 25.5bps (part w 19F) N/A 29
POR20 GNMA 3.255% BS8496 25.5bps N/A 29
POR21 20DEF / 02C Tfd Lns N/A 29

2020GHI POR12 GNMA 4.00% BM9730 25.0bps (part w 19HI) N/A 29
POR13 GNMA 2.5% BS8511 52.0bps (Part w 19HI) N/A 29
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Loan Assumptions

Loan FHA Deb./Payout Pmt
Series Portfolio Default Lag

2020GHI POR14 GNMA 2.5% BS8527 50.0bps (Part w 19FG) N/A 29
POR15 GNMA 2.5% BS8526 52.0bps (Part in 19FG) N/A 29
POR16 GNMA 4.0% BM9688 26.5bps (Part w 19HI) N/A 29
POR17 GNMA 2.0% BS8521 25.0bps (Part w 19HI) N/A 29
POR18 GNMA 2.5% BS8545 25.0bps N/A 29
POR19 GNMA 2.5% BS8544 25.0bps N/A 29
POR20 GNMA 2.5% BS8543 25.0bps N/A 29
POR21 GNMA 2.5% BS8558 45.6 bps N/A 29

2021ABC POR04 GNMA BS8558 40.2bps (Part w 20ABC) N/A 29
POR06 GNMA [       ] 37.5bps N/A 29
POR08 GNMA [Feb] 37.5bps Non-Purpose N/A 29
POR09 Part Out - GNMA [Feb 2021] 37.5bps N/A 29
POR12 GNMA BS8434 (part in from 20ABC) N/A 29
POR13 GNMA BS8435 (part in from 20ABC) N/A 29
POR14 GNMA BS8436 (part in from 20ABC) N/A 29
POR15 GNMA BS8449 (part in from 20ABC) N/A 29
POR16 GNMA BS8451 (part in from 20ABC) N/A 29
POR17 Part Out - GNMA [Mar 2021] 37.5bps N/A 29
POR18 Part Out - GNMA CE1942 [Jun 2021] 52.2bps N/A 29

2021DEF POR04 GNMA BS8597 45bps (Part w 20DEF) N/A 29
POR05 GNMA [       ] 45bps N/A 29
POR09 Zeros Out - GNMA [           ] 45bps N/A 29
POR11 Zeros In - GNMA [           ] 45bps N/A 29
POR12 GNMA BS8496 (part in from 20DEF) N/A 29
POR13 GNMA BS8608 47.7bps (Part w 20DEF) N/A 29

2021GHIJ POR04 GNMA CE1943 53.6bps (Part w 20GH) N/A 29
POR05 GNMA [       ] 50.0bps N/A 29
POR09 Zeros Out - GNMA [           ] 50.0bps N/A 29
POR11 Zeros In - GNMA [           ] 50.0bps N/A 29
POR12 GNMA BS8534 (part in from 20GH) N/A 29
POR13 GNMA CE1955 50.5bps (Part w 20GH) N/A 29
POR14 GNMA CE1970 48.8bps (Part w 20GH) N/A 29

2021KLM POR04 GNMA [       ] 50bps (Part w 21ABC) N/A 29
POR05 GNMA [       ] 50bps N/A 29
POR06 GNMA [       ] 50bps N/A 29
POR08 GNMA [       ] 50bps N/A 29
POR09 Zeros Out - GNMA [           ] 50bps N/A 29
POR11 Zeros In - GNMA [           ] 39.0bps N/A 29

EXCESS POR05 1sts - 176 (30 bps) N/A 29
POR06 GNMA MBS in Revenue Fund N/A 29
POR09 FHLMC MBS in Revenue Fund N/A 29
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Loan Assumptions

Loan Loans are
Series Portfolio Originated

2001AA POR01 1sts - 124 (0 bps) As Scheduled
POR05 1sts - 124 (30bps) As Scheduled
POR11 1sts - NQ 165 (30bps) As Scheduled

2002A POR01 1sts - 127 (30bps) As Scheduled
POR02 1sts - 127 (0bps) As Scheduled

2002B POR02 1sts - 131 (30bps) As Scheduled
2014A POR01 1sts - 177 (30 bps) As Scheduled
2015A POR01 1sts - 178 (30bps) As Scheduled
2015B POR01 1sts - 179 (30bps) As Scheduled
2017A POR14 2017A GNMA MBS (in Revenue Fund) As Scheduled
2017B POR01 1sts - 184 (0 bp svc) As Scheduled

POR03 2017B GNMA MBS (in Revenue Fund) As Scheduled
POR04 1sts - 184 (30 bp svc) As Scheduled

2017CDE POR01 GNMA - 1sts (.404% Servicing) As Scheduled
POR02 GNMA - 1sts (.483% Servicing) As Scheduled
POR03 GNMA - 1sts (.5% Servicing) As Scheduled
POR04 GNMA - 1sts (.443% Servicing) As Scheduled
POR05 GNMA - 1sts (.487% Servicing) As Scheduled
POR07 1sts - 186 (30 bp svc) As Scheduled
POR08 1sts - 186 (0 bp svc) As Scheduled
POR10 GNMA - 1sts (.5% Servicing) As Scheduled
POR11 GNMA - 1sts (.50% Servicing) As Scheduled
POR12 GNMA - 1sts (.481% Servicing) As Scheduled
POR13 GNMA - 1sts (.50% Servicing) As Scheduled
POR14 GNMA - 1sts (.308% Servicing) As Scheduled

2018AB POR36 1sts - 188 (30 bp svc) As Scheduled
POR37 1sts - 188 (0 bp svc) As Scheduled
POR50 GNMA 4.00% BD0501 (Interest Out) As Scheduled
POR51 GNMA 4.50% BD0506 (part w 17CDE) As Scheduled
POR52 GNMA 4.00% BD0508 (Interest Out) As Scheduled
POR53 GNMA 4.50% BD0509 As Scheduled
POR54 GNMA 4.50% BD0510 (50% Interest Out) As Scheduled
POR55 GNMA 4.50% [Pool #] (Interest Out) As Scheduled
POR56 GNMA 4.0% AY0551 (part in from 17CDE) As Scheduled
POR57 GNMA 4.0% AY0560 (part in from 17CDE) As Scheduled
POR58 GNMA 4.50% BD0518 As Scheduled
POR59 GNMA 4.50% BD0520 As Scheduled
POR60 GNMA 4.50% BK7175 As Scheduled
POR61 GNMA 4.50% AY0551 As Scheduled
POR62 GNMA 4.50% AY0560 As Scheduled
POR63 GNMA BD0519 As Scheduled
POR64 GNMA BM9706 As Scheduled

2018C_1 POR10 GNMA 4.50% BD0529 As Scheduled
POR11 GNMA 4.50% BD0530 As Scheduled
POR12 GNMA 4.50% BD0547 (Interest Out) (FUTURE 2019) As Scheduled
POR14 GNMA 4.50% BD0538 As Scheduled
POR15 GNMA 4.50% BD0546 As Scheduled
POR16 GNMA 4.50% BD0548 (Interest Out) As Scheduled
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Loan Assumptions

Loan Loans are
Series Portfolio Originated

2018C_1 POR17 GNMA 4.50% BD0566 (Interest Out) As Scheduled
POR18 GNMA 4.50% BK7186 As Scheduled
POR19 GNMA 4.50% BK7197 As Scheduled
POR20 GNMA 4.50% BM7905 As Scheduled

2018D POR23 08A: 1sts - NQ 190 (30bps) As Scheduled
POR24 03B: 1sts - 190 (30bps) As Scheduled
POR25 12A: 1sts - 190 (30bps) As Scheduled
POR27 1sts - 190 (0bps) As Scheduled

2019ABC POR01 1sts (w/ 2nds) GNMA BD0574 As Scheduled
POR05 1sts (w/ 2nds) GNMA BK7165 As Scheduled
POR06 1sts (w/ 2nds) Future GNMAs As Scheduled
POR07 1sts (w/ 2nds) GNMA BK7166 As Scheduled
POR08 1sts (w/ 2nds) GNMA BK7167 As Scheduled
POR09 1sts (w/ 2nds) GNMA BK7173 As Scheduled

2019DE POR12 Tfd Loans - 1sts (30 bps) As Scheduled
POR14 Tfd Loans - 1sts (0.000%) As Scheduled
POR15 GNMA 4.50% BK7175 (part w 18AB) As Scheduled
POR16 GNMA 4.50% BK7186 (part w 18C) As Scheduled
POR17 GNMA 4.50% BK7197 (part w 18C) As Scheduled
POR18 GNMA 4.00% BK7176 -- Par (Non-Purp Interest Out) As Scheduled
POR19 GNMA 4.00% BK7187 -- Par (Non-Purp Interest Out) As Scheduled
POR20 GNMA 4.50% BK7193 As Scheduled
POR21 GNMA 4.50% BK7185 As Scheduled
POR22 GNMA 4.00% BD0501 (part in from 18AB) As Scheduled
POR23 GNMA 4.00% BD0508 (part in from 18AB) As Scheduled
POR24 GNMA 4.00% BD0510 (part in from 18AB) As Scheduled
POR25 GNMA 4.00% BD0518 (part in from 18AB) As Scheduled
POR26 GNMA 4.00% BD0520 (part in from 18AB) As Scheduled
POR27 GNMA 4.50% BD0547 (part in from 18C) As Scheduled
POR29 GNMA 4.50% BM9757 As Scheduled
POR30 GNMA 4.50% BK7205 As Scheduled
POR31 GNMA 4.50% BM9707 As Scheduled
POR32 GNMA 4.50% BM9740 As Scheduled
POR33 GNMA 4.50% BK7174 As Scheduled
POR34 GNMA 4.50% (Non-Purp Interest Out) As Scheduled
POR35 GNMA 3.50% BS1739 -- Par (Non-Purp Interest Out) As Scheduled
POR36 GNMA 2.50% BS1751 As Scheduled

2019FG POR04 GNMA BK7195 62.5bps As Scheduled
POR10 GNMA BK7204 62.5bps As Scheduled
POR11 GNMA BK7205 62.5bps (Part in 19DE) As Scheduled
POR12 GNMA BK7206 62.5bps As Scheduled
POR13 GNMA BM9660 48.8bps (Part out 20DEF) As Scheduled
POR14 GNMA BM9661 60.4bps (Part out 20DEF) As Scheduled
POR15 GNMA BM9662 57.8bps As Scheduled
POR16 GNMA BM9663 62.5bps (Part out 20DEF) As Scheduled
POR17 GNMA BM9673 62.5bps As Scheduled
POR19 GNMA 4.50% BK7174 (part in 19DE) As Scheduled
POR21 GNMA BS8481 25.5bps (Part out 20DEF) As Scheduled
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Loan Assumptions

Loan Loans are
Series Portfolio Originated

2019FG POR22 GNMA BS8527 50bps (Part out 20GHI) As Scheduled
POR23 GNMA BS8526 50.4bps (Part out 20GHI) As Scheduled

2019HI POR12 GNMA 4.50% BK7194 (part in from 19DE) As Scheduled
POR13 GNMA 4.50% BK7196 (part in from 19DE) As Scheduled
POR14 GNMA 4.50% BK7204 (part in from 19DE) As Scheduled
POR15 GNMA 4.50% BM9707 As Scheduled
POR16 GNMA BM9711 As Scheduled
POR17 GNMA BM9731 As Scheduled
POR18 GNMA BM9733 As Scheduled
POR19 GNMA BM9688 (Part w 2020GHI) As Scheduled
POR20 GNMA BM9729 As Scheduled
POR21 GNMA BM9741 As Scheduled
POR22 GNMA BM9732 As Scheduled
POR23 GNMA BM9730 (Part w 2020GHI) As Scheduled
POR24 GNMA BS8511 (Part out 2020GHI) As Scheduled
POR25 GNMA BS8521 (Part out 2020GHI) As Scheduled
POR26 GNMA 2.00% BS8542 As Scheduled

2019JKL POR04 GNMA BM9740 62.5bps (Part in 19DE) As Scheduled
POR05 GNMA BM9742 62.5bps As Scheduled
POR10 13B Tfd Lns: 1sts As Scheduled
POR12 GNMA BK7176 61.9bps (Part in 19DE) As Scheduled
POR13 GNMA BM9756 As Scheduled
POR14 GNMA BM9758 As Scheduled
POR15 GNMA BS1711 As Scheduled
POR17 GNMA BS1725 65.2bps As Scheduled
POR18 GNMA BS1726 34.0bps As Scheduled
POR19 GNMA BS1724 54.6bps As Scheduled
POR21 GNMA BK7187 59.5bps (Part in 19DE) As Scheduled
POR22 GNMA BS1738 62.5bps As Scheduled

2020ABC POR04 GNMA BS1739 73.2bps (Part in 19DE) As Scheduled
POR06 GNMA BS1737 64.2bps Non-Purpose As Scheduled
POR12 GNMA 4.50% BK7185 (Part in 19DE) As Scheduled
POR14 GNMA BS8434 37.5bps Non-Purpose As Scheduled
POR15 GNMA BS8435 43.2 bps Non-Purpose As Scheduled
POR16 GNMA BS8436 29 bps Non-Purpose As Scheduled
POR17 GNMA BS8449 36.9 bps Non-Purpose As Scheduled
POR18 GNMA BS8451 26.1 bps Non-Purpose As Scheduled

2020DEF POR05 GNMA 3.064% BS8495 56.4bps As Scheduled
POR08 GNMA 3.250% BS8467 25.0bps As Scheduled
POR14 GNMA 4.00% BM9660 (part in 19FG) As Scheduled
POR15 GNMA 4.50% BM9661 (part in 19FG) As Scheduled
POR16 GNMA 4.50% BM9663 (part in 19FG) As Scheduled
POR18 GNMA 3.022% BS8510 52.2bps As Scheduled
POR19 GNMA 3.255% BS8481 25.5bps (part w 19F) As Scheduled
POR20 GNMA 3.255% BS8496 25.5bps As Scheduled
POR21 20DEF / 02C Tfd Lns As Scheduled

2020GHI POR12 GNMA 4.00% BM9730 25.0bps (part w 19HI) As Scheduled
POR13 GNMA 2.5% BS8511 52.0bps (Part w 19HI) As Scheduled
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Loan Assumptions

Loan Loans are
Series Portfolio Originated

2020GHI POR14 GNMA 2.5% BS8527 50.0bps (Part w 19FG) As Scheduled
POR15 GNMA 2.5% BS8526 52.0bps (Part in 19FG) As Scheduled
POR16 GNMA 4.0% BM9688 26.5bps (Part w 19HI) As Scheduled
POR17 GNMA 2.0% BS8521 25.0bps (Part w 19HI) As Scheduled
POR18 GNMA 2.5% BS8545 25.0bps As Scheduled
POR19 GNMA 2.5% BS8544 25.0bps As Scheduled
POR20 GNMA 2.5% BS8543 25.0bps As Scheduled
POR21 GNMA 2.5% BS8558 45.6 bps As Scheduled

2021ABC POR04 GNMA BS8558 40.2bps (Part w 20ABC) As Scheduled
POR06 GNMA [       ] 37.5bps As Scheduled
POR08 GNMA [Feb] 37.5bps Non-Purpose As Scheduled
POR09 Part Out - GNMA [Feb 2021] 37.5bps As Scheduled
POR12 GNMA BS8434 (part in from 20ABC) As Scheduled
POR13 GNMA BS8435 (part in from 20ABC) As Scheduled
POR14 GNMA BS8436 (part in from 20ABC) As Scheduled
POR15 GNMA BS8449 (part in from 20ABC) As Scheduled
POR16 GNMA BS8451 (part in from 20ABC) As Scheduled
POR17 Part Out - GNMA [Mar 2021] 37.5bps As Scheduled
POR18 Part Out - GNMA CE1942 [Jun 2021] 52.2bps As Scheduled

2021DEF POR04 GNMA BS8597 45bps (Part w 20DEF) As Scheduled
POR05 GNMA [       ] 45bps As Scheduled
POR09 Zeros Out - GNMA [           ] 45bps As Scheduled
POR11 Zeros In - GNMA [           ] 45bps As Scheduled
POR12 GNMA BS8496 (part in from 20DEF) As Scheduled
POR13 GNMA BS8608 47.7bps (Part w 20DEF) As Scheduled

2021GHIJ POR04 GNMA CE1943 53.6bps (Part w 20GH) As Scheduled
POR05 GNMA [       ] 50.0bps As Scheduled
POR09 Zeros Out - GNMA [           ] 50.0bps As Scheduled
POR11 Zeros In - GNMA [           ] 50.0bps As Scheduled
POR12 GNMA BS8534 (part in from 20GH) As Scheduled
POR13 GNMA CE1955 50.5bps (Part w 20GH) As Scheduled
POR14 GNMA CE1970 48.8bps (Part w 20GH) As Scheduled

2021KLM POR04 GNMA [       ] 50bps (Part w 21ABC) As Scheduled
POR05 GNMA [       ] 50bps As Scheduled
POR06 GNMA [       ] 50bps As Scheduled
POR08 GNMA [       ] 50bps As Scheduled
POR09 Zeros Out - GNMA [           ] 50bps As Scheduled
POR11 Zeros In - GNMA [           ] 39.0bps As Scheduled

EXCESS POR05 1sts - 176 (30 bps) As Scheduled
POR06 GNMA MBS in Revenue Fund As Scheduled
POR09 FHLMC MBS in Revenue Fund As Scheduled
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Select Series For Yield Calculation

Include in
Series Description Yield Calc

2001AA 2001 Series AA No
2002A 2002 Series A No
2002B 2002 Series B No
2014A 2014 Series A No
2015A 2015 Series A No
2015B 2015 Series B No
2017A 2017 Series A No
2017B 2017 Series B No
2017CDE 2017 Series CDE No
2018AB 2018 Series AB No
2018C_1 2018 Series C No
2018D 2018 Series D No
2019ABC 2019 Series ABC No
2019DE 2019 Series DE No
2019FG 2019 Series FG No
2019HI 2019 Series HI No
2019JKL 2019 Series JKL No
2020ABC 2020 Series ABC No
2020DEF 2020 Series DEF No
2020GHI 2020 Series GHI No
2021ABC 2021 Series ABC - Closing No
2021DEF Closing Cash Flows No
2021GHIJ Closing Cash Flows No
2021KLM Preliminary Cash Flows No
EXCESS SF Surplus Acct No

Series Rate Table Override

Override Rate Tables Yes

Series Rate Table Override

Series Rate Table Override With

2001AA TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
TBL04 SIFMA+0.15%: Triggrs TBL10: Low- SIFMA+0.15%: Triggrs
TBL05 SIFMA+0.05%: Triggrs TBL11: Low- SIFMA+0.05%: Triggrs
TBL06 LIBOR: Triggers TBL12: Low- LIBOR: Triggers
TBL07 LIBOR+0.05% Swaps TBL13: Low- LIBOR+0.05% Swaps
TBL08 Reinvest Rates TBL14: Low- Reinvest Rates

2002A TBL01 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL02 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Series Rate Table Override

Series Rate Table Override With

2002A TBL03 SIFMA+0.15%: Triggrs TBL10: Low- SIFMA+0.15%: Triggrs
TBL04 SIFMA+0.05%: Triggrs TBL11: Low- SIFMA+0.05%: Triggrs
TBL05 LIBOR: Triggers TBL12: Low- LIBOR: Triggers
TBL06 LIBOR+0.05% Swaps TBL13: Low- LIBOR+0.05% Swaps
TBL07 Reinvest Rates TBL14: Low- Reinvest Rates

2002B TBL01 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL02 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
TBL03 SIFMA+0.15%: Triggrs TBL10: Low- SIFMA+0.15%: Triggrs
TBL04 SIFMA+0.05%: Triggrs TBL11: Low- SIFMA+0.05%: Triggrs
TBL05 LIBOR: Triggers TBL12: Low- LIBOR: Triggers
TBL06 LIBOR+0.05% Swaps TBL13: Low- LIBOR+0.05% Swaps
TBL07 Reinvest Rates TBL14: Low- Reinvest Rates

2014A TBL01 Reinvest Rates TBL14: Low- Reinvest Rates
2015A TBL07 Reinvest Rates TBL14: Low- Reinvest Rates
2015B TBL07 Reinvest Rates TBL14: Low- Reinvest Rates
2017A TBL01 S&P Reinvest Min TBL14: Low- Reinvest Rates
2017B TBL02 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

TBL03 Reinvest Rates TBL14: Low- Reinvest Rates
2017CDE TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates

TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
TBL04 LIBOR: Swap TBL09: Low- LIBOR: VRDO

2018AB TBL01 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL02 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
TBL03 SIFMA+0.15%: Triggrs TBL10: Low- SIFMA+0.15%: Triggrs
TBL04 SIFMA+0.05%: Triggrs TBL11: Low- SIFMA+0.05%: Triggrs
TBL05 LIBOR: Triggers TBL12: Low- LIBOR: Triggers
TBL06 LIBOR+0.05% Swaps TBL13: Low- LIBOR+0.05% Swaps
TBL07 Reinvest Rates TBL14: Low- Reinvest Rates
TBL08 LIBOR: Swap TBL09: Low- LIBOR: VRDO

2018C_1 TBL04 Reinvestment Rate TBL14: Low- Reinvest Rates
2018D TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO

TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
TBL04 SIFMA+0.15%: Triggrs TBL10: Low- SIFMA+0.15%: Triggrs
TBL05 SIFMA+0.05%: Triggrs TBL11: Low- SIFMA+0.05%: Triggrs
TBL06 LIBOR: Triggers TBL12: Low- LIBOR: Triggers
TBL07 LIBOR+0.05% Swaps TBL13: Low- LIBOR+0.05% Swaps
TBL08 Reinvest Rates TBL14: Low- Reinvest Rates

2019ABC TBL01 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
TBL02 Reinvest Rates TBL14: Low- Reinvest Rates

2019DE TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
TBL04 LIBOR: Swap TBL09: Low- LIBOR: VRDO

2019FG TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

2019HI TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Series Rate Table Override

Series Rate Table Override With

2019HI TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
2019JKL TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates

TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

2020ABC TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

2020DEF TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

2020GHI TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

2021ABC TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

2021DEF TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

2021GHIJ TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

2021KLM TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

EXCESS TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
TBL04 SIFMA+0.15%: Triggrs TBL10: Low- SIFMA+0.15%: Triggrs
TBL05 SIFMA+0.05%: Triggrs TBL11: Low- SIFMA+0.05%: Triggrs
TBL06 LIBOR: Triggers TBL12: Low- LIBOR: Triggers
TBL07 LIBOR+0.05% Swaps TBL13: Low- LIBOR+0.05% Swaps
TBL08 Reinvest Rates TBL14: Low- Reinvest Rates

Use Series Assumptions

Series Series Batched Assumption Loan Expense Reserve Rate Table
Assumptions Overrides Overrides Overrides

2001AA N/A Yes Yes Yes Yes
2002A N/A Yes Yes Yes Yes
2002B N/A Yes Yes Yes Yes
2014A N/A Yes Yes Yes Yes
2015A N/A Yes Yes Yes Yes
2015B N/A Yes Yes Yes Yes
2017A N/A Yes Yes Yes Yes
2017B N/A Yes Yes Yes Yes
2017CDE N/A Yes Yes Yes Yes
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Use Series Assumptions

Series Series Batched Assumption Loan Expense Reserve Rate Table
Assumptions Overrides Overrides Overrides

2018AB N/A Yes Yes Yes Yes
2018C_1 N/A Yes Yes Yes Yes
2018D N/A Yes Yes Yes Yes
2019ABC N/A Yes Yes Yes Yes
2019DE N/A Yes Yes Yes Yes
2019FG N/A Yes Yes Yes Yes
2019HI N/A Yes Yes Yes Yes
2019JKL N/A Yes Yes Yes Yes
2020ABC N/A Yes Yes Yes Yes
2020DEF N/A Yes Yes Yes Yes
2020GHI N/A Yes Yes Yes Yes
2021ABC N/A Yes Yes Yes Yes
2021DEF N/A Yes Yes Yes Yes
2021GHIJ N/A Yes Yes Yes Yes
2021KLM N/A Yes Yes Yes Yes
EXCESS N/A Yes Yes Yes Yes

Value of Indenture Reserve Taps/Replen

Indenture Amount -
Present Value -
Date Nov  1, 2020
Rate 1.0000000%

Compounding Freq Semiannual

Value of External Distribution

Indenture Amount 153,312,112.16
Present Value 113,025,168.57
Date Nov  1, 2020
Rate 1.0000000%

Compounding Freq Semiannual
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CASHFLOW REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Expense Summary
Gross Total Total Net Intra-Series Surplus Revenue MRA Overall

Date Revenues Debt Serv Expenses Revenues Surplus Trans Dist Balance Balance Balance

Dec 31, 2020 - - - - - 7,366,738 83,764,557 7,366,738 91,131,295
May  1, 2021 119,190,821 32,120,124 6,745,363 80,325,334 - 148,418,275 15,971,616 2,861,762 18,833,378
Nov  1, 2021 185,413,206 33,111,319 6,973,948 145,327,938 - 147,622,952 14,178,971 1,421,584 15,600,556
May  1, 2022 195,362,599 28,404,181 6,993,844 159,964,574 - 160,962,533 13,402,712 1,713,767 15,116,478
Nov  1, 2022 195,061,820 23,280,802 6,869,449 164,911,569 - 165,421,545 12,892,736 1,609,951 14,502,687
May  1, 2023 182,381,415 19,919,214 6,745,632 155,716,569 - 156,088,899 12,520,406 2,411,556 14,931,962
Nov  1, 2023 163,031,598 15,516,443 6,531,337 140,983,819 - 140,801,568 12,702,657 2,489,129 15,191,786
May  1, 2024 137,847,524 22,723,041 5,675,497 109,448,986 - 109,634,332 12,517,312 2,425,720 14,943,031
Nov  1, 2024 110,682,417 10,184,688 4,808,183 95,689,546 - 95,918,959 12,287,899 2,144,921 14,432,820
May  1, 2025 87,565,447 8,326,896 4,304,197 74,934,353 - 75,147,387 12,074,865 1,865,956 13,940,822
Nov  1, 2025 75,807,609 6,990,866 3,563,462 65,253,281 - 65,324,424 12,003,722 3,829,166 15,832,887
May  1, 2026 54,689,742 6,036,798 3,083,080 45,569,865 - 45,648,094 11,925,492 1,513,181 13,438,673
Nov  1, 2026 43,226,582 4,911,396 2,623,023 35,692,162 - 35,761,152 11,856,502 438,234 12,294,736
May  1, 2027 34,254,875 10,744,939 1,896,728 21,613,208 - 24,145,914 9,323,796 33,383 9,357,179
Nov  1, 2027 27,095,001 3,348,476 1,359,013 22,387,512 - 23,385,234 8,326,074 28,012 8,354,087
May  1, 2028 21,427,441 11,752,509 1,198,845 8,476,086 - 12,243,895 4,558,266 23,818 4,582,084
Nov  1, 2028 16,907,361 2,647,273 896,478 13,363,610 - 9,731,501 8,190,375 20,541 8,210,916
May  1, 2029 13,382,419 2,506,665 764,348 10,111,406 - 8,788,176 9,513,605 431,969 9,945,575
Nov  1, 2029 10,603,279 2,601,136 595,874 7,406,269 - 6,499,838 10,420,036 477,590 10,897,627
May  1, 2030 8,409,223 2,516,635 543,129 5,349,460 - 4,667,851 11,101,646 479,639 11,581,285
Nov  1, 2030 6,649,285 2,432,515 398,024 3,818,747 - 3,291,861 11,628,531 403,776 12,032,308
May  1, 2031 6,960,770 2,764,785 294,450 3,901,534 - 3,740,042 11,790,024 824,071 12,614,095
Nov  1, 2031 4,219,586 878,353 212,046 3,129,187 - 3,071,652 11,847,559 890,285 12,737,844
May  1, 2032 3,371,461 782,052 188,013 2,401,396 - 2,405,964 11,842,991 808,416 12,651,407
Nov  1, 2032 2,703,786 601,029 155,291 1,947,466 - 1,883,008 11,907,449 771,667 12,679,116
May  1, 2033 2,169,699 511,385 136,432 1,521,882 - 1,329,186 12,100,145 650,479 12,750,625
Nov  1, 2033 1,755,220 455,866 114,111 1,185,243 - 1,032,593 12,252,795 610,227 12,863,023
May  1, 2034 1,422,098 398,376 101,922 921,799 - 2,980,924 10,193,670 1,283,637 11,477,307
Nov  1, 2034 1,183,234 343,060 85,674 754,500 - 702,558 10,245,612 779,320 11,024,932
May  1, 2035 957,981 306,785 60,442 590,754 - 628,907 10,207,460 547,011 10,754,471
Nov  1, 2035 791,699 210,229 41,782 539,688 - 592,658 10,154,490 987,236 11,141,726
May  1, 2036 651,551 164,014 30,053 457,484 - 537,591 10,074,382 1,575,406 11,649,789
Nov  1, 2036 554,991 141,573 26,901 386,516 - 468,491 9,992,407 2,069,577 12,061,984
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CASHFLOW REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Expense Summary
Gross Total Total Net Intra-Series Surplus Revenue MRA Overall

Date Revenues Debt Serv Expenses Revenues Surplus Trans Dist Balance Balance Balance

May  1, 2037 477,547 140,325 25,614 311,607 - 400,684 9,903,330 2,513,845 12,417,175
Nov  1, 2037 421,667 144,131 24,006 253,530 - 351,096 9,805,764 2,926,197 12,731,961
May  1, 2038 372,910 147,930 22,643 202,337 - 3,058,899 6,949,202 6,059,715 13,008,917
Nov  1, 2038 6,987,641 146,712 21,036 6,819,893 - 6,914,689 6,854,406 13,143,762 19,998,168
May  1, 2039 175,129 150,520 19,522 5,086 - -24,804 6,884,296 13,489,636 20,373,933
Nov  1, 2039 154,712 149,299 17,980 -12,567 - -41,251 6,912,980 13,836,749 20,749,729
May  1, 2040 137,620 153,094 16,232 -31,706 - -59,598 6,940,871 14,171,750 21,112,621
Nov  1, 2040 125,249 156,851 14,820 -46,421 - -73,355 6,967,805 14,507,375 21,475,180
May  1, 2041 114,559 155,569 12,888 -53,898 - -80,340 6,994,246 14,840,202 21,834,448
Nov  1, 2041 107,707 154,298 11,478 -58,068 - -84,274 7,020,452 15,186,935 22,207,387
May  1, 2042 100,958 163,032 9,420 -71,494 - -97,405 7,046,364 15,523,743 22,570,106
Nov  1, 2042 97,183 161,669 8,013 -72,500 - -98,329 7,072,193 15,876,912 22,949,105
May  1, 2043 92,872 165,310 5,260 -77,697 - -103,390 7,097,885 16,227,963 23,325,849
Nov  1, 2043 4,316,509 163,902 2,730 4,149,877 - 4,124,132 7,123,630 20,824,465 27,948,095
May  1, 2044 58,803 157,497 1,001 -99,694 - -125,590 7,149,526 21,302,420 28,451,946
Nov  1, 2044 57,732 21,142 703 35,887 - 10,175 7,175,238 21,931,344 29,106,582
May  1, 2045 55,835 21,139 5 34,691 - 8,903 7,191,027 22,567,631 29,758,658
Nov  1, 2045 55,902 21,137 700 34,066 - 18,019 7,207,073 23,243,177 30,450,251
May  1, 2046 54,453 21,135 3 33,316 - 7,224 7,233,165 23,916,512 31,149,677
Nov  1, 2046 54,819 21,133 698 32,987 - 16,666 7,249,486 24,630,225 31,879,710
May  1, 2047 53,664 21,132 1 32,531 - 6,146 7,265,870 25,342,530 32,608,400
Nov  1, 2047 54,349 21,131 697 32,521 - 15,881 7,282,509 26,097,003 33,379,512
May  1, 2048 53,046 21,131 1 31,915 - 205,003 7,109,420 27,055,819 34,165,240
Nov  1, 2048 53,020 21,130 697 31,194 - 114,337 7,026,273 27,957,882 34,984,155
May  1, 2049 51,913 21,130 0 30,783 - 3,788 7,053,268 28,761,563 35,814,830
Nov  1, 2049 52,883 21,130 696 31,057 - 3,707 7,080,617 29,603,307 36,683,924
May  1, 2050 72,128 21,129 0 50,998 - 53,570 7,078,044 30,505,857 37,583,901
Nov  1, 2050 410,995 21,129 696 389,169 - 401,439 7,065,771 31,803,628 38,869,399
May  1, 2051 49,269 21,129 0 28,140 - 20,335 7,073,575 32,735,720 39,809,294
Sep  1, 2051 25,096 1,999,197 - -1,974,101 - 5,099,474 - - -

1,730,627,910 262,238,616 74,234,114 1,394,155,181 0 1,486,290,534
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Assets Liabilities
Res/Acq Loan Short-Term MRA Ind Red Total Parity Bond Other Total

Date Valuation Valuation Valuation Valuation Fund Val Assets Assets Value Liabilities Liabilities

Dec 31, 2020 39,271,666 1,077,889,367 83,764,557 7,366,738 - 1,208,292,328 1,208,292,328 1,166,385,699 - 1,166,385,699
May  1, 2021 37,651,444 1,096,482,982 105,681,863 2,861,762 - 1,242,678,051 1,242,678,051 1,209,857,768 - 1,209,857,768
Nov  1, 2021 28,372,585 1,155,304,887 75,345,570 1,421,584 - 1,260,444,626 1,260,444,626 1,228,553,562 - 1,228,553,562
May  1, 2022 27,025,787 1,104,737,375 77,499,279 1,713,767 - 1,210,976,207 1,210,976,207 1,180,707,607 - 1,180,707,607
Nov  1, 2022 24,327,687 930,311,493 77,197,658 1,609,951 - 1,033,446,788 1,033,446,788 1,003,059,034 - 1,003,059,034
May  1, 2023 23,248,962 763,809,595 72,437,329 2,411,556 - 861,907,442 861,907,442 832,119,105 - 832,119,105
Nov  1, 2023 22,449,512 613,604,222 65,574,226 2,489,129 - 704,117,088 704,117,088 675,450,372 - 675,450,372
May  1, 2024 21,881,187 486,133,131 50,003,956 2,425,720 - 560,443,994 560,443,994 533,143,652 - 533,143,652
Nov  1, 2024 21,434,512 383,764,367 46,128,138 2,144,921 - 453,471,938 453,471,938 427,440,429 - 427,440,429
May  1, 2025 21,109,912 302,821,560 40,598,464 1,865,956 - 366,395,893 366,395,893 341,691,865 - 341,691,865
Nov  1, 2025 14,342,916 238,842,560 39,500,542 3,829,166 - 296,515,183 296,515,183 272,856,788 - 272,856,788
May  1, 2026 14,085,766 188,291,421 33,318,274 1,513,181 - 237,208,641 237,208,641 214,641,054 - 214,641,054
Nov  1, 2026 13,888,391 148,365,047 31,451,963 438,234 - 194,143,635 194,143,635 172,574,431 - 172,574,431
May  1, 2027 13,740,666 116,843,375 23,665,785 33,383 - 154,283,208 154,283,208 133,532,233 - 133,532,233
Nov  1, 2027 13,617,691 91,968,111 23,245,449 28,012 - 128,859,262 128,859,262 108,690,752 - 108,690,752
May  1, 2028 13,520,366 72,346,884 15,778,316 23,818 - 101,669,384 101,669,384 82,035,672 - 82,035,672
Nov  1, 2028 13,454,241 56,878,482 17,754,317 20,541 - 88,107,581 88,107,581 68,772,884 - 68,772,884
May  1, 2029 13,403,491 44,691,320 18,603,547 431,969 - 77,130,326 77,130,326 58,016,196 - 58,016,196
Nov  1, 2029 13,364,515 35,093,344 19,000,370 477,590 - 67,935,820 67,935,820 48,921,540 - 48,921,540
May  1, 2030 13,329,715 27,538,468 13,261,988 479,639 - 54,609,811 54,609,811 35,702,379 - 35,702,379
Nov  1, 2030 13,300,690 21,594,939 13,345,021 403,776 - 48,644,428 48,644,428 29,726,076 - 29,726,076
May  1, 2031 11,573,290 16,921,422 14,021,705 824,071 - 43,340,488 43,340,488 24,360,991 - 24,360,991
Nov  1, 2031 11,530,115 13,248,971 13,998,514 890,285 - 39,667,885 39,667,885 20,599,205 - 20,599,205
May  1, 2032 11,487,940 10,364,971 13,708,225 808,416 - 36,369,552 36,369,552 17,219,692 - 17,219,692
Nov  1, 2032 11,448,240 8,102,067 13,474,507 771,667 - 33,796,482 33,796,482 14,551,892 - 14,551,892
May  1, 2033 11,413,565 6,328,464 13,387,203 650,479 - 31,779,711 31,779,711 12,424,558 - 12,424,558
Nov  1, 2033 11,384,365 4,939,701 13,318,659 610,227 - 30,252,953 30,252,953 10,779,867 - 10,779,867
May  1, 2034 11,358,815 3,852,944 12,493,164 1,283,637 - 28,988,561 28,988,561 9,382,712 - 9,382,712
Nov  1, 2034 11,318,840 3,002,996 11,559,753 779,320 - 26,660,909 26,660,909 6,898,121 - 6,898,121
May  1, 2035 11,295,715 2,338,745 11,076,402 547,011 - 25,257,874 25,257,874 5,327,476 - 5,327,476
Nov  1, 2035 11,282,815 1,819,997 10,287,770 987,236 - 24,377,818 24,377,818 4,262,797 - 4,262,797
May  1, 2036 11,281,065 1,414,960 10,078,916 1,575,406 - 24,350,347 24,350,347 4,031,732 - 4,031,732
Nov  1, 2036 11,281,065 1,098,970 9,996,941 2,069,577 - 24,446,553 24,446,553 3,907,434 - 3,907,434
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Assets Liabilities
Res/Acq Loan Short-Term MRA Ind Red Total Parity Bond Other Total

Date Valuation Valuation Valuation Valuation Fund Val Assets Assets Value Liabilities Liabilities

May  1, 2037 11,281,065 852,625 9,907,863 2,513,845 - 24,555,399 24,555,399 3,788,444 - 3,788,444
Nov  1, 2037 11,281,065 660,790 9,810,297 2,926,197 - 24,678,350 24,678,350 3,668,618 - 3,668,618
May  1, 2038 11,281,065 511,524 6,953,735 6,059,715 - 24,806,040 24,806,040 3,547,055 - 3,547,055
Nov  1, 2038 4,605,500 395,460 6,858,939 13,143,762 - 25,003,661 25,003,661 3,428,046 - 3,428,046
May  1, 2039 4,605,500 305,235 6,888,830 13,489,636 - 25,289,201 25,289,201 3,306,036 - 3,306,036
Nov  1, 2039 4,605,500 235,128 6,917,512 13,836,749 - 25,594,890 25,594,890 3,185,587 - 3,185,587
May  1, 2040 4,605,500 180,724 6,945,404 14,171,750 - 25,903,378 25,903,378 3,061,359 - 3,061,359
Nov  1, 2040 4,605,500 138,569 6,972,337 14,507,375 - 26,223,781 26,223,781 2,933,081 - 2,933,081
May  1, 2041 4,605,500 105,961 6,998,779 14,840,202 - 26,550,442 26,550,442 2,805,826 - 2,805,826
Nov  1, 2041 4,605,500 80,784 7,024,985 15,186,935 - 26,898,204 26,898,204 2,679,143 - 2,679,143
May  1, 2042 4,605,500 61,382 7,050,897 15,523,743 - 27,241,521 27,241,521 2,542,843 - 2,542,843
Nov  1, 2042 4,605,500 46,461 7,076,726 15,876,912 - 27,605,599 27,605,599 2,406,840 - 2,406,840
May  1, 2043 4,605,500 35,014 7,102,418 16,227,963 - 27,970,895 27,970,895 2,266,068 - 2,266,068
Nov  1, 2043 380,000 26,256 7,128,164 20,824,465 - 28,358,884 28,358,884 2,125,475 - 2,125,475
May  1, 2044 380,000 19,578 7,149,527 21,302,420 - 28,851,525 28,851,525 1,990,020 - 1,990,020
Nov  1, 2044 380,000 14,502 7,175,238 21,931,344 - 29,501,084 29,501,084 1,989,672 - 1,989,672
May  1, 2045 380,000 10,658 7,201,027 22,567,631 - 30,159,316 30,159,316 1,989,407 - 1,989,407
Nov  1, 2045 380,000 7,760 7,217,074 23,243,177 - 30,848,011 30,848,011 1,989,206 - 1,989,206
May  1, 2046 380,000 5,584 7,243,165 23,916,512 - 31,545,262 31,545,262 1,989,054 - 1,989,054
Nov  1, 2046 380,000 3,961 7,259,486 24,630,225 - 32,273,672 32,273,672 1,988,939 - 1,988,939
May  1, 2047 380,000 2,757 7,285,871 25,342,530 - 33,011,159 33,011,159 1,988,853 - 1,988,853
Nov  1, 2047 380,000 1,878 7,302,510 26,097,003 - 33,781,391 33,781,391 1,988,789 - 1,988,789
May  1, 2048 380,000 1,243 7,129,421 27,055,819 - 34,566,483 34,566,483 1,988,741 - 1,988,741
Nov  1, 2048 380,000 795 7,046,277 27,957,882 - 35,384,954 35,384,954 1,988,706 - 1,988,706
May  1, 2049 380,000 485 7,073,272 28,761,563 - 36,215,319 36,215,319 1,988,680 - 1,988,680
Nov  1, 2049 380,000 276 7,100,622 29,603,307 - 37,084,204 37,084,204 1,988,662 - 1,988,662
May  1, 2050 360,000 145 7,098,050 30,505,857 - 37,964,051 37,964,051 1,988,649 - 1,988,649
Nov  1, 2050 - 67 7,085,780 31,803,628 - 38,889,474 38,889,474 1,988,640 - 1,988,640
May  1, 2051 - 28 7,093,584 32,735,720 - 39,829,331 39,829,331 1,988,633 - 1,988,633
Sep  1, 2051 - 17 20,009 - - 20,026 20,026 - - -
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Asset
Date Coverage Parity

Dec 31, 2020 41,906,629 103.593
May  1, 2021 32,820,283 102.713
Nov  1, 2021 31,891,064 102.596
May  1, 2022 30,268,600 102.564
Nov  1, 2022 30,387,754 103.030
May  1, 2023 29,788,337 103.580
Nov  1, 2023 28,666,716 104.244
May  1, 2024 27,300,342 105.121
Nov  1, 2024 26,031,509 106.090
May  1, 2025 24,704,028 107.230
Nov  1, 2025 23,658,395 108.671
May  1, 2026 22,567,587 110.514
Nov  1, 2026 21,569,204 112.498
May  1, 2027 20,750,975 115.540
Nov  1, 2027 20,168,510 118.556
May  1, 2028 19,633,712 123.933
Nov  1, 2028 19,334,696 128.114
May  1, 2029 19,114,130 132.946
Nov  1, 2029 19,014,280 138.867
May  1, 2030 18,907,432 152.958
Nov  1, 2030 18,918,352 163.642
May  1, 2031 18,979,497 177.909
Nov  1, 2031 19,068,680 192.570
May  1, 2032 19,149,860 211.209
Nov  1, 2032 19,244,590 232.248
May  1, 2033 19,355,153 255.781
Nov  1, 2033 19,473,086 280.643
May  1, 2034 19,605,849 308.957
Nov  1, 2034 19,762,788 386.495
May  1, 2035 19,930,398 474.106
Nov  1, 2035 20,115,021 571.874
May  1, 2036 20,318,615 603.967
Nov  1, 2036 20,539,119 625.642
May  1, 2037 20,766,955 648.166



Sep 22, 2021   9:47 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 23

BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Asset
Date Coverage Parity

Nov  1, 2037 21,009,732 672.688
May  1, 2038 21,258,985 699.342
Nov  1, 2038 21,575,615 729.385
May  1, 2039 21,983,165 764.940
Nov  1, 2039 22,409,303 803.459
May  1, 2040 22,842,019 846.140
Nov  1, 2040 23,290,700 894.069
May  1, 2041 23,744,616 946.261
Nov  1, 2041 24,219,061 1,003.985
May  1, 2042 24,698,678 1,071.302
Nov  1, 2042 25,198,759 1,146.964
May  1, 2043 25,704,827 1,234.336
Nov  1, 2043 26,233,409 1,334.237
May  1, 2044 26,861,505 1,449.811
Nov  1, 2044 27,511,412 1,482.711
May  1, 2045 28,169,909 1,515.995
Nov  1, 2045 28,858,805 1,550.770
May  1, 2046 29,556,208 1,585.943
Nov  1, 2046 30,284,733 1,622.658
May  1, 2047 31,022,306 1,659.809
Nov  1, 2047 31,792,602 1,698.591
May  1, 2048 32,577,742 1,738.109
Nov  1, 2048 33,396,248 1,779.295
May  1, 2049 34,226,639 1,821.073
Nov  1, 2049 35,095,542 1,864.782
May  1, 2050 35,975,402 1,909.037
Nov  1, 2050 36,900,834 1,955.581
May  1, 2051 37,840,698 2,002.850
Sep  1, 2051 20,026 -
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REVENUE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Loan Acquisition Reserve Short Term Other Gross
Date Revenues Revenues Revenues Interest Revenues Revenues

Jan 30, 2021 28,593,333 - - - - 28,593,333
May  1, 2021 87,998,860 33,773 1,930,489 84,199 550,168 90,597,488
Nov  1, 2021 183,421,301 1,992 1,816,198 173,714 - 185,413,206
May  1, 2022 193,383,864 3,200 1,829,179 146,357 - 195,362,599
Nov  1, 2022 191,749,979 - 3,161,659 150,182 - 195,061,820
May  1, 2023 180,753,254 - 1,486,662 141,498 - 182,381,415
Nov  1, 2023 161,702,673 - 1,195,593 133,332 - 163,031,598
May  1, 2024 136,611,926 - 964,406 271,192 - 137,847,524
Nov  1, 2024 109,587,729 - 842,179 252,509 - 110,682,417
May  1, 2025 86,637,029 - 713,250 215,168 - 87,565,447
Nov  1, 2025 68,468,274 - 7,152,853 186,482 - 75,807,609
May  1, 2026 54,088,570 - 434,852 166,320 - 54,689,742
Nov  1, 2026 42,712,211 - 372,748 141,623 - 43,226,582
May  1, 2027 33,714,307 - 333,053 207,516 - 34,254,875
Nov  1, 2027 26,599,925 - 315,418 179,659 - 27,095,001
May  1, 2028 20,976,909 - 287,301 163,231 - 21,427,441
Nov  1, 2028 16,533,327 - 255,819 118,215 - 16,907,361
May  1, 2029 13,023,150 - 238,149 121,120 - 13,382,419
Nov  1, 2029 10,253,811 - 227,073 122,395 - 10,603,279
May  1, 2030 8,069,014 - 220,952 119,257 - 8,409,223
Nov  1, 2030 6,346,285 - 216,076 86,925 - 6,649,285
May  1, 2031 4,988,771 - 1,870,919 101,080 - 6,960,770
Nov  1, 2031 3,919,000 - 187,118 113,468 - 4,219,586
May  1, 2032 3,076,647 - 184,344 110,471 - 3,371,461
Nov  1, 2032 2,413,294 - 182,103 108,389 - 2,703,786
May  1, 2033 1,890,909 - 175,137 103,653 - 2,169,699
Nov  1, 2033 1,480,194 - 170,752 104,274 - 1,755,220
May  1, 2034 1,157,978 - 165,298 98,821 - 1,422,098
Nov  1, 2034 905,388 - 180,934 96,913 - 1,183,234
May  1, 2035 707,376 - 162,204 88,402 - 957,981
Nov  1, 2035 552,272 - 153,235 86,193 - 791,699
May  1, 2036 431,078 - 141,012 79,460 - 651,551
Nov  1, 2036 336,200 - 140,230 78,561 - 554,991
May  1, 2037 262,012 - 138,760 76,775 - 477,547
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REVENUE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Loan Acquisition Reserve Short Term Other Gross
Date Revenues Revenues Revenues Interest Revenues Revenues

Nov  1, 2037 203,970 - 140,230 77,467 - 421,667
May  1, 2038 158,657 - 138,760 75,493 - 372,910
Nov  1, 2038 123,326 - 6,815,795 48,520 - 6,987,641
May  1, 2039 95,833 - 32,239 47,057 - 175,129
Nov  1, 2039 74,431 - 32,239 48,043 - 154,712
May  1, 2040 57,729 - 32,239 47,652 - 137,620
Nov  1, 2040 44,706 - 32,239 48,305 - 125,249
May  1, 2041 34,560 - 32,239 47,760 - 114,559
Nov  1, 2041 26,667 - 32,239 48,802 - 107,707
May  1, 2042 20,535 - 32,239 48,185 - 100,958
Nov  1, 2042 15,778 - 32,239 49,167 - 97,183
May  1, 2043 12,092 - 32,239 48,542 - 92,872
Nov  1, 2043 9,242 - 4,257,739 49,529 - 4,316,509
May  1, 2044 7,039 - 2,660 49,105 - 58,803
Nov  1, 2044 5,343 - 2,660 49,729 - 57,732
May  1, 2045 4,041 - 2,660 49,134 - 55,835
Nov  1, 2045 3,042 - 2,660 50,200 - 55,902
May  1, 2046 2,280 - 2,660 49,514 - 54,453
Nov  1, 2046 1,697 - 2,660 50,461 - 54,819
May  1, 2047 1,255 - 2,660 49,749 - 53,664
Nov  1, 2047 915 - 2,660 50,774 - 54,349
May  1, 2048 659 - 2,660 49,727 - 53,046
Nov  1, 2048 463 - 2,660 49,898 - 53,020
May  1, 2049 318 - 2,660 48,935 - 51,913
Nov  1, 2049 215 - 2,660 50,008 - 52,883
May  1, 2050 133 - 22,730 49,264 - 72,128
Nov  1, 2050 80 - 360,840 50,075 - 410,995
May  1, 2051 39 - - 49,229 - 49,269
Sep  1, 2051 11 - - 25,085 - 25,096

1,684,251,902 38,965 39,904,113 5,882,763 550,168 1,730,627,910
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INDENTURE LEVEL RESERVE FUND REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

General Fund (RES03)

Replenishment & (-Taps) Reserve Balances Reserve Valuation
Principal Premium Net Repl Yield Total Accrued

Date Repl (-Tap) (-Discount) (-Taps) Unrestricted Restricted Balance Interest Value

Jan  1, 2021 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2021 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2021 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2022 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2022 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2023 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2023 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2024 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2024 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2025 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2025 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2026 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2026 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2027 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2027 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2028 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2028 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2029 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2029 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2030 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2030 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2031 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2031 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2032 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2032 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2033 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2033 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2034 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2034 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2035 - - - 115,000,000 - 115,000,000 - 115,000,000
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INDENTURE LEVEL RESERVE FUND REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

General Fund (RES03)

Replenishment & (-Taps) Reserve Balances Reserve Valuation
Principal Premium Net Repl Yield Total Accrued

Date Repl (-Tap) (-Discount) (-Taps) Unrestricted Restricted Balance Interest Value

Nov  1, 2035 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2036 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2036 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2037 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2037 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2038 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2038 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2039 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2039 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2040 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2040 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2041 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2041 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2042 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2042 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2043 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2043 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2044 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2044 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2045 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2045 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2046 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2046 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2047 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2047 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2048 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2048 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2049 - - - 115,000,000 - 115,000,000 - 115,000,000
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INDENTURE LEVEL RESERVE FUND REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

General Fund (RES03)

Replenishment & (-Taps) Reserve Balances Reserve Valuation
Principal Premium Net Repl Yield Total Accrued

Date Repl (-Tap) (-Discount) (-Taps) Unrestricted Restricted Balance Interest Value

Nov  1, 2049 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2050 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2050 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2051 - - - - - - - -

0 0 0 0
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SURPLUS DISTRIBUTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Distribution of Surpluses
Res. Taps Redemption MRA Surplus to Other Total Surplus

Date Dis (-Rec) Dis (-Rec) Dis (-Rec) Issuer Series Dist

Dec 31, 2020 - - 7,366,738 - - 7,366,738
May  1, 2021 - 152,508,178 -4,089,903 - - 148,418,275
Nov  1, 2021 - 148,705,557 -1,082,605 - - 147,622,952
May  1, 2022 - 160,430,924 531,610 - - 160,962,533
Nov  1, 2022 - 165,546,927 -125,383 - - 165,421,545
May  1, 2023 - 155,336,931 751,968 - - 156,088,899
Nov  1, 2023 - 140,783,378 18,189 - - 140,801,568
May  1, 2024 - 109,786,796 -152,464 - - 109,634,332
Nov  1, 2024 - 96,286,818 -367,859 - - 95,918,959
May  1, 2025 - 75,521,924 -374,537 - - 75,147,387
Nov  1, 2025 - 63,448,298 1,876,126 - - 65,324,424
May  1, 2026 - 48,121,695 -2,473,601 - - 45,648,094
Nov  1, 2026 - 36,914,302 -1,153,150 - - 35,761,152
May  1, 2027 - 24,583,725 -437,812 - - 24,145,914
Nov  1, 2027 - 23,393,867 -8,633 - - 23,385,234
May  1, 2028 - 12,250,756 -6,861 - - 12,243,895
Nov  1, 2028 - 9,746,680 -15,179 - - 9,731,501
May  1, 2029 - 8,417,687 370,489 - - 8,788,176
Nov  1, 2029 - 6,510,048 -10,211 - - 6,499,838
May  1, 2030 - 4,714,170 -46,319 - - 4,667,851
Nov  1, 2030 - 3,417,451 -125,590 - - 3,291,861
May  1, 2031 - 3,415,276 324,766 - - 3,740,042
Nov  1, 2031 - 3,056,060 15,592 - - 3,071,652
May  1, 2032 - 2,533,792 -127,828 - - 2,405,964
Nov  1, 2032 - 1,959,624 -76,616 - - 1,883,008
May  1, 2033 - 1,487,334 -158,148 - - 1,329,186
Nov  1, 2033 - 1,103,497 -70,903 - - 1,032,593
May  1, 2034 - 2,345,786 635,139 - - 2,980,924
Nov  1, 2034 - 1,254,238 -551,680 - - 702,558
May  1, 2035 - 890,447 -261,540 - - 628,907
Nov  1, 2035 - 174,016 418,641 - - 592,658
May  1, 2036 - -17,681 555,273 - - 537,591
Nov  1, 2036 - 24,299 444,193 - - 468,491
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SURPLUS DISTRIBUTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Distribution of Surpluses
Res. Taps Redemption MRA Surplus to Other Total Surplus

Date Dis (-Rec) Dis (-Rec) Dis (-Rec) Issuer Series Dist

May  1, 2037 - 18,989 381,695 - - 400,684
Nov  1, 2037 - 14,826 336,270 - - 351,096
May  1, 2038 - 11,563 3,047,336 - - 3,058,899
Nov  1, 2038 - 9,009 6,905,680 - - 6,914,689
May  1, 2039 - 7,010 -31,815 - - -24,804
Nov  1, 2039 - 5,448 -46,699 - - -41,251
May  1, 2040 - 4,229 -63,826 - - -59,598
Nov  1, 2040 - 3,277 -76,632 - - -73,355
May  1, 2041 - 2,256 -82,595 - - -80,340
Nov  1, 2041 - 1,683 -85,957 - - -84,274
May  1, 2042 - 1,300 -98,706 - - -97,405
Nov  1, 2042 - 1,003 -99,332 - - -98,329
May  1, 2043 - 772 -104,162 - - -103,390
Nov  1, 2043 - 593 4,123,539 - - 4,124,132
May  1, 2044 - -4,078 -121,512 - - -125,590
Nov  1, 2044 - 348 9,827 - - 10,175
May  1, 2045 - 265 8,638 - - 8,903
Nov  1, 2045 - 201 17,818 - - 18,019
May  1, 2046 - 152 7,072 - - 7,224
Nov  1, 2046 - 115 16,551 - - 16,666
May  1, 2047 - 86 6,060 - - 6,146
Nov  1, 2047 - 64 15,817 - - 15,881
May  1, 2048 - 48 204,955 - - 205,003
Nov  1, 2048 - 35 114,302 - - 114,337
May  1, 2049 - 26 3,763 - - 3,788
Nov  1, 2049 - 18 3,689 - - 3,707
May  1, 2050 - 13 53,557 - - 53,570
Nov  1, 2050 - 9 401,430 - - 401,439
May  1, 2051 - 6 20,329 - - 20,335
Sep  1, 2051 - 1 5,099,473 - - 5,099,474

0 1,464,732,067 21,558,467 0 0 1,486,290,534
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MRA BALANCE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Series Total
Ind Res Interest on Total Series Send to Send to Net Issuer Indenture MRA

Date Fund Rev MRA Balance Deposits Series (TAP) Series (RED) Deposits Dis (-Rec) Expenses Balance

Dec 31, 2020 - - 7,366,738 - - 7,366,738 - - 7,366,738
May  1, 2021 - 2,166 2,440,436 1,401,352 5,128,987 -4,087,737 - 417,239 2,861,762
Nov  1, 2021 - 1,484 3,010,998 1,639,232 2,454,371 -1,081,122 - 359,056 1,421,584
May  1, 2022 - 15,272 3,741,329 212,724 2,996,995 546,882 - 254,700 1,713,767
Nov  1, 2022 - 21,567 3,016,999 338,188 2,804,194 -103,816 - - 1,609,951
May  1, 2023 - 49,637 5,562,929 518,071 4,292,890 801,605 - - 2,411,556
Nov  1, 2023 - 59,383 4,886,083 430,940 4,436,953 77,572 - - 2,489,129
May  1, 2024 - 89,055 4,515,338 348,608 4,319,194 -63,409 - - 2,425,720
Nov  1, 2024 - 87,061 3,782,756 352,904 3,797,711 -280,799 - - 2,144,921
May  1, 2025 - 95,572 3,213,846 308,750 3,279,633 -278,965 - - 1,865,956
Nov  1, 2025 - 87,083 9,058,047 256,327 6,925,593 1,963,209 - - 3,829,166
May  1, 2026 - 157,616 1,846,551 1,695,674 2,624,478 -2,315,985 - - 1,513,181
Nov  1, 2026 - 78,203 1,448,346 1,973,348 628,149 -1,074,947 - - 438,234
May  1, 2027 - 32,961 1,614,889 2,052,701 - -404,851 - - 33,383
Nov  1, 2027 - 3,262 1,024,797 1,033,429 - -5,370 - - 28,012
May  1, 2028 - 2,667 766,483 773,344 - -4,194 - - 23,818
Nov  1, 2028 - 11,901 4,195,032 4,210,211 - -3,277 - - 20,541
May  1, 2029 - 40,940 3,264,878 2,277,875 616,514 411,428 - - 431,969
Nov  1, 2029 - 55,832 2,622,249 1,931,221 701,239 45,621 - - 477,590
May  1, 2030 - 48,368 2,473,448 1,814,723 705,045 2,049 - - 479,639
Nov  1, 2030 - 49,727 2,242,711 1,804,145 564,156 -75,863 - - 403,776
May  1, 2031 - 95,529 3,446,579 1,777,110 1,344,703 420,295 - - 824,071
Nov  1, 2031 - 50,622 1,495,467 12,203 1,467,673 66,214 - - 890,285
May  1, 2032 - 45,958 1,205,903 18,102 1,315,629 -81,870 - - 808,416
Nov  1, 2032 - 39,868 1,290,677 119,912 1,247,382 -36,749 - - 771,667
May  1, 2033 - 36,960 984,212 120,041 1,022,318 -121,188 - - 650,479
Nov  1, 2033 - 30,652 1,004,705 128,043 947,565 -40,252 - - 610,227
May  1, 2034 - 38,271 2,958,884 125,562 2,198,183 673,410 - - 1,283,637
Nov  1, 2034 - 47,363 804,669 94,754 1,261,594 -504,317 - - 779,320
May  1, 2035 - 29,231 659,576 90,952 830,163 -232,309 - - 547,011
Nov  1, 2035 - 21,584 556,770 38,129 100,000 440,225 - - 987,236
May  1, 2036 - 32,897 555,273 - - 588,170 - - 1,575,406
Nov  1, 2036 - 49,978 444,193 - - 494,171 - - 2,069,577
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MRA BALANCE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Series Total
Ind Res Interest on Total Series Send to Send to Net Issuer Indenture MRA

Date Fund Rev MRA Balance Deposits Series (TAP) Series (RED) Deposits Dis (-Rec) Expenses Balance

May  1, 2037 - 62,574 381,695 - - 444,268 - - 2,513,845
Nov  1, 2037 - 76,082 336,270 - - 412,352 - - 2,926,197
May  1, 2038 - 86,182 3,047,336 - - 3,133,518 - - 6,059,715
Nov  1, 2038 - 178,367 6,918,612 12,932 - 7,084,047 - - 13,143,762
May  1, 2039 - 377,689 112,630 144,444 - 345,874 - - 13,489,636
Nov  1, 2039 - 393,812 95,262 141,961 - 347,113 - - 13,836,749
May  1, 2040 - 398,827 81,651 145,477 - 335,000 - - 14,171,750
Nov  1, 2040 - 412,258 71,087 147,719 - 335,625 - - 14,507,375
May  1, 2041 - 415,422 63,076 145,671 - 332,827 - - 14,840,202
Nov  1, 2041 - 432,690 56,690 142,647 - 346,733 - - 15,186,935
May  1, 2042 - 435,514 51,595 150,300 - 336,808 - - 15,523,743
Nov  1, 2042 - 452,502 47,715 147,047 - 353,170 - - 15,876,912
May  1, 2043 - 455,213 44,638 148,800 - 351,051 - - 16,227,963
Nov  1, 2043 - 472,963 4,267,831 144,292 - 4,596,502 - - 20,824,465
May  1, 2044 - 599,468 10,910 132,422 - 477,955 - - 21,302,420
Nov  1, 2044 - 619,096 9,827 - - 628,923 - - 21,931,344
May  1, 2045 - 627,650 18,638 10,000 - 636,287 - - 22,567,631
Nov  1, 2045 - 657,729 17,818 - - 675,547 - - 23,243,177
May  1, 2046 - 666,263 7,072 - - 673,335 - - 23,916,512
Nov  1, 2046 - 697,161 16,551 - - 713,712 - - 24,630,225
May  1, 2047 - 706,246 16,060 10,000 - 712,306 - - 25,342,530
Nov  1, 2047 - 738,655 15,817 - - 754,472 - - 26,097,003
May  1, 2048 - 753,861 204,955 - - 958,817 - - 27,055,819
Nov  1, 2048 - 787,760 114,302 - - 902,063 - - 27,957,882
May  1, 2049 - 799,918 3,763 - - 803,680 - - 28,761,563
Nov  1, 2049 - 838,056 3,689 - - 841,744 - - 29,603,307
May  1, 2050 - 848,993 53,557 - - 902,550 - - 30,505,857
Nov  1, 2050 - 896,341 401,430 - - 1,297,771 - - 31,803,628
May  1, 2051 115,000,000 911,763 20,329 - - 115,932,092 115,000,000 - 32,735,720
Sep  1, 2051 - 476,920 5,099,473 - - 5,576,393 38,312,112 - -

115,000,000 17,784,639 109,092,068 29,522,287 58,011,314 154,343,107 153,312,112 1,030,994
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Series Deposits

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC

Dec 31, 2020 - - - - - - - - - - - - -
May  1, 2021 - - - - - - 540,619 - - - - - -
Nov  1, 2021 - 570,994 901 - - - 101,711 - - - - - -
May  1, 2022 - 696,950 1,067,507 - - - 80,538 - - - - - -
Nov  1, 2022 - 544,782 878,353 - - - 63,758 - - - - - -
May  1, 2023 - 422,941 729,913 2,214,527 - 931,761 50,453 - - - - - -
Nov  1, 2023 - 331,406 613,582 1,324,780 1,078,264 535,266 39,914 - - - - - -
May  1, 2024 - 265,781 523,627 1,030,306 1,482,492 415,465 31,590 - - - - - -
Nov  1, 2024 - 213,393 452,977 799,689 1,154,789 321,996 24,990 203,377 - - - - -
May  1, 2025 - 170,241 397,260 619,211 898,198 249,075 19,749 369,844 - - - - -
Nov  1, 2025 - 136,944 6,851,486 479,299 697,517 192,240 15,606 289,792 - - - - -
May  1, 2026 - 110,628 117,011 370,260 540,734 147,948 12,325 227,013 - - - - -
Nov  1, 2026 - 90,529 90,718 285,350 418,402 113,676 9,734 177,666 - - - - -
May  1, 2027 - 81,885 71,927 219,074 323,095 87,115 7,706 138,920 - - - 468,556 -
Nov  1, 2027 - - 18,251 168,018 248,910 66,552 6,100 108,462 - - - 227,662 -
May  1, 2028 - - - 118,538 191,115 50,649 4,810 74,540 - - - 173,938 -
Nov  1, 2028 - 33,230 17,108 87,484 136,469 31,241 3,110 55,886 - - - 131,455 -
May  1, 2029 - 50,936 27,872 72,523 111,923 28,987 3,010 51,286 - - - 98,552 -
Nov  1, 2029 - 46,821 22,355 54,654 85,223 21,766 2,383 39,861 - - - 73,490 -
May  1, 2030 - 43,331 17,971 41,504 64,633 16,244 1,886 30,932 - - - 54,237 -
Nov  1, 2030 - 41,003 14,775 31,358 48,791 12,039 1,497 23,965 - - 165,031 40,171 -
May  1, 2031 13,885 43,827 13,343 23,613 36,645 8,858 1,201 18,544 - - 132,228 30,292 -
Nov  1, 2031 127,031 45,030 12,152 17,686 27,370 6,444 967 14,323 - - 104,195 22,752 -
May  1, 2032 122,840 43,683 10,640 13,149 20,294 4,632 776 11,033 - - 82,054 17,145 -
Nov  1, 2032 121,494 42,735 9,227 9,708 14,924 3,283 628 8,469 - - 64,574 13,401 -
May  1, 2033 118,074 42,103 8,247 7,103 10,862 2,218 509 6,475 - - 50,781 10,523 -
Nov  1, 2033 118,400 41,847 7,928 5,141 7,787 592 418 4,959 - - 39,904 8,100 -
May  1, 2034 115,762 41,338 7,464 3,670 4,801 283 345 3,789 - - 31,332 6,311 -
Nov  1, 2034 116,650 41,329 7,328 2,198 3,117 237 290 2,890 - - 24,580 5,217 -
May  1, 2035 114,616 41,068 7,131 1,047 1,807 197 245 2,196 - - 19,266 4,338 -
Nov  1, 2035 115,862 41,216 7,203 464 850 169 211 1,667 - - 15,085 3,706 -
May  1, 2036 114,544 41,038 7,084 364 437 147 184 1,261 17,054 9,326 11,800 3,198 25,810
Nov  1, 2036 115,414 41,146 7,125 299 353 131 164 952 6,051 7,316 9,220 2,851 10,278



Sep 22, 2021   9:47 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 34

MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Series Deposits

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC

May  1, 2037 113,724 40,976 6,999 246 287 116 146 713 4,804 5,751 7,195 2,552 8,041
Nov  1, 2037 115,239 41,154 7,108 207 238 107 134 490 3,857 4,422 5,607 2,376 6,288
May  1, 2038 1,113,602 540,958 1,006,981 174 198 98 123 295 3,044 3,572 4,364 252,160 4,913
Nov  1, 2038 6,783,655 29,598 30 151 169 93 117 238 2,416 2,936 3,391 261 3,838
May  1, 2039 68 29,593 22 131 145 87 110 199 2,014 2,423 2,631 187 2,995
Nov  1, 2039 47 29,590 17 118 128 84 107 170 1,725 2,044 2,037 144 2,339
May  1, 2040 35 29,587 13 106 113 80 102 146 1,484 1,733 1,574 110 1,825
Nov  1, 2040 26 29,585 9 98 103 79 100 129 1,310 1,504 1,214 84 1,426
May  1, 2041 19 29,583 7 90 94 76 376 114 1,159 1,310 934 64 1,114
Nov  1, 2041 14 29,582 5 87 89 76 367 105 1,062 1,179 717 48 874
May  1, 2042 10 29,581 3 82 83 74 294 96 967 1,058 548 36 685
Nov  1, 2042 7 29,580 2 80 81 74 241 90 914 985 418 27 541
May  1, 2043 5 29,580 2 76 77 72 197 85 854 908 317 20 428
Nov  1, 2043 4 4,255,079 1 76 77 73 166 82 827 869 240 15 343
May  1, 2044 3 0 1 74 74 72 141 78 790 823 181 10 275
Nov  1, 2044 2 - 0 73 74 72 123 77 776 801 135 7 225
May  1, 2045 1 - - 71 72 10,047 108 74 748 767 100 5 185
Nov  1, 2045 1 - - 10,048 73 72 99 74 748 762 74 3 157
May  1, 2046 1 - - - 71 70 90 72 727 738 54 2 133
Nov  1, 2046 - - - - 10,012 72 85 73 732 740 39 1 117
May  1, 2047 - - - - - 70 80 10,012 715 721 28 1 103
Nov  1, 2047 - - - - 72 72 10,026 - 721 727 19 0 95
May  1, 2048 - - - - 71 71 - - 100,117 713 100,013 - 87
Nov  1, 2048 - - - - 72 72 - - - 100,359 - - 10,055
May  1, 2049 - - - - 70 70 - - - - - - -
Nov  1, 2049 - - - - 72 72 - - - - - - -
May  1, 2050 - - - - 70 70 - - - - - - -
Nov  1, 2050 - - - - 72 72 - - - - - - -
May  1, 2051 - - - - 70 70 - - - - - - -
Sep  1, 2051 - - - - 48 48 - - - - - - -

9,441,035 9,532,184 13,039,667 8,013,006 7,622,674 3,261,491 1,040,760 1,881,516 155,616 154,486 881,880 1,654,011 83,171
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Series Deposits
Total Series

Date 2019DE 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Deposits

Dec 31, 2020 - - - - - - - - - - - 7,366,738 7,366,738
May  1, 2021 - - - - - - - - - - - 1,899,817 2,440,436
Nov  1, 2021 - - - - - - - - - - - 2,337,392 3,010,998
May  1, 2022 - - - - - - - - - - - 1,896,333 3,741,329
Nov  1, 2022 - - - - - - - - - - - 1,530,106 3,016,999
May  1, 2023 - - - - - - - - - - - 1,213,334 5,562,929
Nov  1, 2023 - - - - - - - - - - - 962,869 4,886,083
May  1, 2024 - - - - - - - - - - - 766,078 4,515,338
Nov  1, 2024 - - - - - - - - - - - 611,544 3,782,756
May  1, 2025 - - - - - - - - - - - 490,268 3,213,846
Nov  1, 2025 - - - - - - - - - - - 395,163 9,058,047
May  1, 2026 - - - - - - - - - - - 320,632 1,846,551
Nov  1, 2026 - - - - - - - - - - - 262,271 1,448,346
May  1, 2027 - - - - - - - - - - - 216,610 1,614,889
Nov  1, 2027 - - - - - - - - - - - 180,841 1,024,797
May  1, 2028 - - - - - - - - - - - 152,892 766,483
Nov  1, 2028 - - - - 1,266,006 - - - - - 2,302,050 130,993 4,195,032
May  1, 2029 - - - - 884,726 - - - - - 1,821,005 114,057 3,264,878
Nov  1, 2029 - - - - 737,925 - - - - - 1,436,851 100,921 2,622,249
May  1, 2030 - - - - 582,463 399,942 - - - - 1,129,535 90,770 2,473,448
Nov  1, 2030 - - - - 459,545 434,182 - - - - 887,494 82,860 2,242,711
May  1, 2031 - - - - 362,401 343,148 - - - - 693,854 1,724,738 3,446,579
Nov  1, 2031 - - - - 285,650 269,631 - - - - 546,628 15,608 1,495,467
May  1, 2032 - - - - 225,025 212,276 - - - - 430,426 11,931 1,205,903
Nov  1, 2032 - - - - 177,172 167,015 - 310,172 - - 338,765 9,111 1,290,677
May  1, 2033 - - - - 139,410 130,660 - 183,829 - - 266,481 6,936 984,212
Nov  1, 2033 - - - - 109,634 103,055 197,777 144,391 - - 209,513 5,257 1,004,705
May  1, 2034 - - - - 86,160 81,414 103,776 113,343 2,190,499 - 164,628 3,969 2,958,884
Nov  1, 2034 - - - 96,652 67,669 64,265 81,379 88,918 69,659 - 129,286 3,004 804,669
May  1, 2035 27,826 - - 43,962 53,107 50,930 63,770 69,708 54,634 - 101,466 2,261 659,576
Nov  1, 2035 25,181 - - 34,369 41,651 40,478 49,939 54,614 42,824 - 79,584 1,695 556,770
May  1, 2036 19,243 - 33,018 26,843 32,640 32,265 39,078 42,756 33,543 - 62,378 1,262 555,273
Nov  1, 2036 14,599 - 15,982 20,878 25,560 25,821 30,558 33,450 26,257 - 48,859 931 444,193
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Series Deposits
Total Series

Date 2019DE 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Deposits

May  1, 2037 11,246 - 12,529 16,125 19,998 20,764 23,875 26,148 20,538 - 38,241 682 381,695
Nov  1, 2037 8,717 - 9,796 12,563 15,636 16,803 18,641 20,426 16,055 - 29,911 494 336,270
May  1, 2038 6,738 - 7,652 9,808 12,213 13,698 14,541 15,942 12,540 - 23,375 348 3,047,336
Nov  1, 2038 5,258 - 5,975 7,654 9,533 11,270 11,336 12,434 9,789 - 18,255 214 6,918,612
May  1, 2039 4,100 - 4,660 5,966 7,433 9,370 8,828 9,689 7,635 - 14,243 100 112,630
Nov  1, 2039 3,197 - 3,635 4,649 5,794 7,887 6,872 7,545 5,954 - 11,107 74 95,262
May  1, 2040 2,491 - 2,833 3,619 4,511 6,728 5,344 5,871 4,638 - 8,652 56 81,651
Nov  1, 2040 1,942 - 2,209 2,818 3,511 5,827 4,154 4,566 3,613 - 6,736 42 71,087
May  1, 2041 1,513 - 1,721 2,192 2,730 5,123 3,226 3,548 2,813 - 5,240 31 63,076
Nov  1, 2041 1,182 - 1,343 1,707 2,124 4,577 2,507 2,757 2,191 - 4,075 23 56,690
May  1, 2042 923 - 1,048 1,328 1,651 4,151 1,946 2,141 1,706 - 3,166 17 51,595
Nov  1, 2042 724 - 822 1,037 1,286 3,823 1,513 1,665 1,331 - 2,461 12 47,715
May  1, 2043 568 - 644 809 1,001 3,567 1,176 1,293 1,038 - 1,911 9 44,638
Nov  1, 2043 450 - 509 635 783 3,371 917 1,008 814 - 1,486 7 4,267,831
May  1, 2044 357 - 403 499 612 3,218 715 786 638 - 1,156 5 10,910
Nov  1, 2044 287 286 323 395 482 3,101 561 616 504 - 901 3 9,827
May  1, 2045 232 232 259 315 381 3,010 441 484 399 - 703 2 18,638
Nov  1, 2045 192 192 213 255 305 2,942 351 384 320 - 553 1 17,818
May  1, 2046 159 160 176 207 245 2,888 280 305 258 - 435 1 7,072
Nov  1, 2046 137 138 149 173 201 2,849 228 247 212 - 347 0 16,551
May  1, 2047 118 119 127 144 166 2,817 187 201 175 - 277 - 16,060
Nov  1, 2047 106 107 113 125 141 2,795 157 168 149 - 226 - 15,817
May  1, 2048 94 96 100 109 121 2,777 133 141 128 - 185 - 204,955
Nov  1, 2048 87 89 92 99 107 2,764 116 123 113 - 155 - 114,302
May  1, 2049 79 81 84 89 95 2,753 102 107 100 - 131 - 3,763
Nov  1, 2049 75 74 79 84 88 2,747 93 97 92 - 116 - 3,689
May  1, 2050 10,024 72 71 10,013 10,066 22,811 85 88 85 - 102 - 53,557
Nov  1, 2050 - 10,060 10,036 - - 370,866 10,068 83 81 - 93 - 401,430
May  1, 2051 - - - - - - - 10,039 10,064 - 85 - 20,329
Sep  1, 2051 - - - - - - - - - 5,089,323 10,055 - 5,099,473

147,847 11,707 116,601 306,122 5,637,957 2,900,377 684,670 1,170,082 2,521,389 5,089,323 10,833,182 22,911,314 109,092,068
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

MRA Withdrawals Part 1

MRA WITHDRAWALS - DEFICIENCIES REPORT + DEPOSITS TO SERIES (- UNSCHEDULED WITHDRAWAL FROM SERIES SURPLUS ACCOUNT)
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE

Dec 31, 2020 -449,432 - 409,432 - - - - - - - - - - -
May  1, 2021 - - 1,401,352 - - - - - - - - - - -
Nov  1, 2021 - - 1,318,811 - - - - - - - - - 257,513 -
May  1, 2022 - - - - - - - - - - - - 89,154 -
Nov  1, 2022 - - - - - - - - - - - - 62,792 -
May  1, 2023 - - - - - - - - - - - - 107,377 -
Nov  1, 2023 - - - - - - - - - - - - 113,308 -
May  1, 2024 - - - - - - - - - - - - - -
Nov  1, 2024 - - - - - - - - - - - - - -
May  1, 2025 - - - - - - - - - - - - - -
Nov  1, 2025 - - - - - - - - - - - - - -
May  1, 2026 1,439,783 - - - - - - - - - - - - -
Nov  1, 2026 1,732,602 - - - - - - - - - - - - -
May  1, 2027 786,942 -500,000 -747,323 - - - - - - - - - - -
Nov  1, 2027 1,792,133 -62,797 -290,014 -10,000 -10,000 -10,000 -10,000 -10,000 -530,529 - - - - -
May  1, 2028 1,782,750 -52,209 -41,451 -10,000 - - - -10,000 -4,297,678 -538,092 - - - -
Nov  1, 2028 2,459,398 484,128 983,906 - - 2,843 9,310 - 122,710 - - - - -
May  1, 2029 2,109,640 - - - - - - - 26,170 - - - - -
Nov  1, 2029 1,781,448 - - - - - - - 24,277 - - - - -
May  1, 2030 1,773,776 - - - - - - - 24,849 - - - - -
Nov  1, 2030 1,765,645 - - - - - - - 24,318 - - - - -
May  1, 2031 1,751,931 - - - - - - - 25,179 - - - - -
Nov  1, 2031 - - - - - - - - 11,899 - - - 304 -
May  1, 2032 - - - - - - - - 17,737 - - - 365 -
Nov  1, 2032 - - - - - - - - 30,721 88,403 - - 789 -
May  1, 2033 - - - - - - - - 25,401 94,016 - - 624 -
Nov  1, 2033 - - - - - - - - 33,200 93,413 - - 797 -
May  1, 2034 - - - - - - - - 26,960 94,629 - - 584 -
Nov  1, 2034 - - - - - - - - 8,831 84,953 - - - -
May  1, 2035 - - - - - - - - 3,527 86,552 - - - -
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE

Nov  1, 2035 - - - - - - - - - 38,129 - - - -
May  1, 2036 - - - - - - - - - - - - - -
Nov  1, 2036 - - - - - - - - - - - - - -
May  1, 2037 - - - - - - - - - - - - - -
Nov  1, 2037 - - - - - - - - - - - - - -
May  1, 2038 - - - - - - - - - - - - - -
Nov  1, 2038 - - - - - - - - - - - - - -
May  1, 2039 - - - - - - - - - - - - - -
Nov  1, 2039 - - - - - - - - - - - - - -
May  1, 2040 - - - - - - - - - - - - - -
Nov  1, 2040 - - - - - - - - - - - - - -
May  1, 2041 - - - - - - - - - - - - - -
Nov  1, 2041 - - - - - - - - - - - - - -
May  1, 2042 - - - - - - - - - - - - - -
Nov  1, 2042 - - - - - - - - - - - - - -
May  1, 2043 - - - - - - - - - - - - - -
Nov  1, 2043 - - - - - - - - - - - - - -
May  1, 2044 - - - - - - - - - - - - - -
Nov  1, 2044 - - - - - - - - - - - - - -
May  1, 2045 - - - - - 10,000 - - - - - - - -
Nov  1, 2045 - - - - - - - - - - - - - -
May  1, 2046 - - - - - - - - - - - - - -
Nov  1, 2046 - - - - - - - - - - - - - -
May  1, 2047 - - - - 10,000 - - - - - - - - -

18,726,617 -130,878 3,034,712 -20,000 -0 2,843 -690 -20,000 -4,422,429 42,003 0 0 633,606 0
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)
Send to

Date 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Series (TAP)

Dec 31, 2020 - - - - - - 10,000 10,000 10,000 10,000 - -
May  1, 2021 - - - - - - - - - - - 1,401,352
Nov  1, 2021 52,933 - - - - - - - 9,975 - - 1,639,232
May  1, 2022 123,570 - - - - - - - - - - 212,724
Nov  1, 2022 123,296 152,099 - - - - - - - - - 338,188
May  1, 2023 118,119 292,575 - - - - - - - - - 518,071
Nov  1, 2023 - 317,633 - - - - - - - - - 430,940
May  1, 2024 - 314,728 - - - - - - - 33,880 - 348,608
Nov  1, 2024 - 281,104 - - - - - - - 71,800 - 352,904
May  1, 2025 - 277,606 - - - - - - - 31,144 - 308,750
Nov  1, 2025 - 256,327 - - - - - - - - - 256,327
May  1, 2026 - 255,892 - - - - - - - - - 1,695,674
Nov  1, 2026 - 240,746 - - - - - - - - - 1,973,348
May  1, 2027 - 206,600 - - - - - - - 2,306,482 - 2,052,701
Nov  1, 2027 - 174,637 - - - - - - - - - 1,033,429
May  1, 2028 - 167,118 - - - - - - - 3,772,905 - 773,344
Nov  1, 2028 - 147,916 - - - - - - - - - 4,210,211
May  1, 2029 - 142,066 - - - - - - - - - 2,277,875
Nov  1, 2029 - 125,496 - - - - - - - - - 1,931,221
May  1, 2030 - 16,098 - - - - - - - - - 1,814,723
Nov  1, 2030 - 14,181 - - - - - - - - - 1,804,145
May  1, 2031 - - - - - - - - - - - 1,777,110
Nov  1, 2031 - - - - - - - - - - - 12,203
May  1, 2032 - - - - - - - - - - - 18,102
Nov  1, 2032 - - - - - - - - - - - 119,912
May  1, 2033 - - - - - - - - - - - 120,041
Nov  1, 2033 - 632 - - - - - - - - - 128,043
May  1, 2034 - 3,389 - - - - - - - - - 125,562
Nov  1, 2034 - 970 - - - - - - - - - 94,754
May  1, 2035 - 873 - - - - - - - - - 90,952
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)
Send to

Date 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Series (TAP)

Nov  1, 2035 - - - - - - - - - - - 38,129
May  1, 2036 - - - - - - - - - - - -
Nov  1, 2036 - - - - - - - - - - - -
May  1, 2037 - - - - - - - - - - - -
Nov  1, 2037 - - - - - - - - - - - -
May  1, 2038 - - - - - - - - - - - -
Nov  1, 2038 12,932 - - - - - - - - - - 12,932
May  1, 2039 144,444 - - - - - - - - - - 144,444
Nov  1, 2039 141,961 - - - - - - - - - - 141,961
May  1, 2040 145,477 - - - - - - - - - - 145,477
Nov  1, 2040 147,719 - - - - - - - - - - 147,719
May  1, 2041 145,671 - - - - - - - - - - 145,671
Nov  1, 2041 142,647 - - - - - - - - - - 142,647
May  1, 2042 150,300 - - - - - - - - - - 150,300
Nov  1, 2042 147,047 - - - - - - - - - - 147,047
May  1, 2043 148,800 - - - - - - - - - - 148,800
Nov  1, 2043 144,292 - - - - - - - - - - 144,292
May  1, 2044 132,422 - - - - - - - - - - 132,422
Nov  1, 2044 - - - - - - - - - - - -
May  1, 2045 - - - - - - - - - - - 10,000
Nov  1, 2045 - - - - - - - - - - - -
May  1, 2046 - - - - - - - - - - - -
Nov  1, 2046 - - - - - - - - - - - -
May  1, 2047 - - - - - - - - - - - 10,000

2,021,631 3,388,685 0 0 0 0 10,000 10,000 19,975 6,226,211 0 29,522,287
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

MRA Withdrawals Part 2

MRA WITHDRAWALS - REDEMPTIONS REPORT + DEPOSITS TO SERIES (- UNSCHEDULED WITHDRAWAL FROM SERIES REDEMPTION ACCOUNT)
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

MRA Withdrawals Part 2

Withdrawals (REDEMPTION)

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE 2019FG 2019HI

May  1, 2021 - - - - - - - - 234,353 283,452 - - 367,230 595,720 155,772 180,364
Nov  1, 2021 - - - - - - - - 93,246 116,216 - - 126,859 228,402 65,265 79,318
May  1, 2022 - - - - - - - - 91,668 118,215 - - 123,251 225,952 59,882 83,987
Nov  1, 2022 - - - - - - - - 81,833 109,731 - - 108,317 199,263 36,843 80,699
May  1, 2023 - - - - - - - - 123,859 173,743 - - 160,778 296,112 16,986 129,648
Nov  1, 2023 - - - - - - - - 129,613 191,189 - - 163,965 302,088 - 141,732
May  1, 2024 - - - - - - - - 129,514 202,145 - - 171,687 292,919 - 146,895
Nov  1, 2024 - - - - - - - - 117,648 195,337 - - 151,339 257,114 - 138,984
May  1, 2025 - - - - - - - - 106,395 188,846 - - 132,647 223,343 - 133,307
Nov  1, 2025 - - - - - - - - 237,874 452,739 - - 287,608 475,393 - 326,899
May  1, 2026 - - - - - - - - 96,029 196,947 - - 112,878 181,146 - 149,893
Nov  1, 2026 - - - - - - - - 24,700 54,648 - - 28,243 43,378 - 38,368
May  1, 2027 - - - - - - - - - - - - - - - -
Nov  1, 2027 - - - - - - - - - - - - - - - -
May  1, 2028 - - - - - - - - - - - - - - - -
Nov  1, 2028 - - - - - - - - - - - - - - - -
May  1, 2029 - - - - - - - - 52,870 162,034 - - 53,676 57,301 - 9,466
Nov  1, 2029 - - - - - - - - 67,267 216,156 - - 65,860 64,875 - -
May  1, 2030 - - - - - - - - 64,028 214,700 - - 60,651 55,217 - 98,245
Nov  1, 2030 - - - - - - - - 54,499 189,592 - - 50,286 41,860 - 83,176
May  1, 2031 - - - - - - - - 139,612 485,264 - - 126,101 95,326 - 210,168
Nov  1, 2031 - - - - - - - - 165,294 566,295 - - 146,318 100,375 - 244,196
May  1, 2032 - - - - - - - - 160,251 540,708 - - 140,080 85,168 - 234,213
Nov  1, 2032 - - - - - - - - 161,059 536,202 - - 141,175 74,896 - 235,292
May  1, 2033 - - - - - - - - 136,174 467,462 - - 119,914 54,198 - 200,534
Nov  1, 2033 - - - - - - - - 128,049 453,217 - - 114,856 41,907 - 191,686
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

MRA Withdrawals Part 2

Withdrawals (REDEMPTION)

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE 2019FG 2019HI

May  1, 2034 - - - - - - - - 296,562 1,086,640 - - 273,924 79,234 - 457,295
Nov  1, 2034 - - - - - - - - 169,583 634,651 - - 161,875 28,264 - 267,222
May  1, 2035 - - - - - - - - 112,838 411,052 - - 116,868 - - 189,406
Nov  1, 2035 - - - - - - - - 20,000 50,000 - - 10,000 - - 20,000

0 0 0 0 0 0 0 0 3,194,820 8,297,180 0 0 3,516,386 4,099,452 334,750 4,070,994



Sep 22, 2021   9:47 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 45

MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

MRA Withdrawals Part 2

Withdrawals (REDEMPTION)
Send to

Date 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Series (RED)

May  1, 2021 651,960 658,018 603,778 707,033 691,306 - - - - 5,128,987
Nov  1, 2021 277,834 282,569 267,674 330,924 326,355 82,341 177,368 - - 2,454,371
May  1, 2022 284,016 290,518 285,212 365,829 363,909 91,196 202,606 410,754 - 2,996,995
Nov  1, 2022 253,162 256,658 263,670 350,710 352,217 87,524 199,040 424,527 - 2,804,194
May  1, 2023 375,599 372,965 393,036 542,166 551,838 134,883 314,103 707,174 - 4,292,890
Nov  1, 2023 383,670 370,570 396,145 557,437 568,977 136,341 321,871 773,355 - 4,436,953
May  1, 2024 372,633 346,861 379,171 539,470 549,659 127,553 298,041 762,647 - 4,319,194
Nov  1, 2024 326,968 298,339 351,257 472,280 478,970 106,558 245,603 657,311 - 3,797,711
May  1, 2025 283,895 242,076 297,219 408,495 423,996 86,475 195,903 557,038 - 3,279,633
Nov  1, 2025 604,773 472,385 612,737 876,097 891,849 168,140 370,439 1,148,661 - 6,925,593
May  1, 2026 230,557 159,583 223,486 345,880 334,531 56,046 118,291 419,211 - 2,624,478
Nov  1, 2026 55,314 32,160 50,625 82,172 78,708 11,031 21,422 107,378 - 628,149
May  1, 2027 - - - - - - - - - -
Nov  1, 2027 - - - - - - - - - -
May  1, 2028 - - - - - - - - - -
Nov  1, 2028 - - - - - - - - - -
May  1, 2029 70,191 - 27,895 96,072 87,009 - - - - 616,514
Nov  1, 2029 77,681 - 15,902 103,434 90,065 - - - - 701,239
May  1, 2030 63,588 - - 81,504 67,112 - - - - 705,045
Nov  1, 2030 46,073 - - 56,266 42,403 - - - - 564,156
May  1, 2031 98,329 - - 114,467 75,435 - - - - 1,344,703
Nov  1, 2031 91,886 - - 102,373 50,937 - - - - 1,467,673
May  1, 2032 72,841 - - 68,919 13,448 - - - - 1,315,629
Nov  1, 2032 58,989 - - 39,768 - - - - - 1,247,382
May  1, 2033 35,229 - - 8,807 - - - - - 1,022,318
Nov  1, 2033 17,849 - - - - - - - - 947,565
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

MRA Withdrawals Part 2

Withdrawals (REDEMPTION)
Send to

Date 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Series (RED)

May  1, 2034 4,528 - - - - - - - - 2,198,183
Nov  1, 2034 - - - - - - - - - 1,261,594
May  1, 2035 - - - - - - - - - 830,163
Nov  1, 2035 - - - - - - - - - 100,000

4,737,564 3,782,701 4,167,807 6,250,105 6,038,725 1,088,088 2,464,686 5,968,056 0 58,011,314
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LOAN PARTICIPATION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Participation
Part Gross Less Loan Loan Loan

Date Originations Principal Interest Prepay Receipts Servicing Revenue Balance Valuation

Dec 31, 2020 - - - - - - - 1,077,889,367 1,077,889,367
May  1, 2021 121,043,423 8,434,545 15,889,797 94,015,263 118,339,605 1,747,411 116,592,193 1,096,482,982 1,096,482,982
Nov  1, 2021 221,188,618 13,238,780 23,795,219 149,127,932 186,161,932 2,740,630 183,421,301 1,155,304,887 1,155,304,887
May  1, 2022 122,500,000 13,688,098 23,155,919 159,379,414 196,223,431 2,839,568 193,383,864 1,104,737,375 1,104,737,375
Nov  1, 2022 - 12,202,209 19,795,696 162,223,673 194,221,578 2,471,599 191,749,979 930,311,493 930,311,493
May  1, 2023 - 10,443,842 16,308,781 156,058,056 182,810,679 2,057,425 180,753,254 763,809,595 763,809,595
Nov  1, 2023 - 8,737,750 13,170,040 141,467,622 163,375,412 1,672,739 161,702,673 613,604,222 613,604,222
May  1, 2024 - 7,190,192 10,475,580 120,280,899 137,946,671 1,334,745 136,611,926 486,133,131 486,133,131
Nov  1, 2024 - 5,866,868 8,274,647 96,501,897 110,643,411 1,055,683 109,587,729 383,764,367 383,764,367
May  1, 2025 - 4,780,433 6,528,014 76,162,373 87,470,820 833,791 86,637,029 302,821,560 302,821,560
Nov  1, 2025 - 3,895,946 5,147,542 60,083,055 69,126,543 658,269 68,468,274 238,842,560 238,842,560
May  1, 2026 - 3,174,791 4,056,904 47,376,349 54,608,043 519,473 54,088,570 188,291,421 188,291,421
Nov  1, 2026 - 2,587,736 3,195,595 37,338,637 43,121,968 409,758 42,712,211 148,365,047 148,365,047
May  1, 2027 - 2,109,198 2,515,696 29,412,474 34,037,368 323,061 33,714,307 116,843,375 116,843,375
Nov  1, 2027 - 1,718,930 1,979,244 23,156,335 26,854,508 254,583 26,599,925 91,968,111 91,968,111
May  1, 2028 - 1,400,621 1,556,197 18,220,606 21,177,423 200,515 20,976,909 72,346,884 72,346,884
Nov  1, 2028 - 1,139,879 1,222,770 14,328,522 16,691,172 157,845 16,533,327 56,878,482 56,878,482
May  1, 2029 - 925,886 960,175 11,261,276 13,147,337 124,187 13,023,150 44,691,320 44,691,320
Nov  1, 2029 - 752,718 753,485 8,845,257 10,351,461 97,650 10,253,811 35,093,344 35,093,344
May  1, 2030 - 611,806 590,875 6,943,070 8,145,752 76,738 8,069,014 27,538,468 27,538,468
Nov  1, 2030 - 497,285 463,021 5,446,243 6,406,549 60,264 6,346,285 21,594,939 21,594,939
May  1, 2031 - 404,505 362,550 4,269,012 5,036,068 47,297 4,988,771 16,921,422 16,921,422
Nov  1, 2031 - 328,800 283,641 3,343,652 3,956,092 37,092 3,919,000 13,248,971 13,248,971
May  1, 2032 - 267,227 221,714 2,616,773 3,105,714 29,067 3,076,647 10,364,971 10,364,971
Nov  1, 2032 - 216,710 173,150 2,046,194 2,436,055 22,761 2,413,294 8,102,067 8,102,067
May  1, 2033 - 174,810 135,114 1,598,793 1,908,717 17,808 1,890,909 6,328,464 6,328,464
Nov  1, 2033 - 140,460 105,354 1,248,302 1,494,117 13,923 1,480,194 4,939,701 4,939,701
May  1, 2034 - 112,772 82,097 973,985 1,168,854 10,876 1,157,978 3,852,944 3,852,944
Nov  1, 2034 - 90,570 63,928 759,378 913,877 8,489 905,388 3,002,996 3,002,996
May  1, 2035 - 72,641 49,745 591,609 713,996 6,620 707,376 2,338,745 2,338,745
Nov  1, 2035 - 58,204 38,680 460,544 557,429 5,157 552,272 1,819,997 1,819,997
May  1, 2036 - 46,831 30,054 358,206 435,090 4,012 431,078 1,414,960 1,414,960
Nov  1, 2036 - 37,659 23,329 278,332 339,319 3,119 336,200 1,098,970 1,098,970
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LOAN PARTICIPATION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Participation
Part Gross Less Loan Loan Loan

Date Originations Principal Interest Prepay Receipts Servicing Revenue Balance Valuation

May  1, 2037 - 30,299 18,092 216,045 264,436 2,424 262,012 852,625 852,625
Nov  1, 2037 - 24,320 14,017 167,515 205,852 1,882 203,970 660,790 660,790
May  1, 2038 - 19,525 10,849 129,741 160,116 1,459 158,657 511,524 511,524
Nov  1, 2038 - 15,702 8,389 100,362 124,453 1,127 123,326 395,460 395,460
May  1, 2039 - 12,702 6,479 77,523 96,703 870 95,833 305,235 305,235
Nov  1, 2039 - 10,337 4,994 59,770 75,101 671 74,431 235,128 235,128
May  1, 2040 - 8,419 3,841 45,986 58,245 516 57,729 180,724 180,724
Nov  1, 2040 - 6,857 2,947 35,298 45,102 396 44,706 138,569 138,569
May  1, 2041 - 5,584 2,256 27,024 34,864 303 34,560 105,961 105,961
Nov  1, 2041 - 4,546 1,722 20,631 26,898 232 26,667 80,784 80,784
May  1, 2042 - 3,703 1,309 15,699 20,711 176 20,535 61,382 61,382
Nov  1, 2042 - 3,018 990 11,904 15,912 134 15,778 46,461 46,461
May  1, 2043 - 2,459 747 8,988 12,194 101 12,092 35,014 35,014
Nov  1, 2043 - 2,003 560 6,755 9,318 76 9,242 26,256 26,256
May  1, 2044 - 1,628 418 5,050 7,096 57 7,039 19,578 19,578
Nov  1, 2044 - 1,324 310 3,752 5,386 42 5,343 14,502 14,502
May  1, 2045 - 1,077 228 2,767 4,072 31 4,041 10,658 10,658
Nov  1, 2045 - 876 166 2,023 3,065 23 3,042 7,760 7,760
May  1, 2046 - 713 120 1,463 2,296 16 2,280 5,584 5,584
Nov  1, 2046 - 579 85 1,044 1,708 11 1,697 3,961 3,961
May  1, 2047 - 471 59 733 1,263 8 1,255 2,757 2,757
Nov  1, 2047 - 376 41 503 920 5 915 1,878 1,878
May  1, 2048 - 298 27 337 662 3 659 1,243 1,243
Nov  1, 2048 - 230 17 218 465 2 463 795 795
May  1, 2049 - 175 10 135 320 1 318 485 485
Nov  1, 2049 - 131 6 78 215 1 215 276 276
May  1, 2050 - 89 3 41 134 0 133 145 145
Nov  1, 2050 - 60 1 19 80 0 80 67 67
May  1, 2051 - 33 0 6 39 - 39 28 28
Aug 30, 2051 - 10 0 1 11 - 11 17 17

464,732,041 105,506,244 161,483,236 1,437,115,146 1,704,104,627 19,852,725 1,684,251,902
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Participation
Loans Partial Gross Svc Exp. Part Part Part

Date Originated First Pmt Principal Interest Prepayments Receipts Reduction Principal Interest Prepay

Dec 31, 2020 - - - - - - - - - -
May  1, 2021 121,043,423 281,362 10,778,650 20,917,553 121,286,216 152,982,420 2,411,213 8,434,545 15,889,797 94,015,263
Nov  1, 2021 221,188,618 309,704 16,680,729 30,466,606 196,511,869 243,659,205 3,627,855 13,238,780 23,795,219 149,127,932
May  1, 2022 122,500,000 179,271 17,035,120 29,101,302 211,262,080 257,398,501 3,647,396 13,688,098 23,155,919 159,379,414
Nov  1, 2022 - - 15,142,540 24,777,413 213,798,442 253,718,395 3,154,954 12,202,209 19,795,696 162,223,673
May  1, 2023 - - 12,918,746 20,355,651 203,461,525 236,735,921 2,614,983 10,443,842 16,308,781 156,058,056
Nov  1, 2023 - - 10,774,925 16,410,240 181,713,346 208,898,511 2,120,171 8,737,750 13,170,040 141,467,622
May  1, 2024 - - 8,852,521 13,053,656 152,542,477 174,448,653 1,691,110 7,190,192 10,475,580 120,280,899
Nov  1, 2024 - - 7,221,797 10,316,233 122,020,584 139,558,614 1,337,923 5,866,868 8,274,647 96,501,897
May  1, 2025 - - 5,884,820 8,142,632 96,337,285 110,364,737 1,056,989 4,780,433 6,528,014 76,162,373
Nov  1, 2025 - - 4,796,134 6,424,015 76,027,331 87,247,480 834,711 3,895,946 5,147,542 60,083,055
May  1, 2026 - - 3,908,550 5,065,658 59,972,290 68,946,498 658,900 3,174,791 4,056,904 47,376,349
Nov  1, 2026 - - 3,185,847 3,992,459 47,285,394 54,463,700 519,891 2,587,736 3,195,595 37,338,637
May  1, 2027 - - 2,596,746 3,144,911 37,263,915 43,005,572 410,019 2,109,198 2,515,696 29,412,474
Nov  1, 2027 - - 2,116,360 2,475,861 29,351,109 33,943,330 323,212 1,718,930 1,979,244 23,156,335
May  1, 2028 - - 1,724,598 1,947,976 23,106,012 26,778,586 254,653 1,400,621 1,556,197 18,220,606
Nov  1, 2028 - - 1,403,982 1,531,693 18,179,448 21,115,124 200,532 1,139,879 1,222,770 14,328,522
May  1, 2029 - - 1,141,184 1,203,640 14,295,225 16,640,049 157,827 925,886 960,175 11,261,276
Nov  1, 2029 - - 928,234 945,259 11,234,271 13,107,763 124,148 752,718 753,485 8,845,257
May  1, 2030 - - 754,893 741,846 8,823,184 10,319,922 97,597 611,806 590,875 6,943,070
Nov  1, 2030 - - 613,937 581,799 6,924,982 8,120,718 76,676 497,285 463,021 5,446,243
May  1, 2031 - - 499,607 455,942 5,431,335 6,386,884 60,201 404,505 362,550 4,269,012
Nov  1, 2031 - - 406,335 357,023 4,256,659 5,020,016 47,231 328,800 283,641 3,343,652
May  1, 2032 - - 330,440 279,333 3,333,441 3,943,214 37,028 267,227 221,714 2,616,773
Nov  1, 2032 - - 268,249 218,358 2,608,328 3,094,935 29,007 216,710 173,150 2,046,194
May  1, 2033 - - 216,831 170,555 2,039,368 2,426,754 22,705 174,810 135,114 1,598,793
Nov  1, 2033 - - 174,722 133,116 1,593,317 1,901,154 17,759 140,460 105,354 1,248,302
May  1, 2034 - - 140,708 103,824 1,243,925 1,488,456 13,878 112,772 82,097 973,985
Nov  1, 2034 - - 113,348 80,915 970,380 1,164,644 10,836 90,570 63,928 759,378
May  1, 2035 - - 91,214 63,013 756,374 910,601 8,454 72,641 49,745 591,609
Nov  1, 2035 - - 73,349 49,032 589,066 711,446 6,588 58,204 38,680 460,544
May  1, 2036 - - 59,180 38,120 458,339 555,639 5,127 46,831 30,054 358,206
Nov  1, 2036 - - 47,728 29,607 356,251 433,585 3,988 37,659 23,329 278,332
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Participation
Loans Partial Gross Svc Exp. Part Part Part

Date Originated First Pmt Principal Interest Prepayments Receipts Reduction Principal Interest Prepay

May  1, 2037 - - 38,510 22,971 276,596 338,077 3,099 30,299 18,092 216,045
Nov  1, 2037 - - 31,016 17,804 214,501 263,320 2,406 24,320 14,017 167,515
May  1, 2038 - - 24,986 13,783 166,143 204,912 1,865 19,525 10,849 129,741
Nov  1, 2038 - - 20,155 10,658 128,516 159,329 1,441 15,702 8,389 100,362
May  1, 2039 - - 16,334 8,230 99,256 123,820 1,113 12,702 6,479 77,523
Nov  1, 2039 - - 13,299 6,344 76,514 96,156 857 10,337 4,994 59,770
May  1, 2040 - - 10,834 4,878 58,856 74,568 660 8,419 3,841 45,986
Nov  1, 2040 - - 8,827 3,742 45,166 57,735 506 6,857 2,947 35,298
May  1, 2041 - - 7,190 2,864 34,569 44,623 388 5,584 2,256 27,024
Nov  1, 2041 - - 5,856 2,185 26,382 34,423 296 4,546 1,722 20,631
May  1, 2042 - - 4,772 1,660 20,068 26,500 225 3,703 1,309 15,699
Nov  1, 2042 - - 3,889 1,256 15,210 20,355 171 3,018 990 11,904
May  1, 2043 - - 3,169 947 11,479 15,595 129 2,459 747 8,988
Nov  1, 2043 - - 2,583 710 8,622 11,914 97 2,003 560 6,755
May  1, 2044 - - 2,101 529 6,440 9,070 73 1,628 418 5,050
Nov  1, 2044 - - 1,710 392 4,780 6,882 54 1,324 310 3,752
May  1, 2045 - - 1,392 288 3,521 5,201 39 1,077 228 2,767
Nov  1, 2045 - - 1,132 210 2,571 3,913 29 876 166 2,023
May  1, 2046 - - 922 151 1,856 2,929 20 713 120 1,463
Nov  1, 2046 - - 750 107 1,321 2,178 14 579 85 1,044
May  1, 2047 - - 610 74 924 1,609 10 471 59 733
Nov  1, 2047 - - 489 50 632 1,172 7 376 41 503
May  1, 2048 - - 387 33 420 840 4 298 27 337
Nov  1, 2048 - - 299 21 269 588 3 230 17 218
May  1, 2049 - - 226 12 164 402 2 175 10 135
Nov  1, 2049 - - 166 7 93 267 1 131 6 78
May  1, 2050 - - 111 3 48 162 0 89 3 41
Nov  1, 2050 - - 72 1 21 94 0 60 1 19
May  1, 2051 - - 36 1 7 43 - 33 0 6
Aug 30, 2051 - - 10 0 1 11 - 10 0 1

464,732,041 770,337 131,083,853 203,675,152 1,856,238,711 2,190,997,715 25,597,069 105,506,244 161,483,236 1,437,115,146
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Participation
Part Gross Less Part Loan Loan Loan

Date Receipts Servicing Revenue Balance Valuation

Dec 31, 2020 - - - 1,447,657,792 1,447,657,792
May  1, 2021 118,339,605 1,747,411 116,592,193 1,466,837,461 1,466,837,461
Nov  1, 2021 186,161,932 2,740,630 183,421,301 1,492,565,117 1,492,565,117
May  1, 2022 196,223,431 2,839,568 193,383,864 1,413,767,918 1,413,767,918
Nov  1, 2022 194,221,578 2,471,599 191,749,979 1,184,826,937 1,184,826,937
May  1, 2023 182,810,679 2,057,425 180,753,254 968,446,666 968,446,666
Nov  1, 2023 163,375,412 1,672,739 161,702,673 775,958,395 775,958,395
May  1, 2024 137,946,671 1,334,745 136,611,926 614,563,398 614,563,398
Nov  1, 2024 110,643,411 1,055,683 109,587,729 485,321,017 485,321,017
May  1, 2025 87,470,820 833,791 86,637,029 383,098,911 383,098,911
Nov  1, 2025 69,126,543 658,269 68,468,274 302,275,447 302,275,447
May  1, 2026 54,608,043 519,473 54,088,570 238,394,607 238,394,607
Nov  1, 2026 43,121,968 409,758 42,712,211 187,923,366 187,923,366
May  1, 2027 34,037,368 323,061 33,714,307 148,062,705 148,062,705
Nov  1, 2027 26,854,508 254,583 26,599,925 116,595,236 116,595,236
May  1, 2028 21,177,423 200,515 20,976,909 91,764,626 91,764,626
Nov  1, 2028 16,691,172 157,845 16,533,327 72,181,196 72,181,196
May  1, 2029 13,147,337 124,187 13,023,150 56,744,787 56,744,787
Nov  1, 2029 10,351,461 97,650 10,253,811 44,582,282 44,582,282
May  1, 2030 8,145,752 76,738 8,069,014 35,004,206 35,004,206
Nov  1, 2030 6,406,549 60,264 6,346,285 27,465,287 27,465,287
May  1, 2031 5,036,068 47,297 4,988,771 21,534,345 21,534,345
Nov  1, 2031 3,956,092 37,092 3,919,000 16,871,351 16,871,351
May  1, 2032 3,105,714 29,067 3,076,647 13,207,470 13,207,470
Nov  1, 2032 2,436,055 22,761 2,413,294 10,330,893 10,330,893
May  1, 2033 1,908,717 17,808 1,890,909 8,074,694 8,074,694
Nov  1, 2033 1,494,117 13,923 1,480,194 6,306,656 6,306,656
May  1, 2034 1,168,854 10,876 1,157,978 4,922,023 4,922,023
Nov  1, 2034 913,877 8,489 905,388 3,838,294 3,838,294
May  1, 2035 713,996 6,620 707,376 2,990,706 2,990,706
Nov  1, 2035 557,429 5,157 552,272 2,328,291 2,328,291
May  1, 2036 435,090 4,012 431,078 1,810,772 1,810,772
Nov  1, 2036 339,319 3,119 336,200 1,406,794 1,406,794
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Participation
Part Gross Less Part Loan Loan Loan

Date Receipts Servicing Revenue Balance Valuation

May  1, 2037 264,436 2,424 262,012 1,091,688 1,091,688
Nov  1, 2037 205,852 1,882 203,970 846,171 846,171
May  1, 2038 160,116 1,459 158,657 655,043 655,043
Nov  1, 2038 124,453 1,127 123,326 506,372 506,372
May  1, 2039 96,703 870 95,833 390,782 390,782
Nov  1, 2039 75,101 671 74,431 300,970 300,970
May  1, 2040 58,245 516 57,729 231,280 231,280
Nov  1, 2040 45,102 396 44,706 177,287 177,287
May  1, 2041 34,864 303 34,560 135,528 135,528
Nov  1, 2041 26,898 232 26,667 103,290 103,290
May  1, 2042 20,711 176 20,535 78,450 78,450
Nov  1, 2042 15,912 134 15,778 59,351 59,351
May  1, 2043 12,194 101 12,092 44,703 44,703
Nov  1, 2043 9,318 76 9,242 33,499 33,499
May  1, 2044 7,096 57 7,039 24,958 24,958
Nov  1, 2044 5,386 42 5,343 18,468 18,468
May  1, 2045 4,072 31 4,041 13,555 13,555
Nov  1, 2045 3,065 23 3,042 9,852 9,852
May  1, 2046 2,296 16 2,280 7,074 7,074
Nov  1, 2046 1,708 11 1,697 5,003 5,003
May  1, 2047 1,263 8 1,255 3,469 3,469
Nov  1, 2047 920 5 915 2,348 2,348
May  1, 2048 662 3 659 1,541 1,541
Nov  1, 2048 465 2 463 973 973
May  1, 2049 320 1 318 583 583
Nov  1, 2049 215 1 215 324 324
May  1, 2050 134 0 133 165 165
Nov  1, 2050 80 0 80 72 72
May  1, 2051 39 - 39 30 30
Aug 30, 2051 11 - 11 19 19

1,704,104,627 19,852,725 1,684,251,902
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Loan Statistics

2001AA 2002A 2002B 2014A 2015A 2015B 2017A

Par Amount 11,258,413 4,126,685 5,303,478 17,155,112 24,698,423 7,017,254 26,917,053

Weighted Avg. Coupon 5.700% 5.546% 5.618% 4.998% 5.130% 4.974% 4.527%

Weighted Avg. Life 2.000 1.960 1.981 1.996 2.014 1.963 2.170

Weighted Avg. Rate 5.729% 5.447% 5.609% 5.206% 5.223% 5.143% 4.534%

WAL from Forecast Date 2.003 1.963 1.984 2.000 2.017 1.967 2.173

Weighted Avg. Maturity 13.745 12.537 13.271 13.449 14.328 12.658 26.500



Sep 22, 2021   9:47 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 54

LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Loan Statistics

2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE

Par Amount 10,007,423 57,378,119 64,663,803 70,355,736 22,865,868 62,686,180 230,026,791

Weighted Avg. Coupon 4.405% 4.879% 4.810% 5.151% 6.081% 5.124% 4.627%

Weighted Avg. Life 2.084 2.149 2.172 2.190 1.993 2.204 2.357

Weighted Avg. Rate 4.868% 4.822% 4.927% 5.159% 5.964% 5.131% 4.679%

WAL from Forecast Date 2.088 2.152 2.176 2.193 1.996 2.207 2.360

Weighted Avg. Maturity 18.116 23.925 24.843 27.501 13.683 27.810 26.270
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Loan Statistics

2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC

Par Amount 157,542,961 133,665,775 118,758,892 141,590,865 132,399,700 145,152,768 151,201,112

Weighted Avg. Coupon 4.016% 4.033% 4.280% 4.201% 3.736% 3.001% 3.106%

Weighted Avg. Life 2.720 2.628 2.516 2.704 2.818 3.078 3.104

Weighted Avg. Rate 3.866% 3.951% 4.230% 4.195% 3.579% 2.976% 3.041%

WAL from Forecast Date 2.723 2.631 2.519 2.707 2.821 3.081 3.104

Weighted Avg. Maturity 29.058 28.980 27.767 29.186 28.092 29.736 29.717
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Loan Statistics

2021DEF 2021GHIJ 2021KLM EXCESS Total

Par Amount 96,602,428 134,349,366 149,500,000 12,098,378 1987322583

Weighted Avg. Coupon 3.000% 3.010% 2.980% 3.256% 3.965%

Weighted Avg. Life 3.184 3.155 3.141 2.059 2.686

Weighted Avg. Rate 2.970% 2.981% 2.952% 3.672% 3.815%

WAL from Forecast Date 3.184 3.155 3.141 2.062 2.689

Weighted Avg. Maturity 29.842 29.808 29.782 17.217 27.807
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ACQUISITION FUND REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Loan Originations Acquisition Revenues Acquisition Fund Valuation
Loans Less: Withdrawal Security Other Acquisition Acq. Fund  Acq. Fund  

Date Originated Discount Requirement Purchase Withdrawals Interest Revenues  Balance  Value 

Dec 31, 2020 - - - 8,022,646 - - - 8,022,646 8,022,646
Jan  1, 2021 - - - - - - - 8,022,646 8,022,646
Feb  1, 2021 33,290,768 - 33,290,768 121,000,000 10,754 843 11,597 95,721,124 95,721,124
Mar  1, 2021 45,500,000 - 45,500,000 - - - - 50,221,124 50,221,124
Apr  1, 2021 42,252,655 - 42,252,655 - - - - 7,968,469 7,968,469
May  1, 2021 - - - - 7 22,169 22,176 7,968,462 7,968,462
Jun  1, 2021 84,329,982 - 84,329,982 84,329,982 - - - 7,968,462 7,968,462
Jul  1, 2021 7,968,462 - 7,968,462 - - - - - -

Aug  1, 2021 - - - - - - - - -
Sep  1, 2021 128,890,174 - 128,890,174 128,890,174 - - - - -
Oct  1, 2021 - - - - - 1,992 1,992 - -
Nov  1, 2021 - - - - - - - - -
Dec  1, 2021 102,500,000 - 102,500,000 122,500,000 - - - 20,000,000 20,000,000
Jan  1, 2022 20,000,000 - 20,000,000 - - - - - -
Feb  1, 2022 - - - - - - - - -
Mar  1, 2022 - - - - - - - - -
Apr  1, 2022 - - - - - - - - -
May  1, 2022 - - - - - 3,200 3,200 - -

464,732,041 0 464,732,041 464,742,802 10,761 28,204 38,965
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SHORT TERM BALANCE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Revenue Balance
Loan Float Cash Revenue Less: Coverage Net Redemption Accrued Short-Term

Date Balance +  Balance =  Balance Requirement Difference Balance Interest Valuation

Dec 31, 2020 - 83,764,557 83,764,557 61,545,272 22,219,285 - - 83,764,557
May  1, 2021 - 15,971,616 15,971,616 3,306,843 12,664,773 89,710,247 - 105,681,863
Nov  1, 2021 - 14,178,971 14,178,971 3,334,239 10,844,732 61,166,599 - 75,345,570
May  1, 2022 - 13,402,712 13,402,712 3,347,242 10,055,470 64,096,567 - 77,499,279
Nov  1, 2022 - 12,892,736 12,892,736 3,321,731 9,571,006 64,304,921 - 77,197,658
May  1, 2023 - 12,520,406 12,520,406 3,326,611 9,193,794 59,916,923 - 72,437,329
Nov  1, 2023 - 12,702,657 12,702,657 3,292,162 9,410,495 52,871,569 - 65,574,226
May  1, 2024 - 12,517,312 12,517,312 3,290,356 9,226,956 37,486,644 - 50,003,956
Nov  1, 2024 - 12,287,899 12,287,899 3,268,672 9,019,227 33,840,239 - 46,128,138
May  1, 2025 - 12,074,865 12,074,865 3,265,257 8,809,608 28,523,599 - 40,598,464
Nov  1, 2025 - 12,003,722 12,003,722 3,268,622 8,735,100 27,496,820 - 39,500,542
May  1, 2026 - 11,925,492 11,925,492 3,248,399 8,677,093 21,392,782 - 33,318,274
Nov  1, 2026 - 11,856,502 11,856,502 3,252,703 8,603,799 19,595,461 - 31,451,963
May  1, 2027 - 9,323,796 9,323,796 3,251,526 6,072,270 14,341,989 - 23,665,785
Nov  1, 2027 - 8,326,074 8,326,074 3,238,576 5,087,499 14,919,374 - 23,245,449
May  1, 2028 - 4,558,266 4,558,266 3,232,651 1,325,615 11,220,050 - 15,778,316
Nov  1, 2028 - 8,190,375 8,190,375 3,235,733 4,954,642 9,563,942 - 17,754,317
May  1, 2029 - 9,513,605 9,513,605 3,230,721 6,282,884 9,089,941 - 18,603,547
Nov  1, 2029 - 10,420,036 10,420,036 3,233,879 7,186,158 8,580,333 - 19,000,370
May  1, 2030 - 11,101,646 11,101,646 3,229,438 7,872,208 2,160,342 - 13,261,988
Nov  1, 2030 - 11,628,531 11,628,531 3,226,570 8,401,961 1,716,490 - 13,345,021
May  1, 2031 - 11,790,024 11,790,024 3,223,641 8,566,383 2,231,681 - 14,021,705
Nov  1, 2031 - 11,847,559 11,847,559 3,232,969 8,614,589 2,150,955 - 13,998,514
May  1, 2032 - 11,842,991 11,842,991 3,229,121 8,613,871 1,865,234 - 13,708,225
Nov  1, 2032 - 11,907,449 11,907,449 3,223,745 8,683,704 1,567,058 - 13,474,507
May  1, 2033 - 12,100,145 12,100,145 3,226,012 8,874,134 1,287,058 - 13,387,203
Nov  1, 2033 - 12,252,795 12,252,795 3,222,699 9,030,096 1,065,864 - 13,318,659
May  1, 2034 - 10,193,670 10,193,670 3,221,421 6,972,249 2,299,494 - 12,493,164
Nov  1, 2034 - 10,245,612 10,245,612 3,221,661 7,023,952 1,314,141 - 11,559,753
May  1, 2035 - 10,207,460 10,207,460 3,220,808 6,986,651 868,942 - 11,076,402
Nov  1, 2035 - 10,154,490 10,154,490 3,220,569 6,933,921 133,280 - 10,287,770
May  1, 2036 - 10,074,382 10,074,382 3,220,381 6,854,001 4,533 - 10,078,916
Nov  1, 2036 - 9,992,407 9,992,407 3,220,321 6,772,086 4,534 - 9,996,941
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SHORT TERM BALANCE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Revenue Balance
Loan Float Cash Revenue Less: Coverage Net Redemption Accrued Short-Term

Date Balance +  Balance =  Balance Requirement Difference Balance Interest Valuation

May  1, 2037 - 9,903,330 9,903,330 3,220,358 6,682,972 4,533 - 9,907,863
Nov  1, 2037 - 9,805,764 9,805,764 3,220,285 6,585,479 4,533 - 9,810,297
May  1, 2038 - 6,949,202 6,949,202 470,354 6,478,848 4,533 - 6,953,735
Nov  1, 2038 - 6,854,406 6,854,406 470,247 6,384,159 4,533 - 6,858,939
May  1, 2039 - 6,884,296 6,884,296 470,352 6,413,945 4,533 - 6,888,830
Nov  1, 2039 - 6,912,980 6,912,980 470,207 6,442,773 4,533 - 6,917,512
May  1, 2040 - 6,940,871 6,940,871 470,350 6,470,521 4,533 - 6,945,404
Nov  1, 2040 - 6,967,805 6,967,805 470,164 6,497,641 4,532 - 6,972,337
May  1, 2041 - 6,994,246 6,994,246 470,349 6,523,897 4,533 - 6,998,779
Nov  1, 2041 - 7,020,452 7,020,452 470,120 6,550,333 4,532 - 7,024,985
May  1, 2042 - 7,046,364 7,046,364 470,349 6,576,015 4,533 - 7,050,897
Nov  1, 2042 - 7,072,193 7,072,193 470,073 6,602,121 4,533 - 7,076,726
May  1, 2043 - 7,097,885 7,097,885 470,348 6,627,537 4,533 - 7,102,418
Nov  1, 2043 - 7,123,630 7,123,630 470,024 6,653,607 4,533 - 7,128,164
May  1, 2044 - 7,149,526 7,149,526 470,348 6,679,178 1 - 7,149,527
Nov  1, 2044 - 7,175,238 7,175,238 470,000 6,705,238 0 - 7,175,238
May  1, 2045 - 7,201,027 7,191,027 460,348 6,730,679 0 - 7,201,027
Nov  1, 2045 - 7,217,073 7,207,073 450,000 6,757,073 0 - 7,217,074
May  1, 2046 - 7,243,165 7,233,165 450,348 6,782,817 1 - 7,243,165
Nov  1, 2046 - 7,259,486 7,249,486 440,000 6,809,486 0 - 7,259,486
May  1, 2047 - 7,285,870 7,265,870 430,348 6,835,522 1 - 7,285,871
Nov  1, 2047 - 7,302,509 7,282,509 420,000 6,862,509 1 - 7,302,510
May  1, 2048 - 7,129,421 7,109,420 220,348 6,889,072 0 - 7,129,421
Nov  1, 2048 - 7,046,277 7,026,273 110,000 6,916,273 1 - 7,046,277
May  1, 2049 - 7,073,271 7,053,268 110,348 6,942,920 0 - 7,073,272
Nov  1, 2049 - 7,100,621 7,080,617 110,000 6,970,617 1 - 7,100,622
May  1, 2050 - 7,098,049 7,078,044 80,348 6,997,696 1 - 7,098,050
Nov  1, 2050 - 7,085,779 7,065,771 40,000 7,025,771 1 - 7,085,780
May  1, 2051 - 7,093,584 7,073,575 20,000 7,053,575 - - 7,093,584
Sep  1, 2051 - 20,009 - - - - - 20,009

0
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RESERVE FUND REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Reserve Revenues Reserve Valuation
Scheduled Arb. Rule Fund Withdrawal Reserve Net Repl Accrued Reserve Reserve Reserve Reserve

Date Principal Reduction Transfers Pre (-Dis) Interest Revenues (-Taps) Interest Balance Value Requirement Surplus

Dec 31, 2020 - - - - - - - - 31,249,020 31,249,020 15,487,650 15,761,370
May  1, 2021 1,566,038 - - - 364,450 1,930,489 - - 29,682,982 29,682,982 14,204,950 15,478,032
Nov  1, 2021 1,310,397 - - - 505,801 1,816,198 - - 28,372,585 28,372,585 12,079,925 16,292,660
May  1, 2022 1,346,798 - - - 482,381 1,829,179 - - 27,025,787 27,025,787 10,371,350 16,654,437
Nov  1, 2022 2,698,100 - - - 463,559 3,161,659 - - 24,327,687 24,327,687 8,779,500 15,548,187
May  1, 2023 1,078,725 - - - 407,937 1,486,662 - - 23,248,962 23,248,962 7,633,775 15,615,187
Nov  1, 2023 799,450 - - - 396,143 1,195,593 - - 22,449,512 22,449,512 6,766,075 15,683,437
May  1, 2024 568,325 - - - 396,081 964,406 - - 21,881,187 21,881,187 5,615,750 16,265,437
Nov  1, 2024 446,675 - - - 395,504 842,179 - - 21,434,512 21,434,512 5,098,075 16,336,437
May  1, 2025 324,600 - - - 388,650 713,250 - - 21,109,912 21,109,912 4,700,975 16,408,937
Nov  1, 2025 6,766,996 - - - 385,856 7,152,853 - - 14,342,916 14,342,916 4,357,850 9,985,066
May  1, 2026 257,150 - - - 177,702 434,852 - - 14,085,766 14,085,766 4,025,450 10,060,316
Nov  1, 2026 197,375 - - - 175,373 372,748 - - 13,888,391 13,888,391 3,751,325 10,137,066
May  1, 2027 147,725 - - - 185,328 333,053 - - 13,740,666 13,740,666 3,525,350 10,215,316
Nov  1, 2027 122,975 - - - 192,443 315,418 - - 13,617,691 13,617,691 3,322,375 10,295,316
May  1, 2028 97,325 - - - 189,976 287,301 - - 13,520,366 13,520,366 3,143,550 10,376,816
Nov  1, 2028 66,125 - - - 189,694 255,819 - - 13,454,241 13,454,241 2,994,425 10,459,816
May  1, 2029 50,750 - - - 187,399 238,149 - - 13,403,491 13,403,491 2,858,925 10,544,566
Nov  1, 2029 38,975 - - - 188,098 227,073 - - 13,364,515 13,364,515 2,733,450 10,631,065
May  1, 2030 34,800 - - - 186,152 220,952 - - 13,329,715 13,329,715 2,610,400 10,719,315
Nov  1, 2030 29,025 - - - 187,051 216,076 - - 13,300,690 13,300,690 2,491,375 10,809,315
May  1, 2031 1,727,400 - - - 143,519 1,870,919 - - 11,573,290 11,573,290 672,225 10,901,065
Nov  1, 2031 43,175 - - - 143,943 187,118 - - 11,530,115 11,530,115 629,050 10,901,065
May  1, 2032 42,175 - - - 142,169 184,344 - - 11,487,940 11,487,940 586,875 10,901,065
Nov  1, 2032 39,700 - - - 142,403 182,103 - - 11,448,240 11,448,240 547,175 10,901,065
May  1, 2033 34,675 - - - 140,462 175,137 - - 11,413,565 11,413,565 512,500 10,901,065
Nov  1, 2033 29,200 - - - 141,552 170,752 - - 11,384,365 11,384,365 483,300 10,901,065
May  1, 2034 25,550 - - - 139,748 165,298 - - 11,358,815 11,358,815 457,750 10,901,065
Nov  1, 2034 39,975 - - - 140,959 180,934 - - 11,318,840 11,318,840 417,775 10,901,065
May  1, 2035 23,125 - - - 139,079 162,204 - - 11,295,715 11,295,715 394,650 10,901,065
Nov  1, 2035 12,900 - - - 140,335 153,235 - - 11,282,815 11,282,815 381,750 10,901,065
May  1, 2036 1,750 - - - 139,262 141,012 - - 11,281,065 11,281,065 380,000 10,901,065
Nov  1, 2036 - - - - 140,230 140,230 - - 11,281,065 11,281,065 380,000 10,901,065
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RESERVE FUND REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Reserve Revenues Reserve Valuation
Scheduled Arb. Rule Fund Withdrawal Reserve Net Repl Accrued Reserve Reserve Reserve Reserve

Date Principal Reduction Transfers Pre (-Dis) Interest Revenues (-Taps) Interest Balance Value Requirement Surplus

May  1, 2037 - - - - 138,760 138,760 - - 11,281,065 11,281,065 380,000 10,901,065
Nov  1, 2037 - - - - 140,230 140,230 - - 11,281,065 11,281,065 380,000 10,901,065
May  1, 2038 - - - - 138,760 138,760 - - 11,281,065 11,281,065 380,000 10,901,065
Nov  1, 2038 6,675,565 - - - 140,230 6,815,795 - - 4,605,500 4,605,500 380,000 4,225,500
May  1, 2039 - - - - 32,239 32,239 - - 4,605,500 4,605,500 380,000 4,225,500
Nov  1, 2039 - - - - 32,239 32,239 - - 4,605,500 4,605,500 380,000 4,225,500
May  1, 2040 - - - - 32,239 32,239 - - 4,605,500 4,605,500 380,000 4,225,500
Nov  1, 2040 - - - - 32,239 32,239 - - 4,605,500 4,605,500 380,000 4,225,500
May  1, 2041 - - - - 32,239 32,239 - - 4,605,500 4,605,500 380,000 4,225,500
Nov  1, 2041 - - - - 32,239 32,239 - - 4,605,500 4,605,500 380,000 4,225,500
May  1, 2042 - - - - 32,239 32,239 - - 4,605,500 4,605,500 380,000 4,225,500
Nov  1, 2042 - - - - 32,239 32,239 - - 4,605,500 4,605,500 380,000 4,225,500
May  1, 2043 - - - - 32,239 32,239 - - 4,605,500 4,605,500 380,000 4,225,500
Nov  1, 2043 4,225,500 - - - 32,239 4,257,739 - - 380,000 380,000 380,000 0
May  1, 2044 - - - - 2,660 2,660 - - 380,000 380,000 380,000 0
Nov  1, 2044 - - - - 2,660 2,660 - - 380,000 380,000 380,000 0
May  1, 2045 - - - - 2,660 2,660 - - 380,000 380,000 380,000 0
Nov  1, 2045 - - - - 2,660 2,660 - - 380,000 380,000 380,000 -
May  1, 2046 - - - - 2,660 2,660 - - 380,000 380,000 380,000 -
Nov  1, 2046 - - - - 2,660 2,660 - - 380,000 380,000 380,000 -
May  1, 2047 - - - - 2,660 2,660 - - 380,000 380,000 380,000 -
Nov  1, 2047 - - - - 2,660 2,660 - - 380,000 380,000 380,000 -
May  1, 2048 - - - - 2,660 2,660 - - 380,000 380,000 380,000 -
Nov  1, 2048 - - - - 2,660 2,660 - - 380,000 380,000 380,000 -
May  1, 2049 0 - - - 2,660 2,660 - - 380,000 380,000 380,000 -
Nov  1, 2049 - - - - 2,660 2,660 - - 380,000 380,000 380,000 -
May  1, 2050 20,000 - - - 2,730 22,730 - - 360,000 360,000 360,000 -
Jul  1, 2050 360,000 - - - 840 360,840 - - - - - -

31,249,020 0 0 0 8,655,093 39,904,113 0



Sep 22, 2021   9:47 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 62

BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Bond Debt Service Bond Valuation
Maturing Interest Total Redeemed Total Bond Unpaid Accreted

Date Principal Paid Debt Serv Principal Bond Payment Balance Interest Bond-Value

Dec 31, 2020 - - - - - 1,166,385,699 - 1,166,385,699
May  1, 2021 18,730,000 13,390,124 32,120,124 62,797,931 94,918,055 1,209,857,768 - 1,209,857,768
Nov  1, 2021 19,055,000 14,056,319 33,111,319 177,249,206 210,360,525 1,228,553,562 - 1,228,553,562
May  1, 2022 15,345,000 13,059,181 28,404,181 157,500,955 185,905,136 1,180,707,607 - 1,180,707,607
Nov  1, 2022 12,310,000 10,970,802 23,280,802 165,338,573 188,619,375 1,003,059,034 - 1,003,059,034
May  1, 2023 11,215,000 8,704,214 19,919,214 159,724,929 179,644,143 832,119,105 - 832,119,105
Nov  1, 2023 8,840,000 6,676,443 15,516,443 147,828,733 163,345,176 675,450,372 - 675,450,372
May  1, 2024 17,135,000 5,588,041 22,723,041 125,171,720 147,894,761 533,143,652 - 533,143,652
Nov  1, 2024 5,770,000 4,414,688 10,184,688 99,933,223 110,117,911 427,440,429 - 427,440,429
May  1, 2025 4,910,000 3,416,896 8,326,896 80,838,564 89,165,460 341,691,865 - 341,691,865
Nov  1, 2025 4,360,000 2,630,866 6,990,866 64,475,077 71,465,943 272,856,788 - 272,856,788
May  1, 2026 3,990,000 2,046,798 6,036,798 54,225,734 60,262,532 214,641,054 - 214,641,054
Nov  1, 2026 3,355,000 1,556,396 4,911,396 38,711,623 43,623,019 172,574,431 - 172,574,431
May  1, 2027 9,205,000 1,539,939 10,744,939 29,837,198 40,582,137 133,532,233 - 133,532,233
Nov  1, 2027 2,025,000 1,323,476 3,348,476 22,816,481 26,164,957 108,690,752 - 108,690,752
May  1, 2028 10,705,000 1,047,509 11,752,509 15,950,080 27,702,589 82,035,672 - 82,035,672
Nov  1, 2028 1,860,000 787,273 2,647,273 11,402,788 14,050,061 68,772,884 - 68,772,884
May  1, 2029 1,865,000 641,665 2,506,665 8,891,688 11,398,353 58,016,196 - 58,016,196
Nov  1, 2029 2,075,000 526,136 2,601,136 7,019,656 9,620,792 48,921,540 - 48,921,540
May  1, 2030 2,085,000 431,635 2,516,635 11,134,161 13,650,796 35,702,379 - 35,702,379
Nov  1, 2030 2,115,000 317,515 2,432,515 3,861,303 6,293,818 29,726,076 - 29,726,076
May  1, 2031 2,465,000 299,785 2,764,785 2,900,085 5,664,870 24,360,991 - 24,360,991
Nov  1, 2031 625,000 253,353 878,353 3,136,786 4,015,139 20,599,205 - 20,599,205
May  1, 2032 560,000 222,052 782,052 2,819,513 3,601,565 17,219,692 - 17,219,692
Nov  1, 2032 410,000 191,029 601,029 2,257,800 2,858,829 14,551,892 - 14,551,892
May  1, 2033 360,000 151,385 511,385 1,767,334 2,278,719 12,424,558 - 12,424,558
Nov  1, 2033 320,000 135,866 455,866 1,324,691 1,780,557 10,779,867 - 10,779,867
May  1, 2034 285,000 113,376 398,376 1,112,155 1,510,531 9,382,712 - 9,382,712
Nov  1, 2034 245,000 98,060 343,060 2,239,591 2,582,651 6,898,121 - 6,898,121
May  1, 2035 235,000 71,785 306,785 1,335,645 1,642,430 5,327,476 - 5,327,476
Nov  1, 2035 155,000 55,229 210,229 909,679 1,119,908 4,262,797 - 4,262,797
May  1, 2036 120,000 44,014 164,014 111,065 275,079 4,031,732 - 4,031,732
Nov  1, 2036 100,000 41,573 141,573 24,298 165,871 3,907,434 - 3,907,434
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Bond Debt Service Bond Valuation
Maturing Interest Total Redeemed Total Bond Unpaid Accreted

Date Principal Paid Debt Serv Principal Bond Payment Balance Interest Bond-Value

May  1, 2037 100,000 40,325 140,325 18,990 159,315 3,788,444 - 3,788,444
Nov  1, 2037 105,000 39,131 144,131 14,826 158,957 3,668,618 - 3,668,618
May  1, 2038 110,000 37,930 147,930 11,563 159,493 3,547,055 - 3,547,055
Nov  1, 2038 110,000 36,712 146,712 9,009 155,721 3,428,046 - 3,428,046
May  1, 2039 115,000 35,520 150,520 7,010 157,530 3,306,036 - 3,306,036
Nov  1, 2039 115,000 34,299 149,299 5,449 154,748 3,185,587 - 3,185,587
May  1, 2040 120,000 33,094 153,094 4,228 157,322 3,061,359 - 3,061,359
Nov  1, 2040 125,000 31,851 156,851 3,278 160,129 2,933,081 - 2,933,081
May  1, 2041 125,000 30,569 155,569 2,255 157,824 2,805,826 - 2,805,826
Nov  1, 2041 125,000 29,298 154,298 1,683 155,981 2,679,143 - 2,679,143
May  1, 2042 135,000 28,032 163,032 1,300 164,332 2,542,843 - 2,542,843
Nov  1, 2042 135,000 26,669 161,669 1,003 162,672 2,406,840 - 2,406,840
May  1, 2043 140,000 25,310 165,310 772 166,082 2,266,068 - 2,266,068
Nov  1, 2043 140,000 23,902 163,902 593 164,495 2,125,475 - 2,125,475
May  1, 2044 135,000 22,497 157,497 455 157,952 1,990,020 - 1,990,020
Nov  1, 2044 - 21,142 21,142 348 21,490 1,989,672 - 1,989,672
May  1, 2045 - 21,139 21,139 265 21,404 1,989,407 - 1,989,407
Nov  1, 2045 - 21,137 21,137 201 21,338 1,989,206 - 1,989,206
May  1, 2046 - 21,135 21,135 152 21,287 1,989,054 - 1,989,054
Nov  1, 2046 - 21,133 21,133 115 21,248 1,988,939 - 1,988,939
May  1, 2047 - 21,132 21,132 86 21,218 1,988,853 - 1,988,853
Nov  1, 2047 - 21,131 21,131 64 21,195 1,988,789 - 1,988,789
May  1, 2048 - 21,131 21,131 48 21,179 1,988,741 - 1,988,741
Nov  1, 2048 - 21,130 21,130 35 21,165 1,988,706 - 1,988,706
May  1, 2049 - 21,130 21,130 26 21,156 1,988,680 - 1,988,680
Nov  1, 2049 - 21,130 21,130 18 21,148 1,988,662 - 1,988,662
May  1, 2050 - 21,129 21,129 13 21,142 1,988,649 - 1,988,649
Nov  1, 2050 - 21,129 21,129 9 21,138 1,988,640 - 1,988,640
May  1, 2051 - 21,129 21,129 7 21,136 1,988,633 - 1,988,633
Aug  1, 2051 1,988,632 10,565 1,999,197 1 1,999,198 - - -

166,653,632 95,584,984 262,238,616 1,464,732,067 1,726,970,683
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Bond Statistics - Consolidated

2001AA 2002A 2002B 2014A 2015A 2015B 2017A

Par Amount 42,100,000.01 1,300,000.01 5,075,000.02 12,120,000.00 23,665,000.00 6,155,000.00 26,915,699.00

Accrued Int. - - - - - - -

Issue Discount - - - - -346,364.00 - -

Proceeds 42,100,000.01 1,300,000.01 5,075,000.02 12,120,000.00 24,011,364.00 6,155,000.00 26,915,699.00

Bond Year 222,567,500 935,000 3,820,000 13,156,250 31,018,750 7,971,250 58,548,390

Avg. Price 100.000 100.000 100.000 100.000 101.464 100.000 100.000

Avg. Coupon - - - 3.175% 3.063% 2.852% 3.000%

Avg. Rate 0.710% 0.263% 0.263% 3.225% 3.143% 2.923% 3.000%

Avg. Life(Dated) 5.287 0.719 0.753 1.085 1.311 1.295 2.175

Avg. Life(Delivery) 5.287 0.719 0.753 1.085 1.311 1.295 2.175

Avg. Mat. Date Feb 14, 2026 Jul 19, 2021 Aug  1, 2021 Dec  1, 2021 Feb 22, 2022 Feb 17, 2022 Mar  4, 2023

Weighted Avg Maturity 5.287 0.719 0.753 1.085 1.314 1.295 2.175

Gross Bond NIC 0.709540% 0.262502% 0.262500% 3.224884% 2.026338% 2.923295% 3.000000%

Net   Bond NIC 0.709540% 0.262502% 0.262500% 3.224884% 2.026338% 2.923295% 3.373964%

Gross Bond TIC 0.703942% 0.262502% 0.262500% 3.225138% 2.001290% 2.923054% 2.999995%
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Bond Statistics - Consolidated

Net Bond TIC 0.703942% 0.262502% 0.262500% 3.225138% 2.001290% 2.923054% 3.401345%

Duration 5.213 0.719 0.752 1.071 1.293 1.275 2.048
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Bond Statistics - Consolidated

2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE

Par Amount 11,755,000.00 47,015,000.00 57,835,000.00 63,990,000.00 25,705,000.00 72,480,000.00 116,320,000.00

Accrued Int. - - - - - - -

Issue Discount - -1,678,910.30 -1,366,429.70 -1,878,328.05 - -2,169,014.45 -2,900,172.75

Proceeds 11,755,000.00 48,693,910.30 59,201,429.70 65,868,328.05 25,705,000.00 74,649,014.45 119,220,172.75

Bond Year 20,372,500 141,505,000 221,247,500 151,200,000 53,805,000 190,857,500 316,517,500

Avg. Price 100.000 103.571 102.363 102.935 100.000 102.993 102.493

Avg. Coupon 2.300% 1.751% 1.825% 3.606% 3.423% 3.982% 2.987%

Avg. Rate 0.729% 2.056% 1.875% 3.672% 3.481% 2.044% 2.028%

Avg. Life(Dated) 1.733 3.010 3.825 2.363 2.093 2.633 2.721

Avg. Life(Delivery) 1.733 3.010 3.825 2.363 2.093 2.633 2.721

Avg. Mat. Date Jul 24, 2022 Nov  4, 2023 Aug 28, 2024 Mar 11, 2023 Dec  4, 2022 Jun 18, 2023 Jul 20, 2023

Weighted Avg Maturity 1.733 3.014 3.809 2.366 2.093 2.598 2.729

Gross Bond NIC 0.729028% 0.869265% 1.257866% 2.429318% 3.480612% 0.907246% 1.111540%

Net   Bond NIC 0.729028% 0.869265% 1.257866% 2.429318% 3.480612% 0.907246% 1.111540%

Gross Bond TIC 0.728847% 0.832667% 1.230181% 2.363381% 3.478341% 0.892595% 1.084734%
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Bond Statistics - Consolidated

Net Bond TIC 0.728847% 0.832667% 1.230181% 2.363381% 3.478341% 0.892595% 1.084734%

Duration 1.722 2.970 3.660 2.272 2.008 2.549 2.664
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Bond Statistics - Consolidated

2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC

Par Amount 73,910,000.00 95,440,000.00 121,100,000.00 123,270,000.00 111,235,000.00 129,000,000.00 125,000,000.00

Accrued Int. - - - - - - -

Issue Discount -2,400,785.40 -3,339,378.60 -3,729,605.50 -4,166,478.00 -3,732,933.20 -3,170,639.60 -4,331,496.45

Proceeds 76,310,785.40 98,779,378.60 124,829,605.50 127,436,478.00 114,967,933.20 132,170,639.60 129,331,496.45

Bond Year 235,852,500 346,252,500 375,245,000 351,910,000 359,885,000 476,564,167 442,919,722

Avg. Price 103.248 103.499 103.080 103.380 103.356 102.458 103.465

Avg. Coupon 3.518% 3.272% 3.002% 2.826% 2.069% 1.961% 2.025%

Avg. Rate 1.697% 2.268% 2.400% 1.784% 1.388% 1.478% 1.358%

Avg. Life(Dated) 3.191 3.628 3.099 2.855 3.235 3.694 3.543

Avg. Life(Delivery) 3.191 3.628 3.099 2.855 3.235 3.694 3.543

Avg. Mat. Date Jan  9, 2024 Jun 17, 2024 Dec  6, 2023 Sep  8, 2023 Jan 25, 2024 Jul  8, 2024 Aug  6, 2024

Weighted Avg Maturity 3.147 3.629 3.120 2.836 3.206 3.683 3.513

Gross Bond NIC 0.678716% 1.303237% 1.406389% 0.600171% 0.351196% 0.812346% 0.379722%

Net   Bond NIC 0.678716% 1.303237% 1.406389% 0.600171% 0.351196% 0.812346% 0.379722%

Gross Bond TIC 0.657569% 1.267117% 1.363686% 0.589225% 0.344221% 0.799765% 0.371305%
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Bond Statistics - Consolidated

Net Bond TIC 0.657569% 1.267117% 1.363686% 0.589225% 0.344221% 0.799765% 0.371305%

Duration 3.123 3.483 3.016 2.786 3.173 3.598 3.475
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Bond Statistics - Consolidated

2021DEF 2021GHIJ 2021KLM EXCESS Total

Par Amount 85,000,000.00 130,000,000.00 125,000,000.00 0.01 1,631,385,699

Accrued Int. - - - - -

Issue Discount -2,273,517.40 -2,901,801.25 -4,271,700.00 - -44,657,555

Proceeds 87,273,517.40 132,901,801.25 129,271,700.00 0.01 1676043254

Bond Year 263,498,538 445,274,034 400,272,222 0 5,131,195,823

Avg. Price 102.675 102.232 103.417 100.000 102.737

Avg. Coupon 2.203% 1.686% 1.910% - 2.479%

Avg. Rate 2.250% 1.839% 1.585% - 1.863%

Avg. Life(Dated) 3.100 3.425 3.202 20.500 3.145

Avg. Life(Delivery) 3.100 3.425 3.202 20.500 3.145

Avg. Mat. Date Jun 26, 2024 Jan 22, 2025 Jan 30, 2025 May  1, 2041 Dec 21, 2023

Weighted Avg Maturity 3.105 3.426 3.201 20.500 3.138

Gross Bond NIC 1.387560% 1.187376% 0.517928% - 0.993%

Net   Bond NIC 1.387560% 1.187376% 0.517928% - 0.997%

Gross Bond TIC 1.362819% 1.153695% 0.506482% - 0.971%
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Bond Statistics - Consolidated

Net Bond TIC 1.362819% 1.153695% 0.506482% - 0.095%

Duration 2.997 3.313 3.139 20.500 3.250
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Class I

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2020 - - - - - 1,031,465,000 1,031,465,000
May  1, 2021 17,890,000 12,136,388 30,026,388 58,677,931 88,704,319 1,106,812,768 1,106,812,768
Nov  1, 2021 18,220,000 12,862,005 31,082,005 151,564,206 182,646,211 1,126,028,562 1,126,028,562
May  1, 2022 14,825,000 12,110,050 26,935,050 134,455,955 161,391,005 1,101,747,607 1,101,747,607
Nov  1, 2022 12,125,000 10,282,964 22,407,964 149,178,573 171,586,537 940,444,034 940,444,034
May  1, 2023 11,215,000 8,182,225 19,397,225 149,959,929 169,357,154 779,269,105 779,269,105
Nov  1, 2023 8,755,000 6,230,354 14,985,354 138,673,733 153,659,087 631,840,372 631,840,372
May  1, 2024 17,080,000 5,166,501 22,246,501 117,266,720 139,513,221 497,493,652 497,493,652
Nov  1, 2024 5,745,000 4,043,164 9,788,164 93,778,223 103,566,387 397,970,429 397,970,429
May  1, 2025 4,910,000 3,102,852 8,012,852 76,603,564 84,616,416 316,456,865 316,456,865
Nov  1, 2025 4,360,000 2,357,752 6,717,752 61,735,077 68,452,829 250,361,788 250,361,788
May  1, 2026 3,990,000 1,801,370 5,791,370 51,965,734 57,757,104 194,406,054 194,406,054
Nov  1, 2026 3,355,000 1,331,859 4,686,859 36,231,623 40,918,482 154,819,431 154,819,431
May  1, 2027 9,205,000 1,323,606 10,528,606 27,397,198 37,925,804 118,217,233 118,217,233
Nov  1, 2027 2,025,000 1,134,433 3,159,433 20,346,481 23,505,914 95,845,752 95,845,752
May  1, 2028 10,705,000 897,135 11,602,135 14,345,080 25,947,215 70,795,672 70,795,672
Nov  1, 2028 1,860,000 667,567 2,527,567 10,012,788 12,540,355 58,922,884 58,922,884
May  1, 2029 1,865,000 549,520 2,414,520 7,556,688 9,971,208 49,501,196 49,501,196
Nov  1, 2029 2,075,000 458,827 2,533,827 6,184,656 8,718,483 41,241,540 41,241,540
May  1, 2030 2,085,000 376,915 2,461,915 10,764,161 13,226,076 28,392,379 28,392,379
Nov  1, 2030 2,115,000 265,431 2,380,431 3,526,303 5,906,734 22,751,076 22,751,076
May  1, 2031 2,145,000 239,044 2,384,044 2,710,085 5,094,129 17,895,991 17,895,991
Nov  1, 2031 315,000 191,936 506,936 2,651,786 3,158,722 14,929,205 14,929,205
May  1, 2032 280,000 168,187 448,187 2,254,513 2,702,700 12,394,692 12,394,692
Nov  1, 2032 155,000 145,192 300,192 1,732,800 2,032,992 10,506,892 10,506,892
May  1, 2033 125,000 112,958 237,958 1,407,334 1,645,292 8,974,558 8,974,558
Nov  1, 2033 105,000 103,091 208,091 1,009,691 1,217,782 7,859,867 7,859,867
May  1, 2034 85,000 85,636 170,636 792,155 962,791 6,982,712 6,982,712
Nov  1, 2034 65,000 75,260 140,260 1,254,591 1,394,851 5,663,121 5,663,121
May  1, 2035 130,000 60,052 190,052 715,645 905,697 4,817,476 4,817,476



Sep 22, 2021   9:47 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 73

AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Class I

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2035 105,000 50,384 155,384 499,679 655,063 4,212,797 4,212,797
May  1, 2036 110,000 43,539 153,539 71,065 224,604 4,031,732 4,031,732
Nov  1, 2036 100,000 41,573 141,573 24,298 165,871 3,907,434 3,907,434
May  1, 2037 100,000 40,325 140,325 18,990 159,315 3,788,444 3,788,444
Nov  1, 2037 105,000 39,131 144,131 14,826 158,957 3,668,618 3,668,618
May  1, 2038 110,000 37,930 147,930 11,563 159,493 3,547,055 3,547,055
Nov  1, 2038 110,000 36,712 146,712 9,009 155,721 3,428,046 3,428,046
May  1, 2039 115,000 35,520 150,520 7,010 157,530 3,306,036 3,306,036
Nov  1, 2039 115,000 34,299 149,299 5,449 154,748 3,185,587 3,185,587
May  1, 2040 120,000 33,094 153,094 4,228 157,322 3,061,359 3,061,359
Nov  1, 2040 125,000 31,851 156,851 3,278 160,129 2,933,081 2,933,081
May  1, 2041 125,000 30,569 155,569 2,255 157,824 2,805,826 2,805,826
Nov  1, 2041 125,000 29,298 154,298 1,683 155,981 2,679,143 2,679,143
May  1, 2042 135,000 28,032 163,032 1,300 164,332 2,542,843 2,542,843
Nov  1, 2042 135,000 26,669 161,669 1,003 162,672 2,406,840 2,406,840
May  1, 2043 140,000 25,310 165,310 772 166,082 2,266,068 2,266,068
Nov  1, 2043 140,000 23,902 163,902 593 164,495 2,125,475 2,125,475
May  1, 2044 135,000 22,497 157,497 455 157,952 1,990,020 1,990,020
Nov  1, 2044 - 21,142 21,142 348 21,490 1,989,672 1,989,672
May  1, 2045 - 21,139 21,139 265 21,404 1,989,407 1,989,407
Nov  1, 2045 - 21,137 21,137 201 21,338 1,989,206 1,989,206
May  1, 2046 - 21,135 21,135 152 21,287 1,989,054 1,989,054
Nov  1, 2046 - 21,133 21,133 115 21,248 1,988,939 1,988,939
May  1, 2047 - 21,132 21,132 86 21,218 1,988,853 1,988,853
Nov  1, 2047 - 21,131 21,131 64 21,195 1,988,789 1,988,789
May  1, 2048 - 21,131 21,131 48 21,179 1,988,741 1,988,741
Nov  1, 2048 - 21,130 21,130 35 21,165 1,988,706 1,988,706
May  1, 2049 - 21,130 21,130 26 21,156 1,988,680 1,988,680
Nov  1, 2049 - 21,130 21,130 18 21,148 1,988,662 1,988,662
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Class I

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

May  1, 2050 - 21,129 21,129 13 21,142 1,988,649 1,988,649
Nov  1, 2050 - 21,129 21,129 9 21,138 1,988,640 1,988,640
May  1, 2051 - 21,129 21,129 7 21,136 1,988,633 1,988,633
Nov  1, 2051 1,988,632 10,565 1,999,197 1 1,999,198 - -

161,948,632 87,379,329 249,327,961 1,335,432,067 1,584,760,028
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Class II

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2020 - - - - - 73,550,000 73,550,000
May  1, 2021 840,000 521,568 1,361,568 2,120,000 3,481,568 70,590,000 70,590,000
Nov  1, 2021 835,000 504,646 1,339,646 21,960,000 23,299,646 73,795,000 73,795,000
May  1, 2022 520,000 338,618 858,618 19,245,000 20,103,618 54,030,000 54,030,000
Nov  1, 2022 185,000 158,076 343,076 12,925,000 13,268,076 40,920,000 40,920,000
May  1, 2023 - 60,970 60,970 6,770,000 6,830,970 34,150,000 34,150,000
Nov  1, 2023 85,000 48,714 133,714 6,360,000 6,493,714 27,705,000 27,705,000
May  1, 2024 55,000 83,559 138,559 5,480,000 5,618,559 22,170,000 22,170,000
Nov  1, 2024 25,000 85,074 110,074 4,205,000 4,315,074 17,940,000 17,940,000
May  1, 2025 - 69,032 69,032 2,810,000 2,879,032 15,130,000 15,130,000
Nov  1, 2025 - 58,383 58,383 1,870,000 1,928,383 13,260,000 13,260,000
May  1, 2026 - 49,184 49,184 1,610,000 1,659,184 11,650,000 11,650,000
Nov  1, 2026 - 42,106 42,106 1,095,000 1,137,106 10,555,000 10,555,000
May  1, 2027 - 63,333 63,333 865,000 928,333 9,690,000 9,690,000
Nov  1, 2027 - 69,512 69,512 1,005,000 1,074,512 8,685,000 8,685,000
May  1, 2028 - 61,974 61,974 250,000 311,974 8,435,000 8,435,000
Nov  1, 2028 - 60,099 60,099 140,000 200,099 8,295,000 8,295,000
May  1, 2029 - 59,102 59,102 250,000 309,102 8,045,000 8,045,000
Nov  1, 2029 - 57,321 57,321 365,000 422,321 7,680,000 7,680,000
May  1, 2030 - 54,720 54,720 370,000 424,720 7,310,000 7,310,000
Nov  1, 2030 - 52,084 52,084 335,000 387,084 6,975,000 6,975,000
May  1, 2031 320,000 60,741 380,741 190,000 570,741 6,465,000 6,465,000
Nov  1, 2031 310,000 61,418 371,418 485,000 856,418 5,670,000 5,670,000
May  1, 2032 280,000 53,865 333,865 565,000 898,865 4,825,000 4,825,000
Nov  1, 2032 255,000 45,838 300,838 525,000 825,838 4,045,000 4,045,000
May  1, 2033 235,000 38,428 273,428 360,000 633,428 3,450,000 3,450,000
Nov  1, 2033 215,000 32,775 247,775 315,000 562,775 2,920,000 2,920,000
May  1, 2034 200,000 27,740 227,740 320,000 547,740 2,400,000 2,400,000
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Class II

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2034 180,000 22,800 202,800 985,000 1,187,800 1,235,000 1,235,000
May  1, 2035 105,000 11,733 116,733 620,000 736,733 510,000 510,000
Nov  1, 2035 50,000 4,845 54,845 410,000 464,845 50,000 50,000
May  1, 2036 10,000 475 10,475 40,000 50,475 - -

4,705,000 2,858,729 7,563,729 94,845,000 102,408,729



Sep 22, 2021   9:47 am  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL ...:CHFA-CONS01 )   Page 77

AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Class III

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2020 - - - - - 34,455,000 34,455,000
May  1, 2021 - 732,169 732,169 2,000,000 2,732,169 32,455,000 32,455,000
Nov  1, 2021 - 689,669 689,669 3,725,000 4,414,669 28,730,000 28,730,000
May  1, 2022 - 610,513 610,513 3,800,000 4,410,513 24,930,000 24,930,000
Nov  1, 2022 - 529,763 529,763 3,235,000 3,764,763 21,695,000 21,695,000
May  1, 2023 - 461,019 461,019 2,995,000 3,456,019 18,700,000 18,700,000
Nov  1, 2023 - 397,375 397,375 2,795,000 3,192,375 15,905,000 15,905,000
May  1, 2024 - 337,981 337,981 2,425,000 2,762,981 13,480,000 13,480,000
Nov  1, 2024 - 286,450 286,450 1,950,000 2,236,450 11,530,000 11,530,000
May  1, 2025 - 245,013 245,013 1,425,000 1,670,013 10,105,000 10,105,000
Nov  1, 2025 - 214,731 214,731 870,000 1,084,731 9,235,000 9,235,000
May  1, 2026 - 196,244 196,244 650,000 846,244 8,585,000 8,585,000
Nov  1, 2026 - 182,431 182,431 1,385,000 1,567,431 7,200,000 7,200,000
May  1, 2027 - 153,000 153,000 1,575,000 1,728,000 5,625,000 5,625,000
Nov  1, 2027 - 119,531 119,531 1,465,000 1,584,531 4,160,000 4,160,000
May  1, 2028 - 88,400 88,400 1,355,000 1,443,400 2,805,000 2,805,000
Nov  1, 2028 - 59,606 59,606 1,250,000 1,309,606 1,555,000 1,555,000
May  1, 2029 - 33,044 33,044 1,085,000 1,118,044 470,000 470,000
Nov  1, 2029 - 9,988 9,988 470,000 479,988 - -

0 5,346,925 5,346,925 34,455,000 39,801,925
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REDEMPTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Surplus Redemptions Mandatory Redemptions Total Redemption
Amount Amount

Date Deposit Withdrawal Redeemed Balance Deposit Withdrawal Redeemed Balance Deposit Withdrawal

Jan 30, 2021 - - - - 22,554,457 - - 22,554,457 22,554,457 -
May  1, 2021 70,112,120 - - 70,112,120 69,531,361 9,690,676 62,797,931 19,597,211 139,644,397 9,690,676
Nov  1, 2021 16,428,664 1,259,465 44,815,000 40,466,319 146,352,140 12,814,864 132,434,206 20,700,280 162,780,803 14,075,246
May  1, 2022 17,900,705 1,133,960 14,865,000 42,368,063 156,016,360 12,352,181 142,635,955 21,728,504 173,917,064 13,486,141
Nov  1, 2022 18,772,354 1,528,243 17,145,000 42,467,175 158,046,119 9,743,303 148,193,573 21,837,747 176,818,473 11,271,546
May  1, 2023 17,313,977 2,377,437 17,640,000 39,763,715 150,754,654 10,354,263 142,084,929 20,153,209 168,068,631 12,731,700
Nov  1, 2023 14,957,817 2,486,335 16,960,000 35,275,197 135,964,324 7,652,428 130,868,733 17,596,372 150,922,142 10,138,763
May  1, 2024 13,555,910 12,045,936 14,645,000 22,140,171 114,907,655 6,630,833 110,526,720 15,346,474 128,463,565 18,676,769
Nov  1, 2024 13,845,586 1,839,076 13,195,000 20,951,681 92,470,626 8,190,319 86,738,223 12,888,558 106,316,212 10,029,394
May  1, 2025 11,948,699 388,483 13,515,000 18,996,897 72,845,773 8,884,065 67,323,564 9,526,702 84,794,472 9,272,548
Nov  1, 2025 14,003,026 169,298 11,635,000 21,195,624 57,609,324 7,994,753 52,840,077 6,301,196 71,612,350 8,164,051
May  1, 2026 9,066,171 144,680 13,530,000 16,587,116 45,543,444 6,343,239 40,695,734 4,805,666 54,609,615 6,487,920
Nov  1, 2026 8,096,678 104,819 8,815,000 15,763,974 35,991,825 7,069,382 29,896,623 3,831,487 44,088,503 7,174,201
May  1, 2027 4,145,864 89,074 8,110,000 11,710,764 28,432,716 7,905,780 21,727,198 2,631,225 32,578,579 7,994,854
Nov  1, 2027 5,289,665 106,915 4,365,000 12,528,514 22,293,453 4,082,336 18,451,481 2,390,861 27,583,118 4,189,251
May  1, 2028 2,975,380 1,904,323 3,865,000 9,734,571 17,603,908 6,424,208 12,085,080 1,485,480 20,579,287 8,328,531
Nov  1, 2028 2,340,197 285,819 3,235,000 8,553,948 10,340,638 2,648,336 8,167,788 1,009,994 12,680,835 2,934,155
May  1, 2029 2,595,697 74,786 2,790,000 8,284,859 7,301,426 1,404,650 6,101,688 805,082 9,897,123 1,479,436
Nov  1, 2029 2,276,164 61,014 2,545,000 7,955,009 5,755,665 1,460,766 4,474,656 625,324 8,031,829 1,521,780
May  1, 2030 1,708,401 131,927 7,805,000 1,726,483 4,534,744 1,397,048 3,329,161 433,859 6,243,145 1,528,975
Nov  1, 2030 1,373,132 59,333 1,655,000 1,385,283 3,177,313 1,073,661 2,206,303 331,207 4,550,445 1,132,994
May  1, 2031 1,982,012 23,680 1,350,000 1,993,615 2,387,210 930,266 1,550,085 238,066 4,369,222 953,946
Nov  1, 2031 1,929,406 278 1,975,000 1,947,743 1,874,852 747,920 1,161,786 203,212 3,804,258 748,198
May  1, 2032 1,695,103 - 1,935,000 1,707,846 1,473,863 635,174 884,513 157,388 3,168,965 635,174
Nov  1, 2032 1,451,595 172,949 1,525,000 1,461,492 1,157,907 476,929 732,800 105,566 2,609,502 649,878
May  1, 2033 1,183,923 176,202 1,270,000 1,199,213 747,230 267,618 497,334 87,845 1,931,153 443,819
Nov  1, 2033 998,108 256,476 930,000 1,010,845 586,047 224,182 394,691 55,018 1,584,155 480,658
May  1, 2034 2,238,673 138,217 865,000 2,246,301 382,567 137,237 247,155 53,193 2,621,239 275,454
Nov  1, 2034 1,268,703 148,272 2,090,000 1,276,732 262,996 129,189 149,591 37,409 1,531,699 277,461
May  1, 2035 837,794 37,146 1,230,000 847,380 181,952 92,154 105,645 21,562 1,019,746 129,300
Nov  1, 2035 112,180 1,052 840,000 118,508 118,284 55,396 69,679 14,772 230,464 56,447
May  1, 2036 - 53,508 65,000 - 92,452 56,626 46,065 4,533 92,452 110,134
Nov  1, 2036 - - - - 36,969 12,671 24,298 4,534 36,969 12,671
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REDEMPTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Surplus Redemptions Mandatory Redemptions Total Redemption
Amount Amount

Date Deposit Withdrawal Redeemed Balance Deposit Withdrawal Redeemed Balance Deposit Withdrawal

May  1, 2037 - - - - 28,896 9,907 18,990 4,533 28,896 9,907
Nov  1, 2037 - - - - 22,564 7,738 14,826 4,533 22,564 7,738
May  1, 2038 - - - - 17,600 6,037 11,563 4,533 17,600 6,037
Nov  1, 2038 - - - - 13,712 4,703 9,009 4,533 13,712 4,703
May  1, 2039 - - - - 10,670 3,660 7,010 4,533 10,670 3,660
Nov  1, 2039 - - - - 8,292 2,843 5,449 4,533 8,292 2,843
May  1, 2040 - - - - 6,434 2,206 4,228 4,533 6,434 2,206
Nov  1, 2040 - - - - 4,985 1,708 3,278 4,532 4,985 1,708
May  1, 2041 - - - - 3,626 1,370 2,255 4,533 3,626 1,370
Nov  1, 2041 - - - - 2,701 1,018 1,683 4,532 2,701 1,018
May  1, 2042 - - - - 2,084 784 1,300 4,533 2,084 784
Nov  1, 2042 - - - - 1,605 602 1,003 4,533 1,605 602
May  1, 2043 - - - - 1,233 461 772 4,533 1,233 461
Nov  1, 2043 - - - - 945 351 593 4,533 945 351
May  1, 2044 - - - - 722 4,799 455 1 722 4,799
Nov  1, 2044 - - - - 348 - 348 0 348 -
May  1, 2045 - - - - 265 - 265 0 265 -
Nov  1, 2045 - - - - 201 - 201 0 201 -
May  1, 2046 - - - - 152 - 152 1 152 -
Nov  1, 2046 - - - - 115 - 115 0 115 -
May  1, 2047 - - - - 86 - 86 1 86 -
Nov  1, 2047 - - - - 64 - 64 1 64 -
May  1, 2048 - - - - 48 - 48 0 48 -
Nov  1, 2048 - - - - 35 - 35 1 35 -
May  1, 2049 - - - - 26 - 26 0 26 -
Nov  1, 2049 - - - - 18 - 18 1 18 -
May  1, 2050 - - - - 13 - 13 1 13 -
Nov  1, 2050 - - - - 9 - 9 1 9 -
May  1, 2051 - - - - 6 - 7 - 6 -
Aug  1, 2051 - - - - 2 1 1 - 2 1

262,403,703 27,198,703 235,205,000 1,367,457,707 137,930,640 1,229,527,067 1,629,862,327 165,130,260
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REDEMPTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Total Redemption
Amount

Date Redeemed Balance

Jan 30, 2021 - 22,554,457
May  1, 2021 62,797,931 89,710,247
Nov  1, 2021 177,249,206 61,166,599
May  1, 2022 157,500,955 64,096,567
Nov  1, 2022 165,338,573 64,304,921
May  1, 2023 159,724,929 59,916,923
Nov  1, 2023 147,828,733 52,871,569
May  1, 2024 125,171,720 37,486,644
Nov  1, 2024 99,933,223 33,840,239
May  1, 2025 80,838,564 28,523,599
Nov  1, 2025 64,475,077 27,496,820
May  1, 2026 54,225,734 21,392,782
Nov  1, 2026 38,711,623 19,595,461
May  1, 2027 29,837,198 14,341,989
Nov  1, 2027 22,816,481 14,919,374
May  1, 2028 15,950,080 11,220,050
Nov  1, 2028 11,402,788 9,563,942
May  1, 2029 8,891,688 9,089,941
Nov  1, 2029 7,019,656 8,580,333
May  1, 2030 11,134,161 2,160,342
Nov  1, 2030 3,861,303 1,716,490
May  1, 2031 2,900,085 2,231,681
Nov  1, 2031 3,136,786 2,150,955
May  1, 2032 2,819,513 1,865,234
Nov  1, 2032 2,257,800 1,567,058
May  1, 2033 1,767,334 1,287,058
Nov  1, 2033 1,324,691 1,065,864
May  1, 2034 1,112,155 2,299,494
Nov  1, 2034 2,239,591 1,314,141
May  1, 2035 1,335,645 868,942
Nov  1, 2035 909,679 133,280
May  1, 2036 111,065 4,533
Nov  1, 2036 24,298 4,534
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REDEMPTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Total Redemption
Amount

Date Redeemed Balance

May  1, 2037 18,990 4,533
Nov  1, 2037 14,826 4,533
May  1, 2038 11,563 4,533
Nov  1, 2038 9,009 4,533
May  1, 2039 7,010 4,533
Nov  1, 2039 5,449 4,533
May  1, 2040 4,228 4,533
Nov  1, 2040 3,278 4,532
May  1, 2041 2,255 4,533
Nov  1, 2041 1,683 4,532
May  1, 2042 1,300 4,533
Nov  1, 2042 1,003 4,533
May  1, 2043 772 4,533
Nov  1, 2043 593 4,533
May  1, 2044 455 1
Nov  1, 2044 348 0
May  1, 2045 265 0
Nov  1, 2045 201 0
May  1, 2046 152 1
Nov  1, 2046 115 0
May  1, 2047 86 1
Nov  1, 2047 64 1
May  1, 2048 48 0
Nov  1, 2048 35 1
May  1, 2049 26 0
Nov  1, 2049 18 1
May  1, 2050 13 1
Nov  1, 2050 9 1
May  1, 2051 7 -
Aug  1, 2051 1 -

1,464,732,067
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2001AA (2001 Series AA)

01AA-1 Tx VRDO NQ 01AA-2 NAMT VR (I) xxx Sub Bond 01AA-1 Tx UH VRDO N
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - - 1,235,000 - - 0.01 - -
Nov  1, 2021 - - 1,260,000 - - - - -
May  1, 2022 - - 1,285,000 - - - - -
Nov  1, 2022 - - 1,310,000 - - - - -
May  1, 2023 - - 1,340,000 - - - - -
Nov  1, 2023 - - 1,365,000 - - - - -
May  1, 2024 - - 1,390,000 - - - 10,250,000 -
Nov  1, 2024 - - 1,420,000 - - - - -
May  1, 2025 - - 1,450,000 - - - - -
Nov  1, 2025 - - 1,475,000 - - - - -
May  1, 2026 - - 1,505,000 - - - - -
Nov  1, 2026 - - 1,535,000 - - - - -
May  1, 2027 - - 1,565,000 - - - - -
Nov  1, 2027 - - 1,600,000 - - - - -
May  1, 2028 - - 1,630,000 - - - - -
Nov  1, 2028 - - 1,660,000 - - - - -
May  1, 2029 - - 1,695,000 - - - - -
Nov  1, 2029 - - 1,730,000 - - - - -
May  1, 2030 - - 1,765,000 - - - - -
Nov  1, 2030 - - 1,800,000 - - - - -
May  1, 2031 - - 1,835,000 - - - - -

0 0 31,850,000 0 0 0.01 10,250,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2002A (2002 Series A)

02A-3 NAMT VR (I) xxx Sub Bond
Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal

May  1, 2021 730,000 - - -
Nov  1, 2021 570,000 - - 0.01

1,300,000 0 0 0.01
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2002B (2002 Series B)

02B-3 NAMT VR (I) xxx Sub Bond xx Mez Bond
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2021 2,510,000 - - - - -
Nov  1, 2021 2,565,000 - - - - -
May  1, 2022 - - - - - -
Nov  1, 2022 - - - - - -
May  1, 2023 - - - - - -
Nov  1, 2023 - - - - - -
May  1, 2024 - - - - - -
Nov  1, 2024 - - - - - -
May  1, 2025 - - - - - -
Nov  1, 2025 - - - - - -
May  1, 2026 - - - - - -
Nov  1, 2026 - - - - - -
May  1, 2027 - - - - - -
Nov  1, 2027 - - - - - -
May  1, 2028 - - - - - -
Nov  1, 2028 - - - - - -
May  1, 2029 - - - - - -
Nov  1, 2029 - - - - - -
May  1, 2030 - - - - - -
Nov  1, 2030 - - - - - -
May  1, 2031 - - - - - -
Nov  1, 2031 - - - - - -
May  1, 2032 - - - - - -
Nov  1, 2032 - - 0.01 - 0.01 -

5,075,000 0 0.01 0 0.01 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2014A (2014 Series A)

Taxable Serials 2027 Taxable Term
Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal

May  1, 2021 1,370,000 935,000 - 840,000
Nov  1, 2021 890,000 1,520,000 - 1,520,000
May  1, 2022 465,000 1,000,000 - 1,355,000
Nov  1, 2022 155,000 660,000 - 1,295,000
Feb  1, 2023 - 35,000 - 80,000

2,880,000 4,150,000 0 5,090,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2015A (2015 Series A)

Serials Term Bond 2027 PAC Bond
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2021 1,375,000 1,150,000 - 455,000 - 970,000
Nov  1, 2021 825,000 4,560,000 - 1,835,000 - 980,000
May  1, 2022 535,000 1,840,000 - 850,000 - 960,000
Nov  1, 2022 325,000 1,260,000 - 665,000 - 965,000
May  1, 2023 165,000 1,010,000 - 610,000 - 755,000
Nov  1, 2023 20,000 560,000 - 385,000 - 610,000

3,245,000 10,380,000 0 4,800,000 0 5,240,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2015B (2015 Series B)

2015B Serials
Maturing Redeemed

Date Principal Principal

May  1, 2021 830,000 600,000
Nov  1, 2021 620,000 875,000
May  1, 2022 390,000 775,000
Nov  1, 2022 270,000 730,000
Feb  1, 2023 - 1,065,000

2,110,000 4,045,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2017A (2017 Series A)

2017A Pass-Thru
Maturing Redeemed

Date Principal Principal

Feb  1, 2021 - 1,025,001
May  1, 2021 - 2,847,930
Nov  1, 2021 - 4,795,049
May  1, 2022 - 3,802,199
Nov  1, 2022 - 3,014,067
May  1, 2023 - 2,388,595
Nov  1, 2023 - 1,892,334
May  1, 2024 - 1,498,696
Nov  1, 2024 - 1,186,541
May  1, 2025 - 939,074
Nov  1, 2025 - 742,946
May  1, 2026 - 587,555
Nov  1, 2026 - 464,477
May  1, 2027 - 367,027
Nov  1, 2027 - 289,895
May  1, 2028 - 228,866
Nov  1, 2028 - 180,598
May  1, 2029 - 142,436
Nov  1, 2029 - 112,277
May  1, 2030 - 88,455
Nov  1, 2030 - 69,645
May  1, 2031 - 54,801
Nov  1, 2031 - 43,091
May  1, 2032 - 33,860
Nov  1, 2032 - 26,586
May  1, 2033 - 20,859
Nov  1, 2033 - 16,351
May  1, 2034 - 12,806
Nov  1, 2034 - 10,020
May  1, 2035 - 7,832
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2017A (2017 Series A)

2017A Pass-Thru
Maturing Redeemed

Date Principal Principal

Nov  1, 2035 - 6,114
May  1, 2036 - 4,769
Nov  1, 2036 - 3,714
May  1, 2037 - 2,889
Nov  1, 2037 - 2,244
May  1, 2038 - 1,739
Nov  1, 2038 - 1,347
May  1, 2039 - 1,040
Nov  1, 2039 - 802
May  1, 2040 - 616
Nov  1, 2040 - 474
Jan  1, 2041 - 82

0 26,915,699
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2017B (2017 Series B)

17B-1 VRDO 17B-2 Serials 17B-2 PAC
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2021 - 670,000 - - - 380,000
Nov  1, 2021 - 3,760,000 - - - 345,000
May  1, 2022 - 1,595,000 - - - 315,000
Nov  1, 2022 - 1,155,000 - - - 285,000
May  1, 2023 - 865,000 - - - 260,000
Nov  1, 2023 85,000 605,000 - - - 285,000
May  1, 2024 55,000 540,000 - - - 85,000
Nov  1, 2024 25,000 445,000 - - - -

165,000 9,635,000 0 0 0 1,955,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2017CDE (2017 Series CDE)

17C Serials (NAMT) 17C PAC (NAMT) 17D Serials (AMT) 17E VRDO (AMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 155,000 225,000 - 1,960,000 - - - 2,505,000
Nov  1, 2021 550,000 285,000 - 3,320,000 - - - 4,240,000
May  1, 2022 470,000 135,000 - 2,620,000 - - - 3,340,000
Nov  1, 2022 385,000 40,000 - 2,100,000 - - - 2,685,000
May  1, 2023 200,000 - - 1,730,000 - - - 2,205,000
Nov  1, 2023 - - - 1,455,000 - - - 1,865,000
May  1, 2024 - - - 1,165,000 - - - 1,495,000
Nov  1, 2024 - - - 930,000 - - - 1,195,000
May  1, 2025 - - - 750,000 - - - 945,000
Nov  1, 2025 - - - 590,000 - - - 755,000
May  1, 2026 - - - 535,000 - - - 685,000
Nov  1, 2026 - - - 375,000 - - - 490,000
May  1, 2027 - - - 285,000 - - - 350,000
Nov  1, 2027 - - - 205,000 - - - 270,000
May  1, 2028 - - - 165,000 - - - 210,000
Nov  1, 2028 - - - 130,000 - - - 165,000
May  1, 2029 - - - 100,000 - - - 130,000
Nov  1, 2029 - - - 70,000 - - 70,000 95,000
May  1, 2030 - - - 70,000 - - 70,000 70,000
Nov  1, 2030 - - - 50,000 - - 65,000 60,000
May  1, 2031 - - - 45,000 - - 65,000 35,000
Nov  1, 2031 - - - 70,000 - - 60,000 75,000
May  1, 2032 - - - 90,000 - - 60,000 75,000
Nov  1, 2032 - - - 85,000 - - 55,000 75,000
May  1, 2033 - - - 95,000 - - 50,000 65,000
Nov  1, 2033 - - 5,000 75,000 - - 45,000 55,000
May  1, 2034 - - 5,000 80,000 - - 40,000 45,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2017CDE (2017 Series CDE)

17C Serials (NAMT) 17C PAC (NAMT) 17D Serials (AMT) 17E VRDO (AMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

Nov  1, 2034 - - 5,000 190,000 - - 30,000 100,000
May  1, 2035 - - 5,000 120,000 - - 20,000 45,000
Nov  1, 2035 - - - 80,000 - - 10,000 30,000
May  1, 2036 - - 5,000 10,000 - - 5,000 -

1,760,000 685,000 25,000 19,545,000 0 0 645,000 24,355,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2018AB (2018 Series AB)

18A Serials (AMT) 18B-1 Serials (NAMT) 18B-1 PAC (NAMT) 18B-2 VRDB (NAMT) (C 18B-2 VRDB (NAMT) (
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 640,000 3,785,000 - - - 2,405,000 - - - -
Nov  1, 2021 50,000 255,000 - - - 2,315,000 - 6,290,000 - -
May  1, 2022 - - - - - 2,565,000 - 4,440,000 - -
Nov  1, 2022 - - - - - 2,320,000 - 3,270,000 - -
May  1, 2023 - - - - - 1,980,000 - 2,460,000 - -
Nov  1, 2023 - - - - - 1,750,000 - 1,855,000 - -
May  1, 2024 - - - - - 1,550,000 - 1,355,000 - -
Nov  1, 2024 - - - - - 1,385,000 - 960,000 - -
May  1, 2025 - - - - - 1,295,000 - 595,000 - -
Nov  1, 2025 - - - - - 1,410,000 - 115,000 - -
May  1, 2026 - - - - - 1,285,000 - 225,000 - -
Nov  1, 2026 - - - - - 1,025,000 - - - -
May  1, 2027 - - - - - 715,000 - - - -
Nov  1, 2027 - - - - - 515,000 - - - -
May  1, 2028 - - - - - 405,000 - - - -
Nov  1, 2028 - - - - - 185,000 - 140,000 - -
May  1, 2029 - - - - - - - 250,000 - -
Nov  1, 2029 - - - - - - - 365,000 - -
May  1, 2030 - - - - - - - 370,000 - -
Nov  1, 2030 - - - - - - - 335,000 - -
May  1, 2031 - - - - - - 320,000 190,000 - -
Nov  1, 2031 - - - - - - 310,000 485,000 - -
May  1, 2032 - - - - - - 280,000 565,000 - -
Nov  1, 2032 - - - - - - 255,000 525,000 - -
May  1, 2033 - - - - - - 235,000 360,000 - -
Nov  1, 2033 - - - - - - 215,000 315,000 - -
May  1, 2034 - - - - - - 200,000 320,000 - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2018AB (2018 Series AB)

18A Serials (AMT) 18B-1 Serials (NAMT) 18B-1 PAC (NAMT) 18B-2 VRDB (NAMT) (C 18B-2 VRDB (NAMT) (
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Nov  1, 2034 - - - - - - 180,000 985,000 - -
May  1, 2035 - - - - - - 105,000 620,000 - -
Nov  1, 2035 - - - - - - 50,000 410,000 - -
May  1, 2036 - - - - - - 10,000 40,000 - -

690,000 4,040,000 0 0 0 23,105,000 2,160,000 27,840,000 0 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2018C_1 (2018 Series C)

Serials Term 2033 Term 2038 Term 2042 Prem PAC
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 820,000 1,820,000 - 335,000 - 645,000 - 645,000 - 2,640,000
Nov  1, 2021 755,000 4,560,000 - 880,000 - 1,695,000 - 1,685,000 - 7,290,000
May  1, 2022 555,000 2,240,000 - 460,000 - 870,000 - 870,000 - 3,480,000
Nov  1, 2022 450,000 1,715,000 - 365,000 - 705,000 - 700,000 - 2,800,000
May  1, 2023 365,000 1,300,000 - 295,000 - 565,000 - 570,000 - 2,245,000
Nov  1, 2023 300,000 985,000 - 235,000 - 455,000 - 450,000 - 1,815,000
May  1, 2024 245,000 745,000 - 190,000 - 365,000 - 360,000 - 1,455,000
Nov  1, 2024 195,000 560,000 - 155,000 - 295,000 - 290,000 - 1,165,000
May  1, 2025 160,000 410,000 - 125,000 - 235,000 - 235,000 - 935,000
Nov  1, 2025 130,000 300,000 - 100,000 - 190,000 - 195,000 - 750,000
May  1, 2026 105,000 220,000 - 80,000 - 150,000 - 150,000 - 615,000
Nov  1, 2026 85,000 165,000 - 60,000 - 125,000 - 120,000 - 490,000
May  1, 2027 65,000 115,000 - 55,000 - 100,000 - 100,000 - 395,000
Nov  1, 2027 50,000 80,000 - 40,000 - 85,000 - 80,000 - 320,000
May  1, 2028 40,000 55,000 - 35,000 - 65,000 - 70,000 - 260,000
Nov  1, 2028 30,000 30,000 - 30,000 - 55,000 - 50,000 - 220,000
May  1, 2029 20,000 25,000 - 20,000 - 45,000 - 45,000 - 175,000
Nov  1, 2029 15,000 10,000 - 25,000 - 35,000 - 35,000 - 145,000
May  1, 2030 5,000 - - 15,000 - 40,000 - 30,000 - 115,000
Nov  1, 2030 5,000 - - 5,000 - - - 10,000 - 35,000

4,395,000 15,335,000 0 3,505,000 0 6,720,000 0 6,690,000 0 27,345,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2018D (2018 Series D)

08D Serials (Tax)
Maturing Redeemed

Date Principal Principal

May  1, 2021 1,330,000 2,370,000
Nov  1, 2021 1,215,000 3,950,000
May  1, 2022 995,000 3,080,000
Nov  1, 2022 810,000 2,400,000
May  1, 2023 655,000 1,865,000
Nov  1, 2023 525,000 1,445,000
May  1, 2024 415,000 1,115,000
Nov  1, 2024 315,000 860,000
May  1, 2025 235,000 605,000
Nov  1, 2025 170,000 505,000
May  1, 2026 100,000 385,000
Nov  1, 2026 50,000 290,000
May  1, 2027 5,000 15,000

6,820,000 18,885,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2019ABC (2019 Series ABC)

19A Serials (AMT) 19B-1 Serials (TAX) 19B-1 Term 2038 (TAX) 19B-2 VRDO (TAX) 19C PAC 4.25% (NAMT) 19C PAC 4.75% (NAMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 765,000 795,000 - 830,000 - - - - - 2,380,000 - 1,630,000
Nov  1, 2021 720,000 2,945,000 - 3,400,000 - - - - - 7,760,000 - 5,305,000
May  1, 2022 450,000 1,165,000 - 1,495,000 - - - - - 3,710,000 - 2,545,000
Nov  1, 2022 335,000 970,000 - 1,395,000 - - - - - 2,830,000 - 1,935,000
May  1, 2023 225,000 850,000 - 1,400,000 - - - - - 2,055,000 - 1,400,000
Nov  1, 2023 100,000 565,000 - 1,095,000 - - - 1,600,000 - 850,000 - 580,000
May  1, 2024 - - - - - - - 2,645,000 - - - -
Nov  1, 2024 - - - - - - - 3,200,000 - - - -
May  1, 2025 - - - - - - - 2,500,000 - - - -
Nov  1, 2025 - - - - - - - 1,930,000 - - - -
May  1, 2026 - - - - - - - 1,660,000 - - - -
Nov  1, 2026 - - - - - - - 1,165,000 - - - -
May  1, 2027 - - - - - - - 840,000 - - - -
Nov  1, 2027 - - - - - - - 640,000 - - - -
May  1, 2028 - - - - - - - 485,000 - - - -
Nov  1, 2028 - - - - - - - 375,000 - - - -
May  1, 2029 - - - - - - - 295,000 - - - -
Nov  1, 2029 - - - - - - - 325,000 - - - -
May  1, 2030 - - - - - - - 275,000 - - - -
Nov  1, 2030 - - - - - - - 215,000 - - - -
May  1, 2031 - - - - - - - 170,000 - - - -
Nov  1, 2031 - - - - - - - 215,000 - - - -
May  1, 2032 - - - - - - - 215,000 - - - -
Nov  1, 2032 - - - - - - - 185,000 - - - -
May  1, 2033 - - - - - - - 180,000 - - - -
Nov  1, 2033 - - - - - - - 145,000 - - - -
May  1, 2034 - - - - - - - 135,000 - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2019ABC (2019 Series ABC)

19A Serials (AMT) 19B-1 Serials (TAX) 19B-1 Term 2038 (TAX) 19B-2 VRDO (TAX) 19C PAC 4.25% (NAMT) 19C PAC 4.75% (NAMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Nov  1, 2034 - - - - - - - 290,000 - - - -
May  1, 2035 - - - - - - - 170,000 - - - -
Nov  1, 2035 - - - - - - - 135,000 - - - -
May  1, 2036 - - - - - - - 10,000 - - - -

2,595,000 7,290,000 0 9,615,000 0 0 0 20,000,000 0 19,585,000 0 13,395,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2019DE (2019 Series DE)

19D VRDB (AMT) 19E Serials (NAMT) 19E Term 2039 (NAMT 19E PAC (NAMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - - 1,430,000 4,395,000 - 205,000 - 3,095,000
Nov  1, 2021 - 1,170,000 1,200,000 17,100,000 - 840,000 - 4,155,000
May  1, 2022 - 7,790,000 180,000 2,740,000 - 145,000 - 4,805,000
Nov  1, 2022 - 9,015,000 - - - - - 4,485,000
May  1, 2023 - 6,570,000 - - - - - 4,290,000
Nov  1, 2023 - 5,255,000 - - - - - 3,555,000
May  1, 2024 - 4,185,000 - - - - - 2,835,000
Nov  1, 2024 - 3,310,000 - - - - - 2,240,000
May  1, 2025 - 2,620,000 - - - - - 1,780,000
Nov  1, 2025 - 2,090,000 - - - - - 1,410,000
May  1, 2026 - 1,815,000 - - - - - 1,240,000
Nov  1, 2026 - 1,330,000 - - - - - 905,000
May  1, 2027 - 990,000 - - - - - 665,000
Nov  1, 2027 - 750,000 - - - - - 515,000
May  1, 2028 - 590,000 - - - - - 400,000
Nov  1, 2028 - 465,000 - - - - - 315,000
May  1, 2029 - 360,000 - - - - - 245,000
Nov  1, 2029 110,000 - - - - - - 430,000
May  1, 2030 110,000 - - - - - - 315,000
Nov  1, 2030 110,000 - - - - - - 230,000
May  1, 2031 105,000 - - - - - - 165,000
Nov  1, 2031 105,000 150,000 - - - - - 10,000
May  1, 2032 95,000 150,000 - - - - - -
Nov  1, 2032 80,000 115,000 - - - - - -
May  1, 2033 65,000 100,000 - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2019DE (2019 Series DE)

19D VRDB (AMT) 19E Serials (NAMT) 19E Term 2039 (NAMT 19E PAC (NAMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

Nov  1, 2033 50,000 80,000 - - - - - -
May  1, 2034 40,000 55,000 - - - - - -
Nov  1, 2034 30,000 90,000 - - - - - -
May  1, 2035 10,000 45,000 - - - - - -

910,000 49,090,000 2,810,000 24,235,000 0 1,190,000 0 38,085,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2019FG (2019 Series FG)

19F Serials (NAMT) 19F PAC (NAMT) 19G-1 Serials (TAX) 19G-1 2044 Term (TAX 19G-1 PAC (TAX) 19G-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 320,000 1,230,000 - 2,875,000 265,000 1,680,000 - - - 545,000 - -
Nov  1, 2021 265,000 2,725,000 - 3,690,000 225,000 3,695,000 - - - 700,000 - -
May  1, 2022 125,000 1,810,000 - 4,925,000 105,000 2,440,000 - - - 940,000 - -
Nov  1, 2022 20,000 230,000 - 6,640,000 20,000 500,000 - - - 1,230,000 - 165,000
May  1, 2023 - - - 6,265,000 - - - - - 1,190,000 - -
Nov  1, 2023 - - - 2,025,000 - - - - - 425,000 - 3,595,000
May  1, 2024 - - - - - - - - - - - 4,475,000
Nov  1, 2024 - - - - - - - - - - - 3,550,000
May  1, 2025 - - - - - - - - - - - 2,815,000
Nov  1, 2025 - - - - - - - - - - - 2,230,000
May  1, 2026 - - - - - - - - - - - 1,760,000
Nov  1, 2026 - - - - - - - - - - - 1,395,000
May  1, 2027 - - - - - - - - - - - 1,100,000
Nov  1, 2027 - - - - - - - - - - - 870,000
May  1, 2028 - - - - - - - - - - - 695,000
Nov  1, 2028 - - - - - - - - - - - 545,000
May  1, 2029 - - - - - - - - - - - 430,000
Nov  1, 2029 - - - - - - - - - - - 220,000
May  1, 2030 - - - - - - - - - - - 170,000
Nov  1, 2030 - - - - - - - - - - - 135,000
May  1, 2031 - - - - - - - - - - - 110,000
Nov  1, 2031 - - - - - - - - - - - 85,000
May  1, 2032 - - - - - - - - - - - 65,000
Nov  1, 2032 - - - - - - - - - - - 55,000
May  1, 2033 - - - - - - - - - - - 40,000
Nov  1, 2033 - - - - - - - - - - - 30,000
May  1, 2034 - - - - - - - - - - - 25,000
Nov  1, 2034 - - - - - - - - - - - 20,000
May  1, 2035 - - - - - - - - - - 95,000 -
Nov  1, 2035 - - - - - - - - - - 95,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2019FG (2019 Series FG)

19F Serials (NAMT) 19F PAC (NAMT) 19G-1 Serials (TAX) 19G-1 2044 Term (TAX 19G-1 PAC (TAX) 19G-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - - - - - 100,000 -
Nov  1, 2036 - - - - - - - - - - 100,000 -
May  1, 2037 - - - - - - - - - - 100,000 -
Nov  1, 2037 - - - - - - - - - - 105,000 -
May  1, 2038 - - - - - - - - - - 110,000 -
Nov  1, 2038 - - - - - - - - - - 110,000 -
May  1, 2039 - - - - - - - - - - 115,000 -
Nov  1, 2039 - - - - - - - - - - 115,000 -
May  1, 2040 - - - - - - - - - - 120,000 -
Nov  1, 2040 - - - - - - - - - - 125,000 -
May  1, 2041 - - - - - - - - - - 125,000 -
Nov  1, 2041 - - - - - - - - - - 125,000 -
May  1, 2042 - - - - - - - - - - 135,000 -
Nov  1, 2042 - - - - - - - - - - 135,000 -
May  1, 2043 - - - - - - - - - - 140,000 -
Nov  1, 2043 - - - - - - - - - - 140,000 -
May  1, 2044 - - - - - - - - - - 135,000 -

730,000 5,995,000 0 26,420,000 615,000 8,315,000 0 0 0 5,030,000 2,225,000 24,580,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2019HI (2019 Series HI)

19H PAC (NAMT) (Class 19I-1 Serials (TAX) 19I-1 2034 Term (TAX) 19I-1 2037 Term (TAX) 19I-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - 2,000,000 860,000 1,560,000 - 530,000 - 315,000 - -
Nov  1, 2021 - 3,725,000 810,000 4,785,000 - 1,705,000 - 995,000 - -
May  1, 2022 - 3,800,000 590,000 5,335,000 - 2,015,000 - 1,170,000 - -
Nov  1, 2022 - 3,235,000 330,000 4,775,000 - 1,885,000 - 1,110,000 - -
May  1, 2023 - 2,995,000 75,000 1,285,000 - 540,000 - 315,000 - 3,935,000
Nov  1, 2023 - 2,795,000 - - - - - - - 4,520,000
May  1, 2024 - 2,425,000 - - - - - - - 3,375,000
Nov  1, 2024 - 1,950,000 - - - - - - - 2,645,000
May  1, 2025 - 1,425,000 - - - - - - - 2,215,000
Nov  1, 2025 - 870,000 - - - - - - - 2,020,000
May  1, 2026 - 650,000 - - - - - - - 1,630,000
Nov  1, 2026 - 1,385,000 - - - - - - - 425,000
May  1, 2027 - 1,575,000 - - - - - - - -
Nov  1, 2027 - 1,465,000 - - - - - - - -
May  1, 2028 - 1,355,000 - - - - - - - -
Nov  1, 2028 - 1,250,000 - - - - - - - -
May  1, 2029 - 1,085,000 - - - - - - - -
Nov  1, 2029 - 470,000 - - - - - - - -
May  1, 2030 - - - - - - - - - 5,890,000
Nov  1, 2030 - - - - - - - - - 285,000
May  1, 2031 - - - - - - - - - 260,000
Nov  1, 2031 - - - - - - - - - 355,000
May  1, 2032 - - - - - - - - - 355,000
Nov  1, 2032 - - - - - - - - - 315,000
May  1, 2033 - - - - - - - - - 295,000
Nov  1, 2033 - - - - - - - - - 245,000
May  1, 2034 - - - - - - - - - 225,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2019HI (2019 Series HI)

19H PAC (NAMT) (Class 19I-1 Serials (TAX) 19I-1 2034 Term (TAX) 19I-1 2037 Term (TAX) 19I-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Nov  1, 2034 - - - - - - - - - 490,000
May  1, 2035 - - - - - - - - - 285,000
Nov  1, 2035 - - - - - - - - - 215,000
May  1, 2036 - - - - - - - - - 20,000

0 34,455,000 2,665,000 17,740,000 0 6,675,000 0 3,905,000 0 30,000,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2019JKL (2019 Series JKL)

19J Serials (AMT) 19K Serials (NAMT) 19K PAC (NAMT) 19L-1 Serials (Cl II) (TA 19L-2 VRDB (TAX) 19L-3 PAC (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 295,000 135,000 - 60,000 - 900,000 840,000 1,070,000 - - - 485,000
Nov  1, 2021 285,000 1,310,000 - 625,000 - 1,435,000 835,000 11,270,000 - - - 920,000
May  1, 2022 125,000 710,000 - 400,000 - 1,920,000 520,000 11,335,000 - - - 1,320,000
Nov  1, 2022 15,000 60,000 - 40,000 - 4,420,000 185,000 5,740,000 - 2,855,000 - 2,930,000
May  1, 2023 - - - - - 3,765,000 - - 1,855,000 6,655,000 - 1,610,000
Nov  1, 2023 - - - - - 2,870,000 - - 1,530,000 5,395,000 - 1,325,000
May  1, 2024 - - - - - 2,200,000 - - 1,245,000 4,315,000 - 1,100,000
Nov  1, 2024 - - - - - 1,695,000 - - 990,000 3,470,000 - 915,000
May  1, 2025 - - - - - 1,305,000 - - 770,000 2,760,000 - 770,000
Nov  1, 2025 - - - - - 1,015,000 - - 575,000 2,025,000 - 820,000
May  1, 2026 - - - - - 770,000 - - 510,000 1,430,000 - 1,170,000
Nov  1, 2026 - - - - - 670,000 - - 215,000 835,000 - 1,105,000
May  1, 2027 - - - - 50,000 480,000 - - 150,000 320,000 - 1,095,000
Nov  1, 2027 - - - - 45,000 385,000 - - 120,000 20,000 - 1,080,000
May  1, 2028 - - - - 35,000 300,000 - - 125,000 - - 860,000
Nov  1, 2028 - - - - 35,000 410,000 - - 120,000 - - 465,000
May  1, 2029 - - - - 25,000 300,000 - - 125,000 - - 350,000
Nov  1, 2029 - - - - 20,000 250,000 - - 130,000 - - 325,000
May  1, 2030 - - - - 5,000 195,000 - - 130,000 - - 265,000
Nov  1, 2030 - - - - 5,000 140,000 - - 130,000 - - 195,000
May  1, 2031 - - - - 5,000 100,000 - - 135,000 - - 145,000
Nov  1, 2031 - - - - 5,000 80,000 - - 140,000 - - 165,000
May  1, 2032 - - - - 5,000 55,000 - - 90,000 - - 120,000
Nov  1, 2032 - - - - - 55,000 - - - - - 150,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2019JKL (2019 Series JKL)

19J Serials (AMT) 19K Serials (NAMT) 19K PAC (NAMT) 19L-1 Serials (Cl II) (TA 19L-2 VRDB (TAX) 19L-3 PAC (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2033 - - - - - 45,000 - - - - - 140,000
Nov  1, 2033 - - - - - 30,000 - - - - - 115,000
May  1, 2034 - - - - - 15,000 - - - - - 90,000
Nov  1, 2034 - - - - - 5,000 - - - - - 5,000

720,000 2,215,000 0 1,125,000 235,000 25,810,000 2,380,000 29,415,000 9,085,000 30,080,000 0 20,035,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2020ABC (2020 Series ABC)

20A Serials (AMT) 20B Serials (NAMT) 20B PAC (NAMT) 20C-1 Serials (TAX) 20C-1 Tm2033(TAX) 20C-1 Tm2036(TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 730,000 205,000 - 295,000 - 1,935,000 - 1,215,000 - 255,000 - 230,000
Nov  1, 2021 1,200,000 800,000 - 1,650,000 - 2,595,000 - 6,965,000 - 1,505,000 - 1,340,000
May  1, 2022 830,000 235,000 - 960,000 - 7,355,000 - 4,065,000 - 880,000 - 785,000
Nov  1, 2022 650,000 - - 1,700,000 - 8,105,000 - 4,085,000 - 885,000 - 790,000
May  1, 2023 - - - 885,000 - 8,925,000 365,000 2,790,000 - 630,000 - 565,000
Nov  1, 2023 - - - - - 7,775,000 225,000 2,150,000 - 525,000 - 470,000
May  1, 2024 - - - - - 6,175,000 85,000 1,175,000 - 310,000 - 285,000
Nov  1, 2024 - - - - - - - - - - - -
May  1, 2025 - - - - - - - - - - - -
Nov  1, 2025 - - - - - - - - - - - -
May  1, 2026 - - - - - - - - - - - -
Nov  1, 2026 - - - - - - - - - - - -
May  1, 2027 - - - - - - - - - - - -
Nov  1, 2027 - - - - - - - - - - - -
May  1, 2028 - - - - - - - - - - - -
Nov  1, 2028 - - - - - - - - - - - -

3,410,000 1,240,000 0 5,490,000 0 42,865,000 675,000 22,445,000 0 4,990,000 0 4,465,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2020ABC (2020 Series ABC)

20C-2 VRDB (TAX)
Maturing Redeemed

Date Principal Principal

May  1, 2021 - -
Nov  1, 2021 - -
May  1, 2022 1,005,000 -
Nov  1, 2022 1,020,000 -
May  1, 2023 1,045,000 -
Nov  1, 2023 1,065,000 -
May  1, 2024 1,090,000 635,000
Nov  1, 2024 1,090,000 5,990,000
May  1, 2025 900,000 5,500,000
Nov  1, 2025 705,000 4,300,000
May  1, 2026 540,000 3,665,000
Nov  1, 2026 390,000 2,715,000
May  1, 2027 275,000 2,095,000
Nov  1, 2027 180,000 1,695,000
May  1, 2028 95,000 1,420,000
Nov  1, 2028 15,000 260,000

9,415,000 28,275,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2020DEF (2020 Series DEF)

20D Serials (AMT) 20E Serials (NAMT) 20E PAC (NAMT) 20F-1 Serials (TAX) 20F-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 465,000 105,000 - 15,000 - 700,000 805,000 500,000 - -
Nov  1, 2021 500,000 2,015,000 - 325,000 - 1,605,000 850,000 6,395,000 - -
May  1, 2022 330,000 1,960,000 - 355,000 - 5,020,000 685,000 3,945,000 - -
Nov  1, 2022 115,000 795,000 - 170,000 - 7,840,000 575,000 4,280,000 - -
May  1, 2023 - - - - - 9,300,000 420,000 4,475,000 - -
Nov  1, 2023 - - - - - 7,765,000 230,000 4,240,000 - -
May  1, 2024 - - - - - 2,775,000 35,000 720,000 - 6,130,000
Nov  1, 2024 - - - - - - - - - 5,655,000
May  1, 2025 - - - - - - - - - 6,610,000
Nov  1, 2025 - - - - - - - - - 5,220,000
May  1, 2026 - - - - - - - - - 4,510,000
Nov  1, 2026 - - - - - - - - - 3,300,000
May  1, 2027 - - - - - - - - - 2,480,000
Nov  1, 2027 - - - - - - - - - 1,840,000
May  1, 2028 - - - - - - - - - 1,545,000
Nov  1, 2028 - - - - - - - - - 1,250,000
May  1, 2029 - - - - - - - - - 1,000,000
Nov  1, 2029 - - - - - - - - - 820,000
May  1, 2030 - - - - - - - - - 565,000

1,410,000 4,875,000 0 865,000 0 35,005,000 3,600,000 24,555,000 0 40,925,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2020GHI (2020 Series GHI)

20G Serials (AMT) 20H Serials (NAMT) 20H Tm 2035 (NAMT) 20H Tm 2038 (NAMT) 20H PAC (NAMT) 20I-1 Serials (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 305,000 65,000 - 190,000 - 85,000 - 100,000 - 135,000 655,000 170,000
Nov  1, 2021 500,000 450,000 - 1,310,000 - 625,000 - 705,000 - 720,000 835,000 1,845,000
May  1, 2022 425,000 560,000 - 1,945,000 - 940,000 - 1,050,000 - 1,800,000 755,000 2,940,000
Nov  1, 2022 330,000 575,000 - 2,440,000 - 1,195,000 - 1,325,000 - 2,745,000 615,000 3,755,000
May  1, 2023 205,000 485,000 - 2,585,000 - 1,265,000 - 1,415,000 - 3,625,000 435,000 4,255,000
Nov  1, 2023 80,000 205,000 - 1,495,000 - 735,000 - 810,000 - 3,875,000 215,000 3,915,000
May  1, 2024 - - - - - - - - - 5,915,000 - -
Nov  1, 2024 - - - - - - - - - 4,355,000 - -
May  1, 2025 - - - - - - - - - 2,970,000 - -
Nov  1, 2025 - - - - - - - - - 1,060,000 - -
May  1, 2026 - - - - - - - - - - - -
Nov  1, 2026 - - - - - - - - - - - -
May  1, 2027 - - - - - - - - - - - -
Nov  1, 2027 - - - - - - - - - - - -
May  1, 2028 - - - - - - - - - - - -
Nov  1, 2028 - - - - - - - - - - - -
May  1, 2029 - - - - - - - - - - - -
Nov  1, 2029 - - - - - - - - - - - -
May  1, 2030 - - - - - - - - - - - -
Nov  1, 2030 - - - - - - - - - - - -
May  1, 2031 - - - - - - - - - - - -
Nov  1, 2031 - - - - - - - - - - - -
May  1, 2032 - - - - - - - - - - - -
Nov  1, 2032 - - - - - - - - - - - -
May  1, 2033 - - - - - - - - - - - -
Nov  1, 2033 - - - - - - - - - - - -

1,845,000 2,340,000 0 9,965,000 0 4,845,000 0 5,405,000 0 27,200,000 3,510,000 16,880,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2020GHI (2020 Series GHI)

20I-1 PAC (Taxable) 20I-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal

May  1, 2021 - 70,000 - -
Nov  1, 2021 - 370,000 - -
May  1, 2022 - 860,000 - -
Nov  1, 2022 - 1,325,000 - -
May  1, 2023 - 1,815,000 - -
Nov  1, 2023 - 2,245,000 - 2,070,000
May  1, 2024 - 2,360,000 - 4,775,000
Nov  1, 2024 - 2,190,000 - 3,780,000
May  1, 2025 - 2,210,000 - 3,035,000
Nov  1, 2025 - 1,875,000 - 3,280,000
May  1, 2026 - - - 4,940,000
Nov  1, 2026 - - - 4,390,000
May  1, 2027 - - - 3,270,000
Nov  1, 2027 - - - 2,465,000
May  1, 2028 - - - 2,035,000
Nov  1, 2028 - - - 1,610,000
May  1, 2029 - - - 1,270,000
Nov  1, 2029 - - - 1,095,000
May  1, 2030 - - - 900,000
Nov  1, 2030 - - - 705,000
May  1, 2031 - - - 545,000
Nov  1, 2031 - - 5,000 495,000
May  1, 2032 - - 30,000 380,000
Nov  1, 2032 - - 20,000 295,000
May  1, 2033 - - 10,000 225,000
Nov  1, 2033 - - 5,000 60,000

0 15,320,000 70,000 41,620,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2021ABC (2021 Series ABC - Closing)

21A Serials (AMT) 21B Serials (NAMT) 21B PAC (NAMT) 21C-1 Serials (TAX) 21C-1 Tm 2022 (TAX) 21C-1 Tm 2023 (TAX) 21C-1 Tm 
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - 35,000 - 325,000 - 105,000 - - - - - - -
Nov  1, 2021 490,000 70,000 - 805,000 - 1,535,000 690,000 70,000 - 100,000 - 100,000 -
May  1, 2022 595,000 45,000 - 1,650,000 - 3,090,000 - 140,000 660,000 90,000 - 185,000 -
Nov  1, 2022 240,000 - 250,000 2,665,000 - 4,750,000 - 190,000 570,000 - - 235,000 -
May  1, 2023 - - 295,000 2,300,000 - 7,405,000 - 200,000 - - 450,000 145,000 -
Nov  1, 2023 - - 120,000 1,470,000 - 8,995,000 - 220,000 - - 310,000 - -
May  1, 2024 - - - - - 9,205,000 - 200,000 - - - - 175,000
Nov  1, 2024 - - - - - 6,560,000 - 60,000 - - - - 40,000
May  1, 2025 - - - - - - - - - - - - -
Nov  1, 2025 - - - - - - - - - - - - -
May  1, 2026 - - - - - - - - - - - - -
Nov  1, 2026 - - - - - - - - - - - - -
May  1, 2027 - - - - - - - - - - - - -
Nov  1, 2027 - - - - - - - - - - - - -
May  1, 2028 - - - - - - - - - - - - -
Nov  1, 2028 - - - - - - - - - - - - -
May  1, 2029 - - - - - - - - - - - - -
Nov  1, 2029 - - - - - - - - - - - - -
May  1, 2030 - - - - - - - - - - - - -
Nov  1, 2030 - - - - - - - - - - - - -
May  1, 2031 - - - - - - - - - - - - -
Nov  1, 2031 - - - - - - - - - - - - -
May  1, 2032 - - - - - - - - - - - - -
Nov  1, 2032 - - - - - - - - - - - - -

1,325,000 150,000 665,000 9,215,000 0 41,645,000 690,000 1,080,000 1,230,000 190,000 760,000 665,000 215,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2021ABC (2021 Series ABC - Closing)

21C-1 Tm 21C-1 Tm 2025 (TAX) 21C-1 Tm 2026 (TAX) 21C-1 Tm 2027 (TAX) 21C-1 Tm 2028 (TAX) 21C-1 Tm 2029 (TAX) 21C-1 Tm 2030 (TAX)
Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - - - - - - - - 5,000 - 10,000 - 10,000
Nov  1, 2021 100,000 - 105,000 - 115,000 - 125,000 - 125,000 - 130,000 - 145,000
May  1, 2022 185,000 - 190,000 - 210,000 - 215,000 - 225,000 - 235,000 - 265,000
Nov  1, 2022 240,000 - 255,000 - 270,000 - 285,000 - 305,000 - 310,000 - 350,000
May  1, 2023 255,000 - 275,000 - 295,000 - 315,000 - 330,000 - 335,000 - 375,000
Nov  1, 2023 310,000 - 310,000 - 330,000 - 355,000 - 360,000 - 380,000 - 420,000
May  1, 2024 130,000 - 305,000 - 305,000 - 325,000 - 335,000 - 345,000 - 385,000
Nov  1, 2024 - - 70,000 - 95,000 - 100,000 - 100,000 - 105,000 - 110,000
May  1, 2025 - - - - - - - - - - - - -
Nov  1, 2025 - - - - - - - - - - - - -
May  1, 2026 - - - - - - - - - - - - -
Nov  1, 2026 - - - - - - - - - - - - -
May  1, 2027 - - - - - - - - - - - - -
Nov  1, 2027 - - - - - - - - - - - - -
May  1, 2028 - - - - - - - - - - - - -
Nov  1, 2028 - - - - - - - - - - - - -
May  1, 2029 - - - - - - - - - - - - -
Nov  1, 2029 - - - - - - - - - - - - -
May  1, 2030 - - - - - - - - - - - - -
Nov  1, 2030 - - - - - - - - - - - - -
May  1, 2031 - - - - - - - - - - - - -
Nov  1, 2031 - - - - - - - - - - - - -
May  1, 2032 - - - - - - - - - - - - -
Nov  1, 2032 - - - - - - - - - - - - -

1,220,000 0 1,510,000 0 1,620,000 0 1,720,000 0 1,785,000 0 1,850,000 0 2,060,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2021ABC (2021 Series ABC - Closing)

21C-1 Tm 2031 (TAX) 21C-1 Tm 2036 (TAX) 21C-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2021 - 10,000 - 105,000 - -
Nov  1, 2021 - 150,000 - 1,330,000 - -
May  1, 2022 - 275,000 - 1,935,000 - -
Nov  1, 2022 - 350,000 - 2,065,000 - -
May  1, 2023 - 390,000 - 1,730,000 - -
Nov  1, 2023 - 430,000 - 1,735,000 - -
May  1, 2024 - 395,000 - 1,305,000 - -
Nov  1, 2024 - 115,000 - - - 3,350,000
May  1, 2025 - - - - - 7,595,000
Nov  1, 2025 - - - - - 6,945,000
May  1, 2026 - - - - - 6,035,000
Nov  1, 2026 - - - - - 4,390,000
May  1, 2027 - - - - - 3,280,000
Nov  1, 2027 - - - - - 2,505,000
May  1, 2028 - - - - - 1,850,000
Nov  1, 2028 - - - - - 1,550,000
May  1, 2029 - - - - - 1,265,000
Nov  1, 2029 - - - - - 1,120,000
May  1, 2030 - - - - - 915,000
Nov  1, 2030 - - - - - 725,000
May  1, 2031 - - - - - 555,000
Nov  1, 2031 - - - - - 495,000
May  1, 2032 - - - - - 390,000
Nov  1, 2032 - - - - - 120,000

0 2,115,000 0 10,205,000 0 43,085,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2021DEF (Closing Cash Flows)

21D Serials (AMT) 21E Serials (NAMT) 21E 2036 Term 21E 2042 Term 21E PAC (NAMT) 21F Prem Pass Thru (TA
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Jul  1, 2021 - - - - - - - - - - - 203,466
Nov  1, 2021 350,000 125,000 - 225,000 - 95,000 - 230,000 - 150,000 - 1,362,686
May  1, 2022 355,000 315,000 - 615,000 - 270,000 - 620,000 - 580,000 - 3,628,067
Nov  1, 2022 320,000 360,000 - 820,000 - 345,000 - 790,000 - 905,000 - 5,285,094
May  1, 2023 270,000 335,000 - 895,000 - 405,000 - 870,000 - 1,300,000 - 6,492,814
Nov  1, 2023 215,000 255,000 - 820,000 - 365,000 - 835,000 - 1,665,000 - 7,117,044
May  1, 2024 170,000 155,000 - 610,000 - 275,000 - 615,000 - 1,770,000 - 6,310,529
Nov  1, 2024 140,000 100,000 - 495,000 - 215,000 - 495,000 - 1,420,000 - 4,994,650
May  1, 2025 110,000 50,000 - 410,000 - 175,000 - 395,000 - 1,145,000 - 3,952,061
Nov  1, 2025 85,000 15,000 - 330,000 - 145,000 - 315,000 - 915,000 - 3,126,201
May  1, 2026 45,000 - 15,000 270,000 - 130,000 - 290,000 - 790,000 - 2,472,180
Nov  1, 2026 20,000 - 25,000 190,000 - 90,000 - 210,000 - 605,000 - 1,954,375
May  1, 2027 - - 30,000 155,000 - 70,000 - 155,000 - 470,000 - 1,544,528
Nov  1, 2027 - - 20,000 105,000 - 65,000 - 130,000 - 370,000 - 1,220,217
May  1, 2028 - - 10,000 65,000 - 50,000 - 105,000 - 270,000 - 963,666
Nov  1, 2028 - - - - - - - - - - - 760,779
May  1, 2029 - - - - - - - - - - - 600,377
Nov  1, 2029 - - - - - - - - - - - 473,607
May  1, 2030 - - - - - - - - - - - 373,451
Nov  1, 2030 - - - - - - - - - - - 294,347
May  1, 2031 - - - - - - - - - - - 231,895
Nov  1, 2031 - - - - - - - - - - - 182,606
May  1, 2032 - - - - - - - - - - - 143,724
Nov  1, 2032 - - - - - - - - - - - 113,060
May  1, 2033 - - - - - - - - - - - 88,892
Nov  1, 2033 - - - - - - - - - - - 69,849
Apr  1, 2034 - - - - - - - - - - - 39,835

2,080,000 1,710,000 100,000 6,005,000 0 2,695,000 0 6,055,000 0 12,355,000 0 54,000,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2021GHIJ (Closing Cash Flows)

21G Serials (AMT) 21H Serials (NAMT) 21H 2036 Term 21H 2042 Term 21H PAC (NAMT) 21I UH VRDO (TAX) (Cl
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Oct  1, 2021 - - - - - - - - - - - -
Nov  1, 2021 - 40,000 - 155,000 - 55,000 - 110,000 - 100,000 - 295,000
May  1, 2022 515,000 170,000 - 755,000 - 260,000 - 500,000 - 345,000 - 1,560,000
Nov  1, 2022 480,000 175,000 - 1,095,000 - 375,000 - 710,000 - 1,320,000 - 2,475,000
May  1, 2023 425,000 145,000 - 1,365,000 - 490,000 - 895,000 - 1,700,000 - 3,185,000
Nov  1, 2023 360,000 85,000 - 1,375,000 - 485,000 - 925,000 - 2,340,000 - 3,615,000
May  1, 2024 295,000 15,000 - 1,330,000 - 470,000 - 885,000 - 2,275,000 - 3,500,000
Nov  1, 2024 65,000 - 155,000 1,030,000 - 375,000 - 710,000 - 1,840,000 - 2,800,000
May  1, 2025 - - 165,000 790,000 - 305,000 - 570,000 - 1,480,000 - 2,215,000
Nov  1, 2025 - - 120,000 605,000 - 255,000 - 460,000 - 1,190,000 - 1,755,000
May  1, 2026 - - 85,000 505,000 - 220,000 - 430,000 - 1,065,000 - 1,385,000
Nov  1, 2026 - - 55,000 345,000 - 165,000 - 300,000 - 795,000 - 1,095,000
May  1, 2027 - - 30,000 260,000 - 125,000 - 235,000 - 595,000 - 865,000
Nov  1, 2027 - - 10,000 120,000 - 75,000 - 130,000 - 320,000 - 1,005,000
May  1, 2028 - - - - - - - - - - - 250,000
Nov  1, 2028 - - - - - - - - - - - -
May  1, 2029 - - - - - - - - - - - -
Nov  1, 2029 - - - - - - - - - - - -
May  1, 2030 - - - - - - - - - - - -
Nov  1, 2030 - - - - - - - - - - - -
May  1, 2031 - - - - - - - - - - - -
Nov  1, 2031 - - - - - - - - - - - -
May  1, 2032 - - - - - - - - - - - -
Nov  1, 2032 - - - - - - - - - - - -
May  1, 2033 - - - - - - - - - - - -
Nov  1, 2033 - - - - - - - - - - - -
May  1, 2034 - - - - - - - - - - - -
Nov  1, 2034 - - - - - - - - - - - -
May  1, 2035 - - - - - - - - - - - -
Nov  1, 2035 - - - - - - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2021GHIJ (Closing Cash Flows)

21G Serials (AMT) 21H Serials (NAMT) 21H 2036 Term 21H 2042 Term 21H PAC (NAMT) 21I UH VRDO (TAX) (Cl
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - - - - - - -
Nov  1, 2036 - - - - - - - - - - - -
May  1, 2037 - - - - - - - - - - - -
Nov  1, 2037 - - - - - - - - - - - -
May  1, 2038 - - - - - - - - - - - -
Nov  1, 2038 - - - - - - - - - - - -
May  1, 2039 - - - - - - - - - - - -
Nov  1, 2039 - - - - - - - - - - - -
May  1, 2040 - - - - - - - - - - - -
Nov  1, 2040 - - - - - - - - - - - -
May  1, 2041 - - - - - - - - - - - -
Nov  1, 2041 - - - - - - - - - - - -
May  1, 2042 - - - - - - - - - - - -
Nov  1, 2042 - - - - - - - - - - - -
May  1, 2043 - - - - - - - - - - - -
Nov  1, 2043 - - - - - - - - - - - -
May  1, 2044 - - - - - - - - - - - -
Nov  1, 2044 - - - - - - - - - - - -
May  1, 2045 - - - - - - - - - - - -
Nov  1, 2045 - - - - - - - - - - - -
May  1, 2046 - - - - - - - - - - - -
Nov  1, 2046 - - - - - - - - - - - -
May  1, 2047 - - - - - - - - - - - -
Nov  1, 2047 - - - - - - - - - - - -
May  1, 2048 - - - - - - - - - - - -
Nov  1, 2048 - - - - - - - - - - - -
May  1, 2049 - - - - - - - - - - - -
Nov  1, 2049 - - - - - - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2021GHIJ (Closing Cash Flows)

21G Serials (AMT) 21H Serials (NAMT) 21H 2036 Term 21H 2042 Term 21H PAC (NAMT) 21I UH VRDO (TAX) (Cl
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2050 - - - - - - - - - - - -
Nov  1, 2050 - - - - - - - - - - - -
May  1, 2051 - - - - - - - - - - - -
Aug  1, 2051 - - - - - - - - - - - -

2,140,000 630,000 620,000 9,730,000 0 3,655,000 0 6,860,000 0 15,365,000 0 26,000,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2021GHIJ (Closing Cash Flows)

21J Prem Pass Thru (TA
Maturing Redeemed

Date Principal Principal

Oct  1, 2021 - 301,954
Nov  1, 2021 - 366,051
May  1, 2022 - 3,510,689
Nov  1, 2022 - 5,569,412
May  1, 2023 - 7,173,520
Nov  1, 2023 - 8,139,355
May  1, 2024 - 7,882,495
Nov  1, 2024 - 6,302,032
May  1, 2025 - 4,987,429
Nov  1, 2025 - 3,945,930
May  1, 2026 - 3,120,999
Nov  1, 2026 - 2,467,771
May  1, 2027 - 1,950,643
Nov  1, 2027 - 1,541,369
May  1, 2028 - 1,217,548
Nov  1, 2028 - 961,411
May  1, 2029 - 758,875
Nov  1, 2029 - 598,772
May  1, 2030 - 472,255
Nov  1, 2030 - 372,311
May  1, 2031 - 293,389
Nov  1, 2031 - 231,089
May  1, 2032 - 181,929
Nov  1, 2032 - 143,154
May  1, 2033 - 112,583
Nov  1, 2033 - 88,491
May  1, 2034 - 69,514
Nov  1, 2034 - 54,571
May  1, 2035 - 42,813
Nov  1, 2035 - 33,565
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2021GHIJ (Closing Cash Flows)

21J Prem Pass Thru (TA
Maturing Redeemed

Date Principal Principal

May  1, 2036 - 26,296
Nov  1, 2036 - 20,584
May  1, 2037 - 16,101
Nov  1, 2037 - 12,582
May  1, 2038 - 9,824
Nov  1, 2038 - 7,662
May  1, 2039 - 5,970
Nov  1, 2039 - 4,647
May  1, 2040 - 3,612
Nov  1, 2040 - 2,804
May  1, 2041 - 2,173
Nov  1, 2041 - 1,683
May  1, 2042 - 1,300
Nov  1, 2042 - 1,003
May  1, 2043 - 772
Nov  1, 2043 - 593
May  1, 2044 - 455
Nov  1, 2044 - 348
May  1, 2045 - 265
Nov  1, 2045 - 201
May  1, 2046 - 152
Nov  1, 2046 - 115
May  1, 2047 - 86
Nov  1, 2047 - 64
May  1, 2048 - 48
Nov  1, 2048 - 35
May  1, 2049 - 26
Nov  1, 2049 - 18
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2021GHIJ (Closing Cash Flows)

21J Prem Pass Thru (TA
Maturing Redeemed

Date Principal Principal

May  1, 2050 - 13
Nov  1, 2050 - 9
May  1, 2051 - 7
Aug  1, 2051 1,988,632 1

1,988,632 63,011,368
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

2021KLM (Preliminary Cash Flows)

21K Serials (AMT) 21L Serials (NAMT) 21L PAC (NAMT) 21M-1 Serials (TAX) 21M-1 Tm 2036 (TAX) 21M-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2022 500,000 70,000 - 520,000 - - 710,000 40,000 - 45,000 1,190,000 -
Nov  1, 2022 630,000 125,000 - 1,670,000 - 1,220,000 710,000 1,115,000 - 1,130,000 1,195,000 -
May  1, 2023 555,000 - - 2,925,000 - 2,025,000 665,000 2,415,000 - 2,340,000 1,205,000 -
Nov  1, 2023 - - 305,000 3,260,000 - 2,725,000 570,000 3,965,000 - 3,170,000 1,220,000 -
May  1, 2024 - - 70,000 870,000 - 5,600,000 390,000 6,300,000 - 2,345,000 1,225,000 -
Nov  1, 2024 - - - - - 8,630,000 100,000 1,990,000 - - 1,235,000 3,500,000
May  1, 2025 - - - - - 10,525,000 - - - - 1,120,000 660,000
Nov  1, 2025 - - - - - 8,120,000 - - - - 1,100,000 555,000
May  1, 2026 - - - - - 4,655,000 - - - - 1,085,000 2,700,000
Nov  1, 2026 - - - - - - - - - - 980,000 2,880,000
May  1, 2027 - - - - - - - - - - 7,035,000 2,725,000
Nov  1, 2027 - - - - - - - - - - - 1,620,000
May  1, 2028 - - - - - - - - - - 8,770,000 -

1,685,000 195,000 375,000 9,245,000 0 43,500,000 3,145,000 15,825,000 0 9,030,000 27,360,000 14,640,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

EXCESS (SF Surplus Acct)

xxx Sub Bond
Maturing Redeemed

Date Principal Principal

May  1, 2041 0.01 -

0.01 0
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AGGREGATE EXPENSE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Swap Fixed Swap Basis
Date Payment Receipt Liquidity Remarketing Risk Trustee Rebate

May  1, 2021 5,166,082 -426,580 691,921 163,950 580,218 288,408 -
Nov  1, 2021 5,109,741 -448,015 1,017,716 173,102 614,179 197,521 -
May  1, 2022 4,995,327 -452,918 1,048,028 178,403 675,997 193,231 -
Nov  1, 2022 4,878,379 -457,615 1,081,287 176,961 666,571 195,569 -
May  1, 2023 4,746,513 -440,114 1,215,305 166,436 644,201 126,225 -
Nov  1, 2023 4,393,462 -421,930 1,426,893 153,997 605,550 134,196 -
May  1, 2024 4,140,550 -990,764 1,551,064 139,731 563,225 80,811 -
Nov  1, 2024 3,827,550 -1,222,428 1,361,943 121,036 485,719 83,495 -
May  1, 2025 3,525,068 -1,106,515 1,199,208 101,925 410,995 54,326 -
Nov  1, 2025 2,930,728 -960,815 1,023,424 84,890 340,480 50,624 -
May  1, 2026 2,624,337 -843,580 840,194 70,423 280,639 36,753 -
Nov  1, 2026 2,353,942 -770,063 673,028 56,756 220,921 29,791 -
May  1, 2027 2,129,333 -1,148,754 621,975 46,258 175,803 25,849 -
Nov  1, 2027 1,943,299 -1,286,845 484,281 36,237 129,466 16,092 -
May  1, 2028 1,784,278 -1,173,611 404,373 30,266 106,131 18,652 -
Nov  1, 2028 1,487,449 -1,022,705 305,682 23,044 72,474 7,879 -
May  1, 2029 1,240,565 -852,850 263,477 19,960 61,191 14,162 -
Nov  1, 2029 873,793 -595,948 229,374 17,500 52,428 4,685 -
May  1, 2030 680,075 -414,634 197,723 15,244 44,718 8,954 -
Nov  1, 2030 411,069 -217,530 155,987 10,369 26,646 2,794 -
May  1, 2031 309,301 -176,653 118,232 8,617 21,816 6,310 -
Nov  1, 2031 240,026 -155,676 95,900 6,973 17,746 1,716 -
May  1, 2032 206,089 -127,554 80,860 5,853 13,845 4,711 -
Nov  1, 2032 173,961 -104,980 66,696 4,814 10,429 1,069 -
May  1, 2033 148,416 -85,893 55,748 4,018 8,120 3,436 -
Nov  1, 2033 127,921 -73,672 47,271 3,391 6,341 832 -
May  1, 2034 111,482 -62,334 40,660 2,909 5,126 2,493 -
Nov  1, 2034 96,738 -54,649 34,943 2,490 4,141 770 -
May  1, 2035 66,533 -35,940 24,031 1,636 2,103 1,111 -
Nov  1, 2035 47,281 -25,266 16,244 1,104 921 741 -
May  1, 2036 33,994 -17,188 11,157 745 76 680 -
Nov  1, 2036 31,226 -15,910 9,725 677 - 723 -
May  1, 2037 29,612 -14,782 9,175 642 - 609 -
Nov  1, 2037 27,999 -14,266 8,675 607 - 712 -
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AGGREGATE EXPENSE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Swap Fixed Swap Basis
Date Payment Receipt Liquidity Remarketing Risk Trustee Rebate

May  1, 2038 26,304 -13,131 8,150 571 - 533 -
Nov  1, 2038 24,529 -12,498 7,600 532 - 706 -
May  1, 2039 22,754 -11,358 7,050 494 - 454 -
Nov  1, 2039 20,898 -10,648 6,475 453 - 702 -
May  1, 2040 19,042 -9,571 5,900 413 - 371 -
Nov  1, 2040 17,106 -8,716 5,300 371 - 699 -
May  1, 2041 15,089 -7,532 4,675 327 - 284 -
Nov  1, 2041 13,071 -6,660 4,050 284 - 698 -
May  1, 2042 11,054 -5,518 3,425 240 - 193 -
Nov  1, 2042 8,876 -4,522 2,750 193 - 697 -
May  1, 2043 5,567 -2,639 2,075 145 - 96 -
Nov  1, 2043 - 550 1,375 96 - 697 -
May  1, 2044 - 270 675 47 - - -
Nov  1, 2044 - - - - - 696 -
May  1, 2045 - - - - - - -
Nov  1, 2045 - - - - - 696 -
May  1, 2046 - - - - - - -
Nov  1, 2046 - - - - - 696 -
May  1, 2047 - - - - - - -
Nov  1, 2047 - - - - - 696 -
May  1, 2048 - - - - - - -
Nov  1, 2048 - - - - - 696 -
May  1, 2049 - - - - - - -
Nov  1, 2049 - - - - - 696 -
May  1, 2050 - - - - - - -
Nov  1, 2050 - - - - - 696 -

61,076,412 -16,310,948 16,471,700 1,835,130 6,848,216 1,606,932 0
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE 2019FG

Jan 21, 2021 - - - - - - - - - - - - - - -
May  1, 2021 793,861 31,957 118,366 72,132 6,900 1,654 2,542 43,423 350,216 455,573 19,980 7,702 416,270 752,870 529,542
Nov  1, 2021 851,459 13,928 59,386 1,571 - - 3,143 41,306 408,826 540,834 - - 392,731 714,622 505,535
May  1, 2022 892,093 - - 883 2,566 723 2,489 24,159 363,618 516,373 11,111 4,468 405,947 735,273 521,966
Nov  1, 2022 846,413 - - 389 - - 1,970 17,133 305,631 477,420 - - 392,731 687,412 505,535
May  1, 2023 820,296 - - 20 551 - 1,559 11,787 272,016 467,297 6,885 2,462 448,325 607,246 513,160
Nov  1, 2023 773,863 - - - - - 1,233 7,946 170,227 443,556 - - 463,156 363,814 591,667
May  1, 2024 700,629 - - - - - 975 4,767 133,199 404,731 4,225 1,237 423,783 274,549 479,914
Nov  1, 2024 560,430 - - - - - 770 2,100 101,251 371,870 - - 380,666 255,795 365,101
May  1, 2025 531,770 - - - - - 608 1,250 86,159 372,284 2,559 532 360,873 209,408 323,727
Nov  1, 2025 489,545 - - - - - 480 - 68,741 142,712 - - 337,107 161,080 279,560
May  1, 2026 463,027 - - - - - 379 - 59,361 145,163 1,514 126 297,671 131,679 250,809
Nov  1, 2026 422,205 - - - - - 299 - 46,865 137,182 - - 256,755 98,708 219,842
May  1, 2027 352,207 - - - - - 236 - 36,394 126,326 858 - 195,190 71,460 169,690
Nov  1, 2027 295,106 - - - - - 186 - 28,081 114,858 - - 156,747 51,295 135,052
May  1, 2028 264,662 - - - - - 146 - 25,921 118,481 445 - 147,280 42,990 122,601
Nov  1, 2028 225,656 - - - - - 115 - 22,077 114,980 - - 62,872 33,488 101,017
May  1, 2029 192,612 - - - - - 90 - 21,072 116,483 184 - 57,039 28,484 86,356
Nov  1, 2029 153,416 - - - - - 71 - 18,387 109,548 - - 50,186 22,525 50,310
May  1, 2030 117,617 - - - - - 56 - 17,200 107,799 19 - 45,077 21,860 48,176
Nov  1, 2030 78,214 - - - - - 44 - 14,572 99,539 - - 38,887 19,601 44,140
May  1, 2031 36,670 - - - - - 34 - 12,537 89,816 - - 32,613 17,111 38,802
Nov  1, 2031 - - - - - - 27 - 10,076 76,626 - - 27,402 14,490 33,760
May  1, 2032 - - - - - - 21 - 9,192 69,435 - - 24,533 11,902 33,744
Nov  1, 2032 - - - - - - 16 - 7,182 57,281 - - 20,423 8,740 31,770
May  1, 2033 - - - - - - 13 - 6,203 49,616 - - 17,856 6,703 32,236
Nov  1, 2033 - - - - - - 10 - 4,556 40,891 - - 14,435 4,600 30,510
May  1, 2034 - - - - - - 8 - 3,751 35,785 - - 12,403 3,198 31,276
Nov  1, 2034 - - - - - - 6 - 2,573 28,446 - - 9,868 2,013 29,781
May  1, 2035 - - - - - - 5 - 1,241 14,958 - - 5,240 639 30,632
Nov  1, 2035 - - - - - - 3 - 482 6,045 - - 2,365 - 28,255
May  1, 2036 - - - - - - 3 - 54 597 - - 164 - 27,898
Nov  1, 2036 - - - - - - 2 - - - - - - - 25,668
May  1, 2037 - - - - - - 1 - - - - - - - 25,255
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE 2019FG

Nov  1, 2037 - - - - - - 1 - - - - - - - 23,015
May  1, 2038 - - - - - - 1 - - - - - - - 22,426
Nov  1, 2038 - - - - - - 1 - - - - - - - 20,163
May  1, 2039 - - - - - - 0 - - - - - - - 19,392
Nov  1, 2039 - - - - - - 0 - - - - - - - 17,179
May  1, 2040 - - - - - - 0 - - - - - - - 16,155
Nov  1, 2040 - - - - - - 0 - - - - - - - 14,061
May  1, 2041 - - - - - - - - - - - - - - 12,842
Nov  1, 2041 - - - - - - - - - - - - - - 10,745
May  1, 2042 - - - - - - - - - - - - - - 9,393
Nov  1, 2042 - - - - - - - - - - - - - - 7,296
May  1, 2043 - - - - - - - - - - - - - - 5,245
Nov  1, 2043 - - - - - - - - - - - - - - 2,021
May  1, 2044 - - - - - - - - - - - - - - 992
Nov  1, 2044 - - - - - - - - - - - - - - -
May  1, 2045 - - - - - - - - - - - - - - -
Nov  1, 2045 - - - - - - - - - - - - - - -
May  1, 2046 - - - - - - - - - - - - - - -
Nov  1, 2046 - - - - - - - - - - - - - - -
May  1, 2047 - - - - - - - - - - - - - - -
Nov  1, 2047 - - - - - - - - - - - - - - -
May  1, 2048 - - - - - - - - - - - - - - -
Nov  1, 2048 - - - - - - - - - - - - - - -
May  1, 2049 - - - - - - - - - - - - - - -
Nov  1, 2049 - - - - - - - - - - - - - - -
May  1, 2050 - - - - - - - - - - - - - - -
Nov  1, 2050 - - - - - - - - - - - - - - -
May  1, 2051 - - - - - - - - - - - - - - -
Sep  1, 2051 - - - - - - - - - - - - - - -

9,861,750 45,885 177,752 74,995 10,017 2,377 17,542 153,870 2,607,660 5,852,506 47,777 16,527 5,496,596 5,353,553 6,424,213
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Non-Cashflow
Total Bond Loan

Date 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Expenses Related Related

Jan 21, 2021 - - - - 12,045 95,710 - - - - 107,755 - -
May  1, 2021 505,869 573,432 572,232 454,038 400,143 360,551 - - - 168,358 6,637,608 - 8,380
Nov  1, 2021 473,692 531,556 530,005 448,068 441,227 522,809 159,491 231,348 - 102,410 6,973,948 1,264,648 53,170
May  1, 2022 497,144 561,879 560,973 383,716 400,143 647,772 - 45,501 381,775 33,276 6,993,844 - 104,546
Nov  1, 2022 549,192 531,556 525,885 372,632 432,274 831,806 23,468 80,806 287,197 - 6,869,449 - 108,637
May  1, 2023 590,476 673,301 541,316 348,597 400,143 758,332 - 38,359 243,507 - 6,745,632 - 96,424
Nov  1, 2023 545,903 590,976 517,418 496,388 488,915 731,883 15,824 59,341 269,226 - 6,531,337 - 94,985
May  1, 2024 449,917 454,768 461,375 418,895 450,069 729,466 - 83,417 199,582 - 5,675,497 - 83,185
Nov  1, 2024 359,256 333,675 389,736 345,594 391,628 665,064 9,606 79,928 195,713 - 4,808,183 - 69,122
May  1, 2025 320,646 279,138 395,932 282,707 344,098 583,063 - 48,075 161,368 - 4,304,197 - 62,203
Nov  1, 2025 270,283 218,171 349,456 229,261 314,312 486,675 5,697 45,200 165,183 - 3,563,462 - 45,598
May  1, 2026 242,132 183,466 289,941 178,424 271,512 392,726 - 25,805 149,345 - 3,083,080 - 41,823
Nov  1, 2026 204,786 145,621 231,460 140,373 228,454 322,052 3,210 23,374 141,838 - 2,623,023 - 30,197
May  1, 2027 159,666 89,401 143,643 67,433 124,732 199,937 - 11,893 147,665 - 1,896,728 - 28,239
Nov  1, 2027 129,372 57,699 90,128 32,116 73,511 133,648 1,693 9,837 49,686 - 1,359,013 - 20,107
May  1, 2028 129,029 56,460 71,644 20,682 55,380 105,262 - 1,402 36,460 - 1,198,845 - 19,182
Nov  1, 2028 119,450 50,387 54,180 11,740 42,260 85,149 914 1,946 -29,750 - 896,478 - 13,638
May  1, 2029 123,098 10,863 50,057 5,077 31,406 68,652 - - -27,125 - 764,348 - 13,321
Nov  1, 2029 118,562 8,179 - 8,239 21,923 53,769 538 1,471 -21,250 - 595,874 - 9,317
May  1, 2030 120,872 7,607 - 3,351 24,120 42,293 - - -12,917 - 543,129 - 9,314
Nov  1, 2030 57,669 5,363 - - 18,591 27,007 304 1,176 -7,083 - 398,024 - 6,334
May  1, 2031 36,325 3,850 - - 10,136 16,556 - - - - 294,450 - 6,461
Nov  1, 2031 29,540 1,904 - - 6,280 10,789 159 992 - - 212,046 - 4,251
May  1, 2032 27,181 983 - - 4,094 6,929 - - - - 188,013 - 4,406
Nov  1, 2032 22,509 - - - 2,493 3,928 70 878 - - 155,291 - 2,822
May  1, 2033 19,911 91 - - 1,215 2,588 - - - - 136,432 - 2,963
Nov  1, 2033 16,008 - - - 252 2,027 14 808 - - 114,111 - 1,855
May  1, 2034 13,912 4 - - - 1,586 - - - - 101,922 - 1,969
Nov  1, 2034 10,983 - - - - 1,241 - 765 - - 85,674 - 1,220
May  1, 2035 6,758 - - - - 969 - - - - 60,442 - 1,308
Nov  1, 2035 3,137 - - - - 757 - 738 - - 41,782 - 1,007
May  1, 2036 747 - - - - 590 - - - - 30,053 - 1,121
Nov  1, 2036 50 - - - - 460 - 721 - - 26,901 - 859
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Non-Cashflow
Total Bond Loan

Date 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Expenses Related Related

May  1, 2037 - - - - - 358 - - - - 25,614 - 984
Nov  1, 2037 - - - - - 278 - 711 - - 24,006 - 750
May  1, 2038 - - - - - 216 - - - - 22,643 - 879
Nov  1, 2038 - - - - - 167 - 705 - - 21,036 - 666
May  1, 2039 - - - - - 129 - - - - 19,522 - 793
Nov  1, 2039 - - - - - 100 - 702 - - 17,980 - 607
May  1, 2040 - - - - - 77 - - - - 16,232 - 731
Nov  1, 2040 - - - - - 59 - 699 - - 14,820 - 556
May  1, 2041 - - - - - 46 - - - - 12,888 - 675
Nov  1, 2041 - - - - - 35 - 698 - - 11,478 - 520
May  1, 2042 - - - - - 27 - - - - 9,420 - 635
Nov  1, 2042 - - - - - 20 - 697 - - 8,013 - 479
May  1, 2043 - - - - - 15 - - - - 5,260 - 586
Nov  1, 2043 - - - - - 12 - 697 - - 2,730 - 449
May  1, 2044 - - - - - 9 - - - - 1,001 - 550
Nov  1, 2044 - - - - - 7 - 696 - - 703 - 420
May  1, 2045 - - - - - 5 - - - - 5 - 515
Nov  1, 2045 - - - - - 4 - 696 - - 700 - 391
May  1, 2046 - - - - - 3 - - - - 3 - 481
Nov  1, 2046 - - - - - 2 - 696 - - 698 - 364
May  1, 2047 - - - - - 1 - - - - 1 - 447
Nov  1, 2047 - - - - - 1 - 696 - - 697 - 336
May  1, 2048 - - - - - 1 - - - - 1 - 413
Nov  1, 2048 - - - - - 0 - 696 - - 697 - 309
May  1, 2049 - - - - - 0 - - - - 0 - 380
Nov  1, 2049 - - - - - 0 - 696 - - 696 - 281
May  1, 2050 - - - - - 0 - - - - 0 - 346
Nov  1, 2050 - - - - - 0 - 696 - - 696 - 254
May  1, 2051 - - - - - 0 - - - - 0 - 313
Sep  1, 2051 - - - - - - - - - - - - -

6,154,074 5,370,327 5,775,380 4,247,329 4,991,356 7,893,617 220,987 803,563 2,330,418 304,043 74,234,114 1,264,648 963,076
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INDENTURE LEVEL EXPENSE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Addl
Basis

2021ABC Risk:30 2021DEF 2021KLM Total
Date Contribution bps Contribution Contribution Expenses

Jan 21, 2021 271,004 - - - 271,004
May  1, 2021 - 146,235 - - 146,235
Nov  1, 2021 - 142,223 216,833 - 359,056
Nov 18, 2021 - - - 254,700 254,700

271,004 288,458 216,833 254,700 1,030,994
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Selected Series

Series Series
Key Description Consolidate

2001AA 2001 Series AA Yes
2002A 2002 Series A Yes
2002B 2002 Series B Yes
2014A 2014 Series A Yes
2015A 2015 Series A Yes
2015B 2015 Series B Yes
2017A 2017 Series A Yes
2017B 2017 Series B Yes
2017CDE 2017 Series CDE Yes
2018AB 2018 Series AB Yes
2018C_1 2018 Series C Yes
2018D 2018 Series D Yes
2019ABC 2019 Series ABC Yes
2019DE 2019 Series DE Yes
2019FG 2019 Series FG Yes
2019HI 2019 Series HI Yes
2019JKL 2019 Series JKL Yes
2020ABC 2020 Series ABC Yes
2020DEF 2020 Series DEF Yes
2020GHI 2020 Series GHI Yes
2021ABC 2021 Series ABC - Closing Yes
2021DE Preliminary Cashflows No
2021DEF Closing Cash Flows Yes
2021F Preliminary Cashflows No
2021GHIJ Closing Cash Flows Yes
2021KLM Preliminary Cash Flows Yes
2NDS 2nds Portfolios No
EXCESS SF Surplus Acct Yes
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Cashflow

Bond Information
First Bond Year Ending Date May  1, 2021
Master Revenue Account (MRA) Information
Beginning Balance -
Interest Begin Date Dec 31, 2020
First Interest Payment Date May  1, 2021
Interest Frequency Semiannual
Day Basis ACT/ACT
Interest Rate -
Minimum Balance 100,000.00
Percent to Apply to Parity 100.000%
Consolidate Senior/Mezz/Sub Structure No
Loan Yield Parameters
Use Loan Payment Accum Freq From 1st Series in Yield Calc
   Loan Present Value Option Value Amounts at Par Before PV Date

Surplus Processing

Surplus Processing Information
 Surpluses are Available from All Funds on Deposit in MRA
 First Surplus Calculation Date May  1, 2021
 Surplus Calculation Frequency Semiannual
*% to Redemption Account(s) 65.000%
 % to Retain in Revenue Account 35.000%
 % to Distribute to Issuer -
Surplus Distribution Changes
Surplus Distribution Changes on Same for Life
Post Target Criteria

Indenture Redemption Info

*Redemption Option Based Upon Allocation

Series Redemption Allocation

Series Prio Grp 
Key Grp Pct 

2001AA - 100%
2002A - 100%
2002B - 100%
2014A - 100%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Cashflow

Series Redemption Allocation

Series Prio Grp 
Key Grp Pct 

2015A - 100%
2015B - 100%
2017A - 100%
2017B - 100%
2017CDE 1 100%
2018AB 1 100%
2018C_1 - 100%
2018D - 100%
2019ABC 1 100%
2019DE 1 100%
2019FG 1 100%
2019HI 1 100%
2019JKL 1 100%
2020ABC 1 100%
2020DEF 1 100%
2020GHI 1 100%
2021ABC 1 100%
2021DEF 1 100%
2021GHIJ 1 100%
2021KLM 1 100%
EXCESS - 100%

Deficiency Processing

Series Deficiency Information
*Allow All Series to Tap MRA Yes
Tap Res Funds Within Series No
Tap LOCs Within Series No
MRA Deficiency Information
Series Tap Order Tap Similar Priorities in Order
Tap Series LOCs N/A

Series Tap
Key Description Order

2001AA 2001 Series AA 1
2002A 2002 Series A 1
2002B 2002 Series B 1
2014A 2014 Series A 1
2015A 2015 Series A 1
2015B 2015 Series B 1
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Cashflow

Series Tap
Key Description Order

2017A 2017 Series A 1
2017B 2017 Series B 1
2017CDE 2017 Series CDE 1
2018AB 2018 Series AB 1
2018C_1 2018 Series C 1
2018D 2018 Series D 1
2019ABC 2019 Series ABC 1
2019DE 2019 Series DE 1
2019FG 2019 Series FG 1
2019HI 2019 Series HI 1
2019JKL 2019 Series JKL 1
2020ABC 2020 Series ABC 1
2020DEF 2020 Series DEF 1
2020GHI 2020 Series GHI 1
2021ABC 2021 Series ABC - Closing 1
2021DEF Closing Cash Flows 1
2021GHIJ Closing Cash Flows 1
2021KLM Preliminary Cash Flows 1
EXCESS SF Surplus Acct 1

MRA Tap Series Replenishment
Name Description Order Tap Order Option

2001AA RES01 Debt Service Reserve 1 1 N/A
2002A RES01 Debt Service Reserve 1 1 N/A
2002B RES01 Debt Service Reserve 1 1 N/A
2014A RES01 DSRF 1 1 N/A
2015A RES01 Debt Service Reserve 1 1 N/A
2015B RES01 Debt Service Reserve 1 1 N/A
2017B RES01 DSRF 1 1 N/A
2017CDE RES01 DSRF 1 1 N/A
2018AB RES02 DSRF 1 1 N/A
2018D RES01 Debt Service Reserve 1 1 N/A
2019DE RES02 DSRF 1 1 N/A
2019JKL RES01 DSRF 1 1 N/A
2020DEF RES01 DSRF 1 1 N/A
EXCESS RES01 Debt Service Reserve 1 1 N/A
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Indenture Level Reserve Funds
General Fund (RES03)

Basic Reserve Information

 Type of Fund Other Reserve Fund
*Include Series Reserve Funds No
 Required Balance Option No Drawdown
 Minimum Balance 15,000,000.00
 Interest Flow Send to MRA
 Principal Drawdown Flow Send to MRA
*   Allocate Entire Drawdown as Indicated Yes
 Maturing Principal Flow Send to MRA
*   Allocate Entire Drawdown as Indicated No
 Percent to Apply for Parity -
 Accrue Interest for Parity No
 Underfunded Balance Option N/A

 1st Drawdown Allocation -
 2nd Principal Drawdown Flow Send to Revenue Account
 Series N/A

 1st Drawdown Allocation -
 2nd Maturing Principal Flow Send to Issuer
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Indenture Level Reserve Funds
General Fund (RES03)

Passbook (SEC01)

Security Description

 Type of Security Passbook
 Parity/Draw Option Value at Par
 Interest Accrual Date Jan  1, 2021
 Purchase Date Jan  1, 2021
 Par Amount 115,000,000.00
 Security Denomination 1,000.00
 Purchase Price 100.000000
 Interest Rate -
 Interest Frequency Semiannual
 First Interest Payment Date May  1, 2021
 Interest Day Basis 30/360
 Maturity Date May  1, 2051
 1st Interest Rate Rollover Provisions
 Rollover Date -
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Indenture Level Expenses
2021ABC Contribution (EXP04)

 Type of Expense Administrative
 Expense Calculation Method Non-calculated
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date Jan 21, 2021
 Expense Payment Frequency Annual
 Expense Calculation Frequency Annual
 Additional Expense Amount 271,003.55
 Expense Minimum -
 Expense Maximum -
 Terminate Expense After First Expense Date
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Indenture Level Expenses
Addl Basis Risk:30 bps (EXP05)

 Type of Expense Administrative
 Expense Calculation Method % of Bond Balance
 Expense Percent 0.300000%
    *Bond Component Some
     Balance Rounding Option N/A
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date May  1, 2021
 Expense Payment Frequency Semiannual
 Expense Calculation Frequency Semiannual
 Additional Expense Amount -
 Expense Minimum -
 Expense Maximum -
 Terminate Expense On Specified Date
    Specified Date Nov  2, 2021

Series Bond Selected

2001AA BON01 01AA-1 Tx VRDO NQ No
BON02 01AA-2 NAMT VR (I) No
BON10 xxx Sub Bond No
BON33 01AA-1 Tx UH VRDO NQ No

2002A BON03 02A-3 NAMT VR (I) No
BON07 xxx Sub Bond No

2002B BON03 02B-3 NAMT VR (I) No
BON04 xxx Sub Bond No
BON05 xx Mez Bond No

2014A BON01 Taxable Serials No
BON02 2027 Taxable Term No

2015A BON02 Serials No
BON05 PAC Bond No
BON06 Term Bond 2027 No

2015B BON02 2015B Serials No
2017A BON06 2017A Pass-Thru No
2017B BON01 17B-2 Serials No

BON02 17B-1 VRDO Yes
BON03 17B-2 PAC No

2017CDE BON01 17D Serials (AMT) No
BON04 17C Serials (NAMT) No
BON09 17C PAC (NAMT) No
BON11 17E VRDO (AMT) No

2018AB BON01 18A Serials (AMT) No
BON04 18B-1 Serials (NAMT) No
BON09 18B-2 VRDB (NAMT) (Cl II) No
BON12 18B-1 PAC (NAMT) No
BON13 18B-2 VRDB (NAMT) (Cl II) UH No

2018C_1 BON13 Serials No
BON14 Term 2033 No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Indenture Level Expenses
Addl Basis Risk:30 bps (EXP05)

Series Bond Selected

2018C_1 BON15 Term 2038 No
BON16 Term 2042 No
BON17 Prem PAC No

2018D BON32 08D Serials (Tax) No
2019ABC BON01 19A Serials (AMT) No

BON03 19B-1 Serials (TAX) No
BON07 19B-1 Term 2038 (TAX) No
BON12 19C PAC 4.25% (NAMT) No
BON13 19B-2 VRDO (TAX) No
BON14 19C PAC 4.75% (NAMT) No

2019DE BON04 19E Serials (NAMT) No
BON09 19D VRDB (AMT) Yes
BON12 19E PAC (NAMT) No
BON13 19E Term 2039 (NAMT) No

2019FG BON01 19F Serials (NAMT) No
BON03 19G-1 Serials (TAX) No
BON14 19G-1 2044 Term (TAX) No
BON15 19G-2 VRDB (TAX) No
BON16 19F PAC (NAMT) No
BON18 19G-1 PAC (TAX) No

2019HI BON03 19I-1 Serials (TAX) No
BON14 19I-1 2037 Term (TAX) No
BON15 19I-2 VRDB (TAX) No
BON16 19H PAC (NAMT) (Class III) No
BON17 19I-1 2034 Term (TAX) No

2019JKL BON01 19J Serials (AMT) No
BON03 19L-1 Serials (Cl II) (TAX) No
BON15 19L-2 VRDB (TAX) No
BON16 19K PAC (NAMT) No
BON18 19L-3 PAC (TAX) No
BON19 19K Serials (NAMT) No

2020ABC BON03 20C-1 Serials (TAX) No
BON15 20C-2 VRDB (TAX) Yes
BON16 20B PAC (NAMT) No
BON19 20A Serials (AMT) No
BON20 20C-1 Tm2033(TAX) No
BON21 20C-1 Tm2036(TAX) No
BON22 20B Serials (NAMT) No

2020DEF BON01 20D Serials (AMT) No
BON03 20F-1 Serials (TAX) No
BON15 20F-2 VRDB (TAX) No
BON16 20E PAC (NAMT) No
BON19 20E Serials (NAMT) No

2020GHI BON01 20G Serials (AMT) No
BON03 20I-1 Serials (TAX) No
BON15 20I-2 VRDB (TAX) No
BON16 20H PAC (NAMT) No
BON19 20H Serials (NAMT) No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Indenture Level Expenses
Addl Basis Risk:30 bps (EXP05)

Series Bond Selected

2020GHI BON20 20H Tm 2035 (NAMT) No
BON21 20H Tm 2038 (NAMT) No
BON22 20I-1 PAC (Taxable) No

2021ABC BON01 21A Serials (AMT) No
BON03 21C-1 Serials (TAX) No
BON15 21C-2 VRDB (TAX) No
BON16 21B PAC (NAMT) No
BON19 21B Serials (NAMT) No
BON23 21C-1 Tm 2036 (TAX) No
BON24 21C-1 Tm 2022 (TAX) No
BON25 21C-1 Tm 2023 (TAX) No
BON26 21C-1 Tm 2024 (TAX) No
BON27 21C-1 Tm 2025 (TAX) No
BON28 21C-1 Tm 2026 (TAX) No
BON29 21C-1 Tm 2027 (TAX) No
BON30 21C-1 Tm 2028 (TAX) No
BON31 21C-1 Tm 2029 (TAX) No
BON32 21C-1 Tm 2030 (TAX) No
BON33 21C-1 Tm 2031 (TAX) No

2021DEF BON01 21D Serials (AMT) No
BON16 21E PAC (NAMT) No
BON19 21E Serials (NAMT) No
BON23 21F Prem Pass Thru (TAX) No
BON24 21E 2036 Term No
BON26 21E 2042 Term No

2021GHIJ BON01 21G Serials (AMT) No
BON16 21H PAC (NAMT) No
BON19 21H Serials (NAMT) No
BON23 21J Prem Pass Thru (TAX) No
BON24 21H 2036 Term No
BON26 21H 2042 Term No
BON27 21I UH VRDO (TAX) (Cl II) No

2021KLM BON01 21K Serials (AMT) No
BON03 21M-1 Serials (TAX) No
BON15 21M-2 VRDB (TAX) No
BON16 21L PAC (NAMT) No
BON19 21L Serials (NAMT) No
BON23 21M-1 Tm 2036 (TAX) No

EXCESS BON01 xxx Sub Bond No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Indenture Level Expenses
2021DEF Contribution (EXP06)

 Type of Expense Administrative
 Expense Calculation Method Non-calculated
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date May 20, 2021
 Expense Payment Frequency Annual
 Expense Calculation Frequency Annual
 Additional Expense Amount 216,833.35
 Expense Minimum -
 Expense Maximum -
 Terminate Expense After First Expense Date
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Indenture Level Expenses
2021KLM Contribution (EXP07)

 Type of Expense Administrative
 Expense Calculation Method Non-calculated
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date Nov 18, 2021
 Expense Payment Frequency Annual
 Expense Calculation Frequency Annual
 Additional Expense Amount 254,700.00
 Expense Minimum -
 Expense Maximum -
 Terminate Expense After First Expense Date
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Expenses Excluded From Consolidation

Series Expense Exclude

2001AA EXP01 01AA-1 Swap Fixed No
EXP02 01AA-1 Float: Trgr 1 No
EXP03 01AA-1 Float: Trgr 2 No
EXP04 01AA-2 Swap Fixed No
EXP05 01AA-2 Float: Trgr 1 No
EXP06 01AA-2 Float: Trgr 2 No
EXP10 Liquidity (Sumitomo) 01AA-2 No
EXP11 Rmktg 01AA-1 No
EXP13 Basis Risk NAMT No
EXP14 Trustee Fee No
EXP30 Liquidity 01AA-1 No
EXP31 Rmktg 01AA-2 No
EXP32 Basis Risk Taxable No

2002A EXP01 02A-3 Swap Fixed No
EXP02 02A-3 Float: Trgr 1 No
EXP03 02A-3 Float: Trgr 2 No
EXP04 Liqdty 02A (FHLB) No
EXP06 Rmktg 02A-3 (GK Baum) No
EXP10 Basis Risk NAMT No
EXP11 Trustee Fee No
EXP12 Rebate No

2002B EXP01 02B-3 Swap Fixed No
EXP02 02B-3 Float: Trgr 1 No
EXP03 02B-3 Float: Trgr 2 No
EXP04 Liquidity (BAML) No
EXP05 Rmktg 02B (BAML) No
EXP08 Basis Risk NAMT No
EXP09 Trustee Fee No

2014A EXP01 Trustee No
2015A EXP12 Trustee Fee No
2015B EXP12 Trustee Fee No
2017A EXP01 Trustee No
2017B EXP03 Trustee No

EXP06 Remarketing Fee No
EXP07 Liquidity Fee No
EXP08 Basis Risk No

2017CDE EXP01 Trustee No
EXP06 17E Swap Fixed No
EXP07 17E Swap Variable No
EXP08 Rmktg No
EXP09 Basis Risk No
EXP10 Liquidity No

2018AB EXP01 Trustee No
EXP05 Liquidity No
EXP06 Remarketing No
EXP13 Basis Risk (NAMT) No
EXP14 18B-2 New Swap: Fixed Pmt No
EXP15 18B-2 New Swap: 70% 3M-LIBOR No

2018C_1 EXP01 Trustee No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Expenses Excluded From Consolidation

Series Expense Exclude

2018D EXP14 Trustee Fee No
2019ABC EXP01 Trustee No

EXP03 Liquidity No
EXP04 Remarketing No
EXP06 19B-2 Swap #1: Fixed Pmt No
EXP07 19B-2 Swap #1: Receipt: 1M LIBOR No
EXP08 Basis Risk (Tax VRDO) No
EXP09 19B-2 Swap #2: Fixed Pmt No
EXP10 19B-2 Swap #2: Receipt: 1M LIBOR No

2019DE EXP01 Trustee No
EXP05 Liquidity No
EXP06 Remarketing No
EXP07 19D Swap Fixed No
EXP08 19D Swap Variable No
EXP09 Basis Risk (AMT) No

2019FG EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 19G-2 Swap Fixed No
EXP07 19G-2 Swap Variable No
EXP10 Basis Risk (TAX) No

2019HI EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 19I-2 Swap Fixed No
EXP10 19I-2 Swap Var Receipt No
EXP11 Basis Risk (Taxable) No

2019JKL EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 19L-2 Swap Fixed No
EXP07 19L-2 Swap Variable No
EXP08 Basis Risk (Tax) No

2020ABC EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 20B-2 Swap Fixed No
EXP07 20B-2 Swap Variable No
EXP08 Basis Risk (Tax) No

2020DEF EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 20F-2 Swap Fixed No
EXP07 20F-2 Swap Variable No
EXP08 Basis Risk (Tax) No
EXP14 02C-3 Swap Fixed No
EXP15 02C-3 Swap Variable No

2020GHI EXP01 Trustee No
EXP03 Liquidity (TAX) No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Expenses Excluded From Consolidation

Series Expense Exclude

2020GHI EXP04 Remarketing No
EXP06 20I-2 Swap Fixed No
EXP07 20I-2 Swap Variable No
EXP08 Basis Risk (Tax) No

2021ABC EXP01 Trustee No
EXP02 G-Fee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP05 G-Fee (TAX) No
EXP06 21C-2 Swap Fixed No
EXP07 21C-2 Swap Variable No
EXP08 Basis Risk (Tax) No
EXP13 GNMA BS8558 (2020ABC Portion) P Out of TE No
EXP14 GNMA BS8558 (2020ABC Portion) Ppmt Out of TE No
EXP15 GNMA BS8558 (2020ABC Portion) P to Tax No
EXP16 GNMA BS8558 (2020ABC Portion) Ppmt to Tax No
EXP17 GNMA Part Out 0% Interest No

2021DEF EXP01 Trustee No
EXP02 G-Fee No
EXP05 G-Fee (TAX) No
EXP09 2nd Mortgage Loan Losses No
EXP10 GNMA BS8597 & BS8608 (2020DEF Portion) P Out of TE No
EXP11 GNMA BS8597 & BS8608(20DEF Portion) Ppmt Out of TE No
EXP12 GNMA BS8597 & BS8608 (2020DEF Portion) P to Tax No
EXP13 GNMA BS8597 & BS8608 (2020DEF Portion) Ppmt to Tax No
EXP14 TBA Hedge Losses No

2021GHIJ EXP01 Trustee No
EXP02 G-Fee No
EXP05 G-Fee (TAX) No
EXP09 2nd Mortgage Loan Losses No
EXP10 GNMA MBS (2020GHI Portion) P Out of TE No
EXP11 GNMA MBS (20GHI Portion) Ppmt Out of TE No
EXP12 GNMA MBS (2020GHI Portion) P to Tax No
EXP13 GNMA MBS (2020GHI Portion) Ppmt to Tax No
EXP14 TBA Hedge Losses No
EXP15 Liquidity (TAX) No
EXP16 Remarketing No

2021KLM EXP01 Trustee No
EXP02 G-Fee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP05 G-Fee (TAX) No
EXP06 21M-2 Swap Fixed No
EXP07 21M-2 Swap Variable No
EXP08 Basis Risk (Tax) No
EXP09 2nd Mortgage Loan Losses No
EXP10 PV of Servicing Fee No
EXP11 PV of Zeros No

EXCESS EXP23 02C-3 Swap Fixed No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Expenses Excluded From Consolidation

Series Expense Exclude

EXCESS EXP24 02C-3 Float: Trgr 1 No
EXP25 02C-3 Float: Trgr 2 No
EXP27 17-E Swap Fixed No
EXP28 17-E Float: 65%L+10 No
EXP39 02A-3 Swap Fixed No
EXP40 02A-3 Float: Trgr 1 No
EXP41 02A-3 Float: Trgr 2 No
EXP42 12A-1 Swap Fixed No
EXP43 12A-1 Float: Trgr 1 No
EXP44 12A-1 Float: Trgr 2 No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Series Overrides
Miscellaneous Overrides

Retain Surplus
Series After All Bonds Mature

2001AA No
2002A No
2002B No
2014A No
2015A No
2015B No
2017A No
2017B No
2017CDE No
2018AB No
2018C_1 No
2018D No
2019ABC No
2019DE No
2019FG No
2019HI No
2019JKL No
2020ABC No
2020DEF No
2020GHI No
2021ABC No
2021DEF No
2021GHIJ No
2021KLM No
EXCESS No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Indenture Level Rate Table
Hgh- SIFMA: VRDO (TBL01)

Change New
Date Rate

11/01/2020 0.09%
01/01/2022 1.65%
01/01/2023 3.20%
01/01/2024 4.76%
01/01/2025 6.32%
01/01/2026 7.88%
01/01/2031 7.54%
01/01/2032 7.20%
01/01/2033 6.86%
01/01/2034 6.53%
01/01/2035 6.19%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Indenture Level Rate Table
Hgh- LIBOR: VRDO (TBL02)

Change New
Date Rate

11/01/2020 0.120%
01/01/2022 2.196%
01/01/2023 4.272%
01/01/2024 6.348%
01/01/2025 8.424%
01/01/2026 10.500%
01/01/2031 10.050%
01/01/2032 9.600%
01/01/2033 9.150%
01/01/2034 8.700%
01/01/2035 8.250%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Indenture Level Rate Table
Hgh- SIFMA+0.15%: Triggrs (TBL03)

Change New
Date Rate

11/01/2020 0.24%
01/01/2022 -
01/01/2023 -
01/01/2024 -
01/01/2025 -
01/01/2026 -
01/01/2031 -
01/01/2032 -
01/01/2033 -
01/01/2034 -
01/01/2035 -
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Indenture Level Rate Table
Hgh- SIFMA+0.05%: Triggrs (TBL04)

Change New
Date Rate

11/01/2020 0.14%
01/01/2022 -
01/01/2023 -
01/01/2024 -
01/01/2025 -
01/01/2026 -
01/01/2031 -
01/01/2032 -
01/01/2033 -
01/01/2034 -
01/01/2035 -
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Indenture Level Rate Table
Hgh- LIBOR: Triggers (TBL05)

Change New
Date Rate

11/01/2020 -
01/01/2022 2.196%
01/01/2023 4.272%
01/01/2024 6.348%
01/01/2025 8.424%
01/01/2026 10.500%
01/01/2031 10.050%
01/01/2032 9.600%
01/01/2033 9.150%
01/01/2034 8.700%
01/01/2035 8.250%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Indenture Level Rate Table
Hgh- LIBOR+0.05% Swaps (TBL06)

Change New
Date Rate

11/01/2020 0.170%
01/01/2022 2.246%
01/01/2023 4.322%
01/01/2024 6.398%
01/01/2025 8.474%
01/01/2026 10.550%
01/01/2031 10.100%
01/01/2032 9.650%
01/01/2033 9.200%
01/01/2034 8.750%
01/01/2035 8.300%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Indenture Level Rate Table
Hgh- Reinvest Rates (TBL07)

Change New
Date Rate

11/01/2020 0.08%
01/01/2022 1.54%
01/01/2023 2.99%
01/01/2024 4.44%
01/01/2025 5.90%
01/01/2026 7.35%
01/01/2031 7.04%
01/01/2032 6.72%
01/01/2033 6.41%
01/01/2034 6.09%
01/01/2035 5.78%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Indenture Level Rate Table
Low- SIFMA: VRDO (TBL08)

Change New
Date Rate

11/01/2020 0.2625%
01/01/2022 0.2625%
01/01/2023 0.2625%
01/01/2024 0.7875%
01/01/2025 0.7875%
01/01/2026 0.7125%
01/01/2027 1.4250%
01/01/2028 1.4250%
01/01/2029 1.4250%
01/01/2030 1.4250%
01/01/2031 1.9000%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Indenture Level Rate Table
Low- LIBOR: VRDO (TBL09)

Change New
Date Rate

11/01/2020 0.25%
01/01/2022 0.25%
01/01/2023 0.25%
01/01/2024 0.75%
01/01/2025 0.75%
01/01/2026 0.75%
01/01/2027 1.50%
01/01/2028 1.50%
01/01/2029 1.50%
01/01/2030 1.50%
01/01/2031 2.00%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Indenture Level Rate Table
Low- SIFMA+0.15%: Triggrs (TBL10)

Change New
Date Rate

11/01/2020 0.4125%
01/01/2022 0.4125%
01/01/2023 0.4125%
01/01/2024 0.9375%
01/01/2025 0.9375%
01/01/2026 0.8625%
01/01/2027 1.5750%
01/01/2028 1.5750%
01/01/2029 1.5750%
01/01/2030 1.5750%
01/01/2031 2.0500%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Indenture Level Rate Table
Low- SIFMA+0.05%: Triggrs (TBL11)

Change New
Date Rate

11/01/2020 0.3125%
01/01/2022 0.3125%
01/01/2023 0.3125%
01/01/2024 0.8375%
01/01/2025 0.8375%
01/01/2026 0.7625%
01/01/2027 1.4750%
01/01/2028 1.4750%
01/01/2029 1.4750%
01/01/2030 1.4750%
01/01/2031 1.9500%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Indenture Level Rate Table
Low- LIBOR: Triggers (TBL12)

Change
Date

11/01/2020
01/01/2022
01/01/2023
01/01/2024
01/01/2025
01/01/2026
01/01/2027
01/01/2028
01/01/2029
01/01/2030
01/01/2031
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Indenture Level Rate Table
Low- LIBOR+0.05% Swaps (TBL13)

Change New
Date Rate

11/01/2020 0.30%
01/01/2022 0.30%
01/01/2023 0.30%
01/01/2024 0.80%
01/01/2025 0.80%
01/01/2026 0.80%
01/01/2027 1.55%
01/01/2028 1.55%
01/01/2029 1.55%
01/01/2030 1.55%
01/01/2031 2.05%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Indenture Level Rate Table
Low- Reinvest Rates (TBL14)

Change New
Date Rate

11/01/2020 0.18%
01/01/2022 0.18%
01/01/2023 0.18%
01/01/2024 0.53%
01/01/2025 0.53%
01/01/2026 0.53%
01/01/2027 1.05%
01/01/2028 1.05%
01/01/2029 1.05%
01/01/2030 1.05%
01/01/2031 1.40%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Miscellaneous

 Present Value of Indenture Reserve Taps/Replen
    Date Nov  1, 2020
    Rate 1.0000000%
    Compounding Frequency Semiannual
    Print proof report No
 Present Value of External Distribution
    Date Nov  1, 2020
    Rate 1.0000000%
    Compounding Frequency Semiannual
   Print proof report No
First Parity Display Date May  1, 2021
Parity Display Frequency Semiannual
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Reporting Options

Issuer Title
Add to Default Title
Single Family Mortgage Bonds

Report Alignment Date May  1, 2019

Report
Series Bond Group Report Group Text

2001AA BON01 01AA-1 Tx VRDO NQ 1 Class I
BON02 01AA-2 NAMT VR (I) 1 Class I
BON10 xxx Sub Bond 1 Class I
BON33 01AA-1 Tx UH VRDO NQ 1 Class I

2002A BON03 02A-3 NAMT VR (I) 1 Class I
BON07 xxx Sub Bond 1 Class I

2002B BON03 02B-3 NAMT VR (I) 1 Class I
BON04 xxx Sub Bond 1 Class I
BON05 xx Mez Bond 1 Class I

2014A BON01 Taxable Serials 1 Class I
BON02 2027 Taxable Term 1 Class I

2015A BON02 Serials 1 Class I
BON05 PAC Bond 1 Class I
BON06 Term Bond 2027 1 Class I

2015B BON02 2015B Serials 1 Class I
2017A BON06 2017A Pass-Thru 1 Class I
2017B BON01 17B-2 Serials 2 Class II

BON02 17B-1 VRDO 2 Class II
BON03 17B-2 PAC 2 Class II

2017CDE BON01 17D Serials (AMT) 1 Class I
BON04 17C Serials (NAMT) 1 Class I
BON09 17C PAC (NAMT) 1 Class I
BON11 17E VRDO (AMT) 1 Class I

2018AB BON01 18A Serials (AMT) 1 Class I
BON04 18B-1 Serials (NAMT) 1 Class I
BON09 18B-2 VRDB (NAMT) (Cl II) 2 Class II
BON12 18B-1 PAC (NAMT) 1 Class I
BON13 18B-2 VRDB (NAMT) (Cl II) UH 2 Class II

2018C_1 BON13 Serials 1 Class I
BON14 Term 2033 1 Class I
BON15 Term 2038 1 Class I
BON16 Term 2042 1 Class I
BON17 Prem PAC 1 Class I

2018D BON32 08D Serials (Tax) 1 Class I
2019ABC BON01 19A Serials (AMT) 1 Class I

BON03 19B-1 Serials (TAX) 1 Class I
BON07 19B-1 Term 2038 (TAX) 1 Class I
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Reporting Options

Report
Series Bond Group Report Group Text

2019ABC BON12 19C PAC 4.25% (NAMT) 1 Class I
BON13 19B-2 VRDO (TAX) 1 Class I
BON14 19C PAC 4.75% (NAMT) 1 Class I

2019DE BON04 19E Serials (NAMT) 1 Class I
BON09 19D VRDB (AMT) 1 Class I
BON12 19E PAC (NAMT) 1 Class I
BON13 19E Term 2039 (NAMT) 1 Class I

2019FG BON01 19F Serials (NAMT) 1 Class I
BON03 19G-1 Serials (TAX) 1 Class I
BON14 19G-1 2044 Term (TAX) 1 Class I
BON15 19G-2 VRDB (TAX) 1 Class I
BON16 19F PAC (NAMT) 1 Class I
BON18 19G-1 PAC (TAX) 1 Class I

2019HI BON03 19I-1 Serials (TAX) 1 Class I
BON14 19I-1 2037 Term (TAX) 1 Class I
BON15 19I-2 VRDB (TAX) 1 Class I
BON16 19H PAC (NAMT) (Class III) 3 Class III
BON17 19I-1 2034 Term (TAX) 1 Class I

2019JKL BON01 19J Serials (AMT) 1 Class I
BON03 19L-1 Serials (Cl II) (TAX) 2 Class II
BON15 19L-2 VRDB (TAX) 1 Class I
BON16 19K PAC (NAMT) 1 Class I
BON18 19L-3 PAC (TAX) 1 Class I
BON19 19K Serials (NAMT) 1 Class I

2020ABC BON03 20C-1 Serials (TAX) 1 Class I
BON15 20C-2 VRDB (TAX) 1 Class I
BON16 20B PAC (NAMT) 1 Class I
BON19 20A Serials (AMT) 1 Class I
BON20 20C-1 Tm2033(TAX) 1 Class I
BON21 20C-1 Tm2036(TAX) 1 Class I
BON22 20B Serials (NAMT) 1 Class I

2020DEF BON01 20D Serials (AMT) 1 Class I
BON03 20F-1 Serials (TAX) 1 Class I
BON15 20F-2 VRDB (TAX) 1 Class I
BON16 20E PAC (NAMT) 1 Class I
BON19 20E Serials (NAMT) 1 Class I

2020GHI BON01 20G Serials (AMT) 1 Class I
BON03 20I-1 Serials (TAX) 1 Class I
BON15 20I-2 VRDB (TAX) 1 Class I
BON16 20H PAC (NAMT) 1 Class I
BON19 20H Serials (NAMT) 1 Class I
BON20 20H Tm 2035 (NAMT) 1 Class I
BON21 20H Tm 2038 (NAMT) 1 Class I
BON22 20I-1 PAC (Taxable) 1 Class I

2021ABC BON01 21A Serials (AMT) 1 Class I
BON03 21C-1 Serials (TAX) 1 Class I
BON15 21C-2 VRDB (TAX) 1 Class I
BON16 21B PAC (NAMT) 1 Class I
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Reporting Options

Report
Series Bond Group Report Group Text

2021ABC BON19 21B Serials (NAMT) 1 Class I
BON23 21C-1 Tm 2036 (TAX) 1 Class I
BON24 21C-1 Tm 2022 (TAX) 1 Class I
BON25 21C-1 Tm 2023 (TAX) 1 Class I
BON26 21C-1 Tm 2024 (TAX) 1 Class I
BON27 21C-1 Tm 2025 (TAX) 1 Class I
BON28 21C-1 Tm 2026 (TAX) 1 Class I
BON29 21C-1 Tm 2027 (TAX) 1 Class I
BON30 21C-1 Tm 2028 (TAX) 1 Class I
BON31 21C-1 Tm 2029 (TAX) 1 Class I
BON32 21C-1 Tm 2030 (TAX) 1 Class I
BON33 21C-1 Tm 2031 (TAX) 1 Class I

2021DEF BON01 21D Serials (AMT) 1 Class I
BON16 21E PAC (NAMT) 1 Class I
BON19 21E Serials (NAMT) 1 Class I
BON23 21F Prem Pass Thru (TAX) 1 Class I
BON24 21E 2036 Term 1 Class I
BON26 21E 2042 Term 1 Class I

2021GHIJ BON01 21G Serials (AMT) 1 Class I
BON16 21H PAC (NAMT) 1 Class I
BON19 21H Serials (NAMT) 1 Class I
BON23 21J Prem Pass Thru (TAX) 1 Class I
BON24 21H 2036 Term 1 Class I
BON26 21H 2042 Term 1 Class I
BON27 21I UH VRDO (TAX) (Cl II) 2 Class II

2021KLM BON01 21K Serials (AMT) 1 Class I
BON03 21M-1 Serials (TAX) 1 Class I
BON15 21M-2 VRDB (TAX) 1 Class I
BON16 21L PAC (NAMT) 1 Class I
BON19 21L Serials (NAMT) 1 Class I
BON23 21M-1 Tm 2036 (TAX) 1 Class I

EXCESS BON01 xxx Sub Bond 1 Class I

Report
Series Reserve Fund Group Report Group Text

2001AA RES01 Debt Service Reserve 1 Debt Service Reserve
2002A RES01 Debt Service Reserve 1 Debt Service Reserve
2002B RES01 Debt Service Reserve 1 Debt Service Reserve
2014A RES01 DSRF 1 Debt Service Reserve
2015A RES01 Debt Service Reserve 1 Debt Service Reserve
2015B RES01 Debt Service Reserve 1 Debt Service Reserve
2017B RES01 DSRF 1 Debt Service Reserve
2017CDE RES01 DSRF 1 Debt Service Reserve
2018AB RES02 DSRF 1 Debt Service Reserve
2018D RES01 Debt Service Reserve 1 Debt Service Reserve
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Reporting Options

Report
Series Reserve Fund Group Report Group Text

2019DE RES02 DSRF 1 Debt Service Reserve
2019JKL RES01 DSRF 1 Debt Service Reserve
2020DEF RES01 DSRF 1 Debt Service Reserve
EXCESS RES01 Debt Service Reserve -

Include Aggregate FHA Ins Premiums No
Include Aggregate Paying Agent Fees No
Include Aggregate Non-Cashflow Bond Related No
Include Aggregate Non-Cashflow Loan Related No
Include Total Expenses No

Report
Series Expense Group Report Group Text

2001AA EXP01 01AA-1 Swap Fixed 1 Swap Fixed Payment
EXP02 01AA-1 Float: Trgr 1 2 Swap Receipt
EXP03 01AA-1 Float: Trgr 2 2 Swap Receipt
EXP04 01AA-2 Swap Fixed 1 Swap Fixed Payment
EXP05 01AA-2 Float: Trgr 1 2 Swap Receipt
EXP06 01AA-2 Float: Trgr 2 2 Swap Receipt
EXP10 Liquidity (Sumitomo) 01AA-2 3 Liquidity
EXP11 Rmktg 01AA-1 4 Remarketing
EXP13 Basis Risk NAMT 5 Basis Risk
EXP14 Trustee Fee 6 Trustee
EXP30 Liquidity 01AA-1 3 Liquidity
EXP31 Rmktg 01AA-2 4 Remarketing
EXP32 Basis Risk Taxable 5 Basis Risk

2002A EXP01 02A-3 Swap Fixed 1 Swap Fixed Payment
EXP02 02A-3 Float: Trgr 1 2 Swap Receipt
EXP03 02A-3 Float: Trgr 2 2 Swap Receipt
EXP04 Liqdty 02A (FHLB) 3 Liquidity
EXP06 Rmktg 02A-3 (GK Baum) 4 Remarketing
EXP10 Basis Risk NAMT 5 Basis Risk
EXP11 Trustee Fee 6 Trustee
EXP12 Rebate 7 Rebate

2002B EXP01 02B-3 Swap Fixed 1 Swap Fixed Payment
EXP02 02B-3 Float: Trgr 1 2 Swap Receipt
EXP03 02B-3 Float: Trgr 2 2 Swap Receipt
EXP04 Liquidity (BAML) 3 Liquidity
EXP05 Rmktg 02B (BAML) 4 Remarketing
EXP08 Basis Risk NAMT 5 Basis Risk
EXP09 Trustee Fee 6 Trustee

2014A EXP01 Trustee 6 Trustee
2015A EXP12 Trustee Fee 6 Trustee
2015B EXP12 Trustee Fee 6 Trustee
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Reporting Options

Report
Series Expense Group Report Group Text

2017A EXP01 Trustee 6 Trustee
2017B EXP03 Trustee 6 Trustee

EXP06 Remarketing Fee 4 Remarketing
EXP07 Liquidity Fee 3 Liquidity
EXP08 Basis Risk 5 Basis Risk

2017CDE EXP01 Trustee 6 Trustee
EXP06 17E Swap Fixed 1 Swap Fixed Payment
EXP07 17E Swap Variable 2 Swap Receipt
EXP08 Rmktg 4 Remarketing
EXP09 Basis Risk 5 Basis Risk
EXP10 Liquidity 3 Liquidity

2018AB EXP01 Trustee 6 Trustee
EXP05 Liquidity 3 Liquidity
EXP06 Remarketing 4 Remarketing
EXP13 Basis Risk (NAMT) 5 Basis Risk
EXP14 18B-2 New Swap: Fixed Pmt 1 Swap Fixed Payment
EXP15 18B-2 New Swap: 70% 3M-LIBOR 2 Swap Receipt

2018C_1 EXP01 Trustee 6 Trustee
2018D EXP14 Trustee Fee 6 Trustee
2019ABC EXP01 Trustee 6 Trustee

EXP03 Liquidity 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 19B-2 Swap #1: Fixed Pmt 1 Swap Fixed Payment
EXP07 19B-2 Swap #1: Receipt: 1M LIBOR 2 Swap Receipt
EXP08 Basis Risk (Tax VRDO) 5 Basis Risk
EXP09 19B-2 Swap #2: Fixed Pmt 1 Swap Fixed Payment
EXP10 19B-2 Swap #2: Receipt: 1M LIBOR 2 Swap Receipt

2019DE EXP01 Trustee 6 Trustee
EXP05 Liquidity 3 Liquidity
EXP06 Remarketing 4 Remarketing
EXP07 19D Swap Fixed 1 Swap Fixed Payment
EXP08 19D Swap Variable 2 Swap Receipt
EXP09 Basis Risk (AMT) 5 Basis Risk

2019FG EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 19G-2 Swap Fixed 1 Swap Fixed Payment
EXP07 19G-2 Swap Variable 2 Swap Receipt
EXP10 Basis Risk (TAX) 2 Swap Receipt

2019HI EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 19I-2 Swap Fixed 1 Swap Fixed Payment
EXP10 19I-2 Swap Var Receipt 2 Swap Receipt
EXP11 Basis Risk (Taxable) 5 Basis Risk

2019JKL EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Reporting Options

Report
Series Expense Group Report Group Text

2019JKL EXP06 19L-2 Swap Fixed 1 Swap Fixed Payment
EXP07 19L-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk

2020ABC EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 20B-2 Swap Fixed 1 Swap Fixed Payment
EXP07 20B-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk

2020DEF EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 20F-2 Swap Fixed 1 Swap Fixed Payment
EXP07 20F-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk
EXP14 02C-3 Swap Fixed 1 Swap Fixed Payment
EXP15 02C-3 Swap Variable 2 Swap Receipt

2020GHI EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 20I-2 Swap Fixed 1 Swap Fixed Payment
EXP07 20I-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk

2021ABC EXP01 Trustee 6 Trustee
EXP02 G-Fee -
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP05 G-Fee (TAX) -
EXP06 21C-2 Swap Fixed 1 Swap Fixed Payment
EXP07 21C-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk
EXP13 GNMA BS8558 (2020ABC Portion) P Out of TE -
EXP14 GNMA BS8558 (2020ABC Portion) Ppmt Out of TE -
EXP15 GNMA BS8558 (2020ABC Portion) P to Tax -
EXP16 GNMA BS8558 (2020ABC Portion) Ppmt to Tax -
EXP17 GNMA Part Out 0% Interest -

2021DEF EXP01 Trustee 6 Trustee
EXP02 G-Fee -
EXP05 G-Fee (TAX) -
EXP09 2nd Mortgage Loan Losses -
EXP10 GNMA BS8597 & BS8608 (2020DEF Portion) P Out of TE -
EXP11 GNMA BS8597 & BS8608(20DEF Portion) Ppmt Out of TE -
EXP12 GNMA BS8597 & BS8608 (2020DEF Portion) P to Tax -
EXP13 GNMA BS8597 & BS8608 (2020DEF Portion) Ppmt to Tax -
EXP14 TBA Hedge Losses -

2021GHIJ EXP01 Trustee 6 Trustee
EXP02 G-Fee -
EXP05 G-Fee (TAX) -
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Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / 600% PSA

Reporting Options

Report
Series Expense Group Report Group Text

2021GHIJ EXP09 2nd Mortgage Loan Losses -
EXP10 GNMA MBS (2020GHI Portion) P Out of TE -
EXP11 GNMA MBS (20GHI Portion) Ppmt Out of TE -
EXP12 GNMA MBS (2020GHI Portion) P to Tax -
EXP13 GNMA MBS (2020GHI Portion) Ppmt to Tax -
EXP14 TBA Hedge Losses -
EXP15 Liquidity (TAX) 3 Liquidity
EXP16 Remarketing 4 Remarketing

2021KLM EXP01 Trustee 6 Trustee
EXP02 G-Fee -
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP05 G-Fee (TAX) -
EXP06 21M-2 Swap Fixed 1 Swap Fixed Payment
EXP07 21M-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk
EXP09 2nd Mortgage Loan Losses -
EXP10 PV of Servicing Fee -
EXP11 PV of Zeros -

EXCESS EXP23 02C-3 Swap Fixed 1 Swap Fixed Payment
EXP24 02C-3 Float: Trgr 1 2 Swap Receipt
EXP25 02C-3 Float: Trgr 2 2 Swap Receipt
EXP27 17-E Swap Fixed 1 Swap Fixed Payment
EXP28 17-E Float: 65%L+10 2 Swap Receipt
EXP39 02A-3 Swap Fixed 1 Swap Fixed Payment
EXP40 02A-3 Float: Trgr 1 2 Swap Receipt
EXP41 02A-3 Float: Trgr 2 2 Swap Receipt
EXP42 12A-1 Swap Fixed 1 Swap Fixed Payment
EXP43 12A-1 Float: Trgr 1 2 Swap Receipt
EXP44 12A-1 Float: Trgr 2 2 Swap Receipt

Display
Series Description Order

2001AA 2001 Series AA 1
2002A 2002 Series A 2
2002B 2002 Series B 3
2014A 2014 Series A 9
2015A 2015 Series A 10
2015B 2015 Series B 11
2017A 2017 Series A 12
2017B 2017 Series B 13
2017CDE 2017 Series CDE 14
2018AB 2018 Series AB 15
2018C_1 2018 Series C 16
2018D 2018 Series D 17
2019ABC 2019 Series ABC 18
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Consolidated Cashflows

Low Rates / 600% PSA

Reporting Options

Display
Series Description Order

2019DE 2019 Series DE 19
2019FG 2019 Series FG 20
2019HI 2019 Series HI 21
2019JKL 2019 Series JKL 22
2020ABC 2020 Series ABC 23
2020DEF 2020 Series DEF 24
2020GHI 2020 Series GHI 25
2021ABC 2021 Series ABC - Closing 26
2021DEF Closing Cash Flows 27
2021GHIJ Closing Cash Flows 28
2021KLM Preliminary Cash Flows 29
EXCESS SF Surplus Acct 40
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Forecast Assumptions

 Scenario Title Bank Bonds / Low Rates
Type of Run Normal
Calculate Accrued Values No
Terminate Bonds N/A
Beginning Forecast Period Begin on Specified Date
     Specified Date Dec 31, 2020
Terminate Cashflow Forecast When Bonds & Loans are Retired
Terminate Series Cashflow When Bonds & Loans are Retired
    *Apply to All Series Yes
*Change Prepayment Method No
 Change loans originated after specified Date No
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Loan Assumptions

Loan Delivery Prepayment Loan Default
Series Portfolio Percent Percent Loss? Factor

2001AA POR01 1sts - 124 (0 bps) 100% 25% Yes 100%
POR05 1sts - 124 (30bps) 100% 25% Yes 100%
POR11 1sts - NQ 165 (30bps) 100% 25% Yes 100%

2002A POR01 1sts - 127 (30bps) 100% 25% Yes 100%
POR02 1sts - 127 (0bps) 100% 25% Yes 100%

2002B POR02 1sts - 131 (30bps) 100% 25% Yes 100%
2014A POR01 1sts - 177 (30 bps) 100% 25% Yes 100%
2015A POR01 1sts - 178 (30bps) 100% 25% Yes 100%
2015B POR01 1sts - 179 (30bps) 100% 25% Yes 100%
2017A POR14 2017A GNMA MBS (in Revenue Fund) 100% 25% Yes 100%
2017B POR01 1sts - 184 (0 bp svc) 100% 25% Yes 100%

POR03 2017B GNMA MBS (in Revenue Fund) 100% 25% Yes 100%
POR04 1sts - 184 (30 bp svc) 100% 25% Yes 100%

2017CDE POR01 GNMA - 1sts (.404% Servicing) 100% 25% Yes 100%
POR02 GNMA - 1sts (.483% Servicing) 100% 25% Yes 100%
POR03 GNMA - 1sts (.5% Servicing) 100% 25% Yes 100%
POR04 GNMA - 1sts (.443% Servicing) 100% 25% Yes 100%
POR05 GNMA - 1sts (.487% Servicing) 100% 25% Yes 100%
POR07 1sts - 186 (30 bp svc) 100% 25% Yes 100%
POR08 1sts - 186 (0 bp svc) 100% 25% Yes 100%
POR10 GNMA - 1sts (.5% Servicing) 100% 25% Yes 100%
POR11 GNMA - 1sts (.50% Servicing) 100% 25% Yes 100%
POR12 GNMA - 1sts (.481% Servicing) 100% 25% Yes 100%
POR13 GNMA - 1sts (.50% Servicing) 100% 25% Yes 100%
POR14 GNMA - 1sts (.308% Servicing) 100% 25% Yes 100%

2018AB POR36 1sts - 188 (30 bp svc) 100% 25% Yes 100%
POR37 1sts - 188 (0 bp svc) 100% 25% Yes 100%
POR50 GNMA 4.00% BD0501 (Interest Out) 100% 25% Yes 100%
POR51 GNMA 4.50% BD0506 (part w 17CDE) 100% 25% Yes 100%
POR52 GNMA 4.00% BD0508 (Interest Out) 100% 25% Yes 100%
POR53 GNMA 4.50% BD0509 100% 25% Yes 100%
POR54 GNMA 4.50% BD0510 (50% Interest Out) 100% 25% Yes 100%
POR55 GNMA 4.50% [Pool #] (Interest Out) 100% 25% Yes 100%
POR56 GNMA 4.0% AY0551 (part in from 17CDE) 100% 25% Yes 100%
POR57 GNMA 4.0% AY0560 (part in from 17CDE) 100% 25% Yes 100%
POR58 GNMA 4.50% BD0518 100% 25% Yes 100%
POR59 GNMA 4.50% BD0520 100% 25% Yes 100%
POR60 GNMA 4.50% BK7175 100% 25% Yes 100%
POR61 GNMA 4.50% AY0551 100% 25% Yes 100%
POR62 GNMA 4.50% AY0560 100% 25% Yes 100%
POR63 GNMA BD0519 100% 25% Yes 100%
POR64 GNMA BM9706 100% 25% Yes 100%

2018C_1 POR10 GNMA 4.50% BD0529 100% 25% Yes 100%
POR11 GNMA 4.50% BD0530 100% 25% Yes 100%
POR12 GNMA 4.50% BD0547 (Interest Out) (FUTURE 2019) 100% 25% Yes 100%
POR14 GNMA 4.50% BD0538 100% 25% Yes 100%
POR15 GNMA 4.50% BD0546 100% 25% Yes 100%
POR16 GNMA 4.50% BD0548 (Interest Out) 100% 25% Yes 100%
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Loan Assumptions

Loan Delivery Prepayment Loan Default
Series Portfolio Percent Percent Loss? Factor

2018C_1 POR17 GNMA 4.50% BD0566 (Interest Out) 100% 25% Yes 100%
POR18 GNMA 4.50% BK7186 100% 25% Yes 100%
POR19 GNMA 4.50% BK7197 100% 25% Yes 100%
POR20 GNMA 4.50% BM7905 100% 25% Yes 100%

2018D POR23 08A: 1sts - NQ 190 (30bps) 100% 25% Yes 100%
POR24 03B: 1sts - 190 (30bps) 100% 25% Yes 100%
POR25 12A: 1sts - 190 (30bps) 100% 25% Yes 100%
POR27 1sts - 190 (0bps) 100% 25% Yes 100%

2019ABC POR01 1sts (w/ 2nds) GNMA BD0574 100% 25% Yes 100%
POR05 1sts (w/ 2nds) GNMA BK7165 100% 25% Yes 100%
POR06 1sts (w/ 2nds) Future GNMAs 100% 25% Yes 100%
POR07 1sts (w/ 2nds) GNMA BK7166 100% 25% Yes 100%
POR08 1sts (w/ 2nds) GNMA BK7167 100% 25% Yes 100%
POR09 1sts (w/ 2nds) GNMA BK7173 100% 25% Yes 100%

2019DE POR12 Tfd Loans - 1sts (30 bps) 100% 25% Yes 100%
POR14 Tfd Loans - 1sts (0.000%) 100% 25% Yes 100%
POR15 GNMA 4.50% BK7175 (part w 18AB) 100% 25% Yes 100%
POR16 GNMA 4.50% BK7186 (part w 18C) 100% 25% Yes 100%
POR17 GNMA 4.50% BK7197 (part w 18C) 100% 25% Yes 100%
POR18 GNMA 4.00% BK7176 -- Par (Non-Purp Interest Out) 100% 25% Yes 100%
POR19 GNMA 4.00% BK7187 -- Par (Non-Purp Interest Out) 100% 25% Yes 100%
POR20 GNMA 4.50% BK7193 100% 25% Yes 100%
POR21 GNMA 4.50% BK7185 100% 25% Yes 100%
POR22 GNMA 4.00% BD0501 (part in from 18AB) 100% 25% Yes 100%
POR23 GNMA 4.00% BD0508 (part in from 18AB) 100% 25% Yes 100%
POR24 GNMA 4.00% BD0510 (part in from 18AB) 100% 25% Yes 100%
POR25 GNMA 4.00% BD0518 (part in from 18AB) 100% 25% Yes 100%
POR26 GNMA 4.00% BD0520 (part in from 18AB) 100% 25% Yes 100%
POR27 GNMA 4.50% BD0547 (part in from 18C) 100% 25% Yes 100%
POR29 GNMA 4.50% BM9757 100% 25% Yes 100%
POR30 GNMA 4.50% BK7205 100% 25% Yes 100%
POR31 GNMA 4.50% BM9707 100% 25% Yes 100%
POR32 GNMA 4.50% BM9740 100% 25% Yes 100%
POR33 GNMA 4.50% BK7174 100% 25% Yes 100%
POR34 GNMA 4.50% (Non-Purp Interest Out) 100% 25% Yes 100%
POR35 GNMA 3.50% BS1739 -- Par (Non-Purp Interest Out) 100% 25% Yes 100%
POR36 GNMA 2.50% BS1751 100% 25% Yes 100%

2019FG POR04 GNMA BK7195 62.5bps 100% 25% Yes 100%
POR10 GNMA BK7204 62.5bps 100% 25% Yes 100%
POR11 GNMA BK7205 62.5bps (Part in 19DE) 100% 25% Yes 100%
POR12 GNMA BK7206 62.5bps 100% 25% Yes 100%
POR13 GNMA BM9660 48.8bps (Part out 20DEF) 100% 25% Yes 100%
POR14 GNMA BM9661 60.4bps (Part out 20DEF) 100% 25% Yes 100%
POR15 GNMA BM9662 57.8bps 100% 25% Yes 100%
POR16 GNMA BM9663 62.5bps (Part out 20DEF) 100% 25% Yes 100%
POR17 GNMA BM9673 62.5bps 100% 25% Yes 100%
POR19 GNMA 4.50% BK7174 (part in 19DE) 100% 25% Yes 100%
POR21 GNMA BS8481 25.5bps (Part out 20DEF) 100% 25% Yes 100%
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Colorado Housing and Finance Authority
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Consolidated Cashflows

Bank Bonds / Low Rates

Loan Assumptions

Loan Delivery Prepayment Loan Default
Series Portfolio Percent Percent Loss? Factor

2019FG POR22 GNMA BS8527 50bps (Part out 20GHI) 100% 25% Yes 100%
POR23 GNMA BS8526 50.4bps (Part out 20GHI) 100% 25% Yes 100%

2019HI POR12 GNMA 4.50% BK7194 (part in from 19DE) 100% 25% Yes 100%
POR13 GNMA 4.50% BK7196 (part in from 19DE) 100% 25% Yes 100%
POR14 GNMA 4.50% BK7204 (part in from 19DE) 100% 25% Yes 100%
POR15 GNMA 4.50% BM9707 100% 25% Yes 100%
POR16 GNMA BM9711 100% 25% Yes 100%
POR17 GNMA BM9731 100% 25% Yes 100%
POR18 GNMA BM9733 100% 25% Yes 100%
POR19 GNMA BM9688 (Part w 2020GHI) 100% 25% Yes 100%
POR20 GNMA BM9729 100% 25% Yes 100%
POR21 GNMA BM9741 100% 25% Yes 100%
POR22 GNMA BM9732 100% 25% Yes 100%
POR23 GNMA BM9730 (Part w 2020GHI) 100% 25% Yes 100%
POR24 GNMA BS8511 (Part out 2020GHI) 100% 25% Yes 100%
POR25 GNMA BS8521 (Part out 2020GHI) 100% 25% Yes 100%
POR26 GNMA 2.00% BS8542 100% 25% Yes 100%

2019JKL POR04 GNMA BM9740 62.5bps (Part in 19DE) 100% 25% Yes 100%
POR05 GNMA BM9742 62.5bps 100% 25% Yes 100%
POR10 13B Tfd Lns: 1sts 100% 25% Yes 100%
POR12 GNMA BK7176 61.9bps (Part in 19DE) 100% 25% Yes 100%
POR13 GNMA BM9756 100% 25% Yes 100%
POR14 GNMA BM9758 100% 25% Yes 100%
POR15 GNMA BS1711 100% 25% Yes 100%
POR17 GNMA BS1725 65.2bps 100% 25% Yes 100%
POR18 GNMA BS1726 34.0bps 100% 25% Yes 100%
POR19 GNMA BS1724 54.6bps 100% 25% Yes 100%
POR21 GNMA BK7187 59.5bps (Part in 19DE) 100% 25% Yes 100%
POR22 GNMA BS1738 62.5bps 100% 25% Yes 100%

2020ABC POR04 GNMA BS1739 73.2bps (Part in 19DE) 100% 25% Yes 100%
POR06 GNMA BS1737 64.2bps Non-Purpose 100% 25% Yes 100%
POR12 GNMA 4.50% BK7185 (Part in 19DE) 100% 25% Yes 100%
POR14 GNMA BS8434 37.5bps Non-Purpose 100% 25% Yes 100%
POR15 GNMA BS8435 43.2 bps Non-Purpose 100% 25% Yes 100%
POR16 GNMA BS8436 29 bps Non-Purpose 100% 25% Yes 100%
POR17 GNMA BS8449 36.9 bps Non-Purpose 100% 25% Yes 100%
POR18 GNMA BS8451 26.1 bps Non-Purpose 100% 25% Yes 100%

2020DEF POR05 GNMA 3.064% BS8495 56.4bps 100% 25% Yes 100%
POR08 GNMA 3.250% BS8467 25.0bps 100% 25% Yes 100%
POR14 GNMA 4.00% BM9660 (part in 19FG) 100% 25% Yes 100%
POR15 GNMA 4.50% BM9661 (part in 19FG) 100% 25% Yes 100%
POR16 GNMA 4.50% BM9663 (part in 19FG) 100% 25% Yes 100%
POR18 GNMA 3.022% BS8510 52.2bps 100% 25% Yes 100%
POR19 GNMA 3.255% BS8481 25.5bps (part w 19F) 100% 25% Yes 100%
POR20 GNMA 3.255% BS8496 25.5bps 100% 25% Yes 100%
POR21 20DEF / 02C Tfd Lns 100% 25% Yes 100%

2020GHI POR12 GNMA 4.00% BM9730 25.0bps (part w 19HI) 100% 25% Yes 100%
POR13 GNMA 2.5% BS8511 52.0bps (Part w 19HI) 100% 25% Yes 100%
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Loan Assumptions

Loan Delivery Prepayment Loan Default
Series Portfolio Percent Percent Loss? Factor

2020GHI POR14 GNMA 2.5% BS8527 50.0bps (Part w 19FG) 100% 25% Yes 100%
POR15 GNMA 2.5% BS8526 52.0bps (Part in 19FG) 100% 25% Yes 100%
POR16 GNMA 4.0% BM9688 26.5bps (Part w 19HI) 100% 25% Yes 100%
POR17 GNMA 2.0% BS8521 25.0bps (Part w 19HI) 100% 25% Yes 100%
POR18 GNMA 2.5% BS8545 25.0bps 100% 25% Yes 100%
POR19 GNMA 2.5% BS8544 25.0bps 100% 25% Yes 100%
POR20 GNMA 2.5% BS8543 25.0bps 100% 25% Yes 100%
POR21 GNMA 2.5% BS8558 45.6 bps 100% 25% Yes 100%

2021ABC1 POR04 GNMA BS8558 40.2bps (Part w 20ABC) 100% 25% Yes 100%
POR06 GNMA [       ] 37.5bps 100% 25% Yes 100%
POR08 GNMA [Feb] 37.5bps Non-Purpose 100% 25% Yes 100%
POR09 Part Out - GNMA [Feb 2021] 37.5bps 100% 25% Yes 100%
POR12 GNMA BS8434 (part in from 20ABC) 100% 25% Yes 100%
POR13 GNMA BS8435 (part in from 20ABC) 100% 25% Yes 100%
POR14 GNMA BS8436 (part in from 20ABC) 100% 25% Yes 100%
POR15 GNMA BS8449 (part in from 20ABC) 100% 25% Yes 100%
POR16 GNMA BS8451 (part in from 20ABC) 100% 25% Yes 100%
POR17 Part Out - GNMA [Mar 2021] 37.5bps 100% 25% Yes 100%
POR18 Part Out - GNMA CE1942 [Jun 2021] 52.2bps 100% 25% Yes 100%

2021DEF POR04 GNMA BS8597 45bps (Part w 20DEF) 100% 25% Yes 100%
POR05 GNMA [       ] 45bps 100% 25% Yes 100%
POR09 Zeros Out - GNMA [           ] 45bps 100% 25% Yes 100%
POR11 Zeros In - GNMA [           ] 45bps 100% 25% Yes 100%
POR12 GNMA BS8496 (part in from 20DEF) 100% 25% Yes 100%
POR13 GNMA BS8608 47.7bps (Part w 20DEF) 100% 25% Yes 100%

2021GHIJ POR04 GNMA CE1943 53.6bps (Part w 20GH) 100% 25% Yes 100%
POR05 GNMA [       ] 50.0bps 100% 25% Yes 100%
POR09 Zeros Out - GNMA [           ] 50.0bps 100% 25% Yes 100%
POR11 Zeros In - GNMA [           ] 50.0bps 100% 25% Yes 100%
POR12 GNMA BS8534 (part in from 20GH) 100% 25% Yes 100%
POR13 GNMA CE1955 50.5bps (Part w 20GH) 100% 25% Yes 100%
POR14 GNMA CE1970 48.8bps (Part w 20GH) 100% 25% Yes 100%

2021KLM POR04 GNMA [       ] 50bps (Part w 21ABC) 100% 25% Yes 100%
POR05 GNMA [       ] 50bps 100% 25% Yes 100%
POR06 GNMA [       ] 50bps 100% 25% Yes 100%
POR08 GNMA [       ] 50bps 100% 25% Yes 100%
POR09 Zeros Out - GNMA [           ] 50bps 100% 25% Yes 100%
POR11 Zeros In - GNMA [           ] 39.0bps 100% 25% Yes 100%

EXCESS POR05 1sts - 176 (30 bps) 100% 25% Yes 100%
POR06 GNMA MBS in Revenue Fund 100% 25% Yes 100%
POR09 FHLMC MBS in Revenue Fund 100% 25% Yes 100%
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Loan Assumptions

Loan FHA Deb./Payout Pmt
Series Portfolio Default Lag

2001AA POR01 1sts - 124 (0 bps) N/A 29
POR05 1sts - 124 (30bps) N/A 29
POR11 1sts - NQ 165 (30bps) N/A 29

2002A POR01 1sts - 127 (30bps) N/A 29
POR02 1sts - 127 (0bps) N/A 29

2002B POR02 1sts - 131 (30bps) N/A 29
2014A POR01 1sts - 177 (30 bps) N/A 29
2015A POR01 1sts - 178 (30bps) N/A 29
2015B POR01 1sts - 179 (30bps) N/A 29
2017A POR14 2017A GNMA MBS (in Revenue Fund) N/A 29
2017B POR01 1sts - 184 (0 bp svc) N/A 29

POR03 2017B GNMA MBS (in Revenue Fund) N/A 29
POR04 1sts - 184 (30 bp svc) N/A 29

2017CDE POR01 GNMA - 1sts (.404% Servicing) N/A 29
POR02 GNMA - 1sts (.483% Servicing) N/A 29
POR03 GNMA - 1sts (.5% Servicing) N/A 29
POR04 GNMA - 1sts (.443% Servicing) N/A 29
POR05 GNMA - 1sts (.487% Servicing) N/A 29
POR07 1sts - 186 (30 bp svc) N/A 29
POR08 1sts - 186 (0 bp svc) N/A 29
POR10 GNMA - 1sts (.5% Servicing) N/A 29
POR11 GNMA - 1sts (.50% Servicing) N/A 29
POR12 GNMA - 1sts (.481% Servicing) N/A 29
POR13 GNMA - 1sts (.50% Servicing) N/A 29
POR14 GNMA - 1sts (.308% Servicing) N/A 29

2018AB POR36 1sts - 188 (30 bp svc) N/A 29
POR37 1sts - 188 (0 bp svc) N/A 29
POR50 GNMA 4.00% BD0501 (Interest Out) N/A 29
POR51 GNMA 4.50% BD0506 (part w 17CDE) N/A 29
POR52 GNMA 4.00% BD0508 (Interest Out) N/A 29
POR53 GNMA 4.50% BD0509 N/A 29
POR54 GNMA 4.50% BD0510 (50% Interest Out) N/A 29
POR55 GNMA 4.50% [Pool #] (Interest Out) N/A 29
POR56 GNMA 4.0% AY0551 (part in from 17CDE) N/A 29
POR57 GNMA 4.0% AY0560 (part in from 17CDE) N/A 29
POR58 GNMA 4.50% BD0518 N/A 29
POR59 GNMA 4.50% BD0520 N/A 29
POR60 GNMA 4.50% BK7175 N/A 29
POR61 GNMA 4.50% AY0551 N/A 29
POR62 GNMA 4.50% AY0560 N/A 29
POR63 GNMA BD0519 N/A 29
POR64 GNMA BM9706 N/A 29

2018C_1 POR10 GNMA 4.50% BD0529 N/A 29
POR11 GNMA 4.50% BD0530 N/A 29
POR12 GNMA 4.50% BD0547 (Interest Out) (FUTURE 2019) N/A 29
POR14 GNMA 4.50% BD0538 N/A 29
POR15 GNMA 4.50% BD0546 N/A 29
POR16 GNMA 4.50% BD0548 (Interest Out) N/A 29
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Loan Assumptions

Loan FHA Deb./Payout Pmt
Series Portfolio Default Lag

2018C_1 POR17 GNMA 4.50% BD0566 (Interest Out) N/A 29
POR18 GNMA 4.50% BK7186 N/A 29
POR19 GNMA 4.50% BK7197 N/A 29
POR20 GNMA 4.50% BM7905 N/A 29

2018D POR23 08A: 1sts - NQ 190 (30bps) N/A 29
POR24 03B: 1sts - 190 (30bps) N/A 29
POR25 12A: 1sts - 190 (30bps) N/A 29
POR27 1sts - 190 (0bps) N/A 29

2019ABC POR01 1sts (w/ 2nds) GNMA BD0574 N/A 29
POR05 1sts (w/ 2nds) GNMA BK7165 N/A 29
POR06 1sts (w/ 2nds) Future GNMAs N/A 29
POR07 1sts (w/ 2nds) GNMA BK7166 N/A 29
POR08 1sts (w/ 2nds) GNMA BK7167 N/A 29
POR09 1sts (w/ 2nds) GNMA BK7173 N/A 29

2019DE POR12 Tfd Loans - 1sts (30 bps) N/A 29
POR14 Tfd Loans - 1sts (0.000%) N/A 29
POR15 GNMA 4.50% BK7175 (part w 18AB) N/A 29
POR16 GNMA 4.50% BK7186 (part w 18C) N/A 29
POR17 GNMA 4.50% BK7197 (part w 18C) N/A 29
POR18 GNMA 4.00% BK7176 -- Par (Non-Purp Interest Out) N/A 29
POR19 GNMA 4.00% BK7187 -- Par (Non-Purp Interest Out) N/A 29
POR20 GNMA 4.50% BK7193 N/A 29
POR21 GNMA 4.50% BK7185 N/A 29
POR22 GNMA 4.00% BD0501 (part in from 18AB) N/A 29
POR23 GNMA 4.00% BD0508 (part in from 18AB) N/A 29
POR24 GNMA 4.00% BD0510 (part in from 18AB) N/A 29
POR25 GNMA 4.00% BD0518 (part in from 18AB) N/A 29
POR26 GNMA 4.00% BD0520 (part in from 18AB) N/A 29
POR27 GNMA 4.50% BD0547 (part in from 18C) N/A 29
POR29 GNMA 4.50% BM9757 N/A 29
POR30 GNMA 4.50% BK7205 N/A 29
POR31 GNMA 4.50% BM9707 N/A 29
POR32 GNMA 4.50% BM9740 N/A 29
POR33 GNMA 4.50% BK7174 N/A 29
POR34 GNMA 4.50% (Non-Purp Interest Out) N/A 29
POR35 GNMA 3.50% BS1739 -- Par (Non-Purp Interest Out) N/A 29
POR36 GNMA 2.50% BS1751 N/A 29

2019FG POR04 GNMA BK7195 62.5bps N/A 29
POR10 GNMA BK7204 62.5bps N/A 29
POR11 GNMA BK7205 62.5bps (Part in 19DE) N/A 29
POR12 GNMA BK7206 62.5bps N/A 29
POR13 GNMA BM9660 48.8bps (Part out 20DEF) N/A 29
POR14 GNMA BM9661 60.4bps (Part out 20DEF) N/A 29
POR15 GNMA BM9662 57.8bps N/A 29
POR16 GNMA BM9663 62.5bps (Part out 20DEF) N/A 29
POR17 GNMA BM9673 62.5bps N/A 29
POR19 GNMA 4.50% BK7174 (part in 19DE) N/A 29
POR21 GNMA BS8481 25.5bps (Part out 20DEF) N/A 29
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Loan Assumptions

Loan FHA Deb./Payout Pmt
Series Portfolio Default Lag

2019FG POR22 GNMA BS8527 50bps (Part out 20GHI) N/A 29
POR23 GNMA BS8526 50.4bps (Part out 20GHI) N/A 29

2019HI POR12 GNMA 4.50% BK7194 (part in from 19DE) N/A 29
POR13 GNMA 4.50% BK7196 (part in from 19DE) N/A 29
POR14 GNMA 4.50% BK7204 (part in from 19DE) N/A 29
POR15 GNMA 4.50% BM9707 N/A 29
POR16 GNMA BM9711 N/A 29
POR17 GNMA BM9731 N/A 29
POR18 GNMA BM9733 N/A 29
POR19 GNMA BM9688 (Part w 2020GHI) N/A 29
POR20 GNMA BM9729 N/A 29
POR21 GNMA BM9741 N/A 29
POR22 GNMA BM9732 N/A 29
POR23 GNMA BM9730 (Part w 2020GHI) N/A 29
POR24 GNMA BS8511 (Part out 2020GHI) N/A 29
POR25 GNMA BS8521 (Part out 2020GHI) N/A 29
POR26 GNMA 2.00% BS8542 N/A 29

2019JKL POR04 GNMA BM9740 62.5bps (Part in 19DE) N/A 29
POR05 GNMA BM9742 62.5bps N/A 29
POR10 13B Tfd Lns: 1sts N/A 29
POR12 GNMA BK7176 61.9bps (Part in 19DE) N/A 29
POR13 GNMA BM9756 N/A 29
POR14 GNMA BM9758 N/A 29
POR15 GNMA BS1711 N/A 29
POR17 GNMA BS1725 65.2bps N/A 29
POR18 GNMA BS1726 34.0bps N/A 29
POR19 GNMA BS1724 54.6bps N/A 29
POR21 GNMA BK7187 59.5bps (Part in 19DE) N/A 29
POR22 GNMA BS1738 62.5bps N/A 29

2020ABC POR04 GNMA BS1739 73.2bps (Part in 19DE) N/A 29
POR06 GNMA BS1737 64.2bps Non-Purpose N/A 29
POR12 GNMA 4.50% BK7185 (Part in 19DE) N/A 29
POR14 GNMA BS8434 37.5bps Non-Purpose N/A 29
POR15 GNMA BS8435 43.2 bps Non-Purpose N/A 29
POR16 GNMA BS8436 29 bps Non-Purpose N/A 29
POR17 GNMA BS8449 36.9 bps Non-Purpose N/A 29
POR18 GNMA BS8451 26.1 bps Non-Purpose N/A 29

2020DEF POR05 GNMA 3.064% BS8495 56.4bps N/A 29
POR08 GNMA 3.250% BS8467 25.0bps N/A 29
POR14 GNMA 4.00% BM9660 (part in 19FG) N/A 29
POR15 GNMA 4.50% BM9661 (part in 19FG) N/A 29
POR16 GNMA 4.50% BM9663 (part in 19FG) N/A 29
POR18 GNMA 3.022% BS8510 52.2bps N/A 29
POR19 GNMA 3.255% BS8481 25.5bps (part w 19F) N/A 29
POR20 GNMA 3.255% BS8496 25.5bps N/A 29
POR21 20DEF / 02C Tfd Lns N/A 29

2020GHI POR12 GNMA 4.00% BM9730 25.0bps (part w 19HI) N/A 29
POR13 GNMA 2.5% BS8511 52.0bps (Part w 19HI) N/A 29
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Loan Assumptions

Loan FHA Deb./Payout Pmt
Series Portfolio Default Lag

2020GHI POR14 GNMA 2.5% BS8527 50.0bps (Part w 19FG) N/A 29
POR15 GNMA 2.5% BS8526 52.0bps (Part in 19FG) N/A 29
POR16 GNMA 4.0% BM9688 26.5bps (Part w 19HI) N/A 29
POR17 GNMA 2.0% BS8521 25.0bps (Part w 19HI) N/A 29
POR18 GNMA 2.5% BS8545 25.0bps N/A 29
POR19 GNMA 2.5% BS8544 25.0bps N/A 29
POR20 GNMA 2.5% BS8543 25.0bps N/A 29
POR21 GNMA 2.5% BS8558 45.6 bps N/A 29

2021ABC1 POR04 GNMA BS8558 40.2bps (Part w 20ABC) N/A 29
POR06 GNMA [       ] 37.5bps N/A 29
POR08 GNMA [Feb] 37.5bps Non-Purpose N/A 29
POR09 Part Out - GNMA [Feb 2021] 37.5bps N/A 29
POR12 GNMA BS8434 (part in from 20ABC) N/A 29
POR13 GNMA BS8435 (part in from 20ABC) N/A 29
POR14 GNMA BS8436 (part in from 20ABC) N/A 29
POR15 GNMA BS8449 (part in from 20ABC) N/A 29
POR16 GNMA BS8451 (part in from 20ABC) N/A 29
POR17 Part Out - GNMA [Mar 2021] 37.5bps N/A 29
POR18 Part Out - GNMA CE1942 [Jun 2021] 52.2bps N/A 29

2021DEF POR04 GNMA BS8597 45bps (Part w 20DEF) N/A 29
POR05 GNMA [       ] 45bps N/A 29
POR09 Zeros Out - GNMA [           ] 45bps N/A 29
POR11 Zeros In - GNMA [           ] 45bps N/A 29
POR12 GNMA BS8496 (part in from 20DEF) N/A 29
POR13 GNMA BS8608 47.7bps (Part w 20DEF) N/A 29

2021GHIJ POR04 GNMA CE1943 53.6bps (Part w 20GH) N/A 29
POR05 GNMA [       ] 50.0bps N/A 29
POR09 Zeros Out - GNMA [           ] 50.0bps N/A 29
POR11 Zeros In - GNMA [           ] 50.0bps N/A 29
POR12 GNMA BS8534 (part in from 20GH) N/A 29
POR13 GNMA CE1955 50.5bps (Part w 20GH) N/A 29
POR14 GNMA CE1970 48.8bps (Part w 20GH) N/A 29

2021KLM POR04 GNMA [       ] 50bps (Part w 21ABC) N/A 29
POR05 GNMA [       ] 50bps N/A 29
POR06 GNMA [       ] 50bps N/A 29
POR08 GNMA [       ] 50bps N/A 29
POR09 Zeros Out - GNMA [           ] 50bps N/A 29
POR11 Zeros In - GNMA [           ] 39.0bps N/A 29

EXCESS POR05 1sts - 176 (30 bps) N/A 29
POR06 GNMA MBS in Revenue Fund N/A 29
POR09 FHLMC MBS in Revenue Fund N/A 29
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Loan Assumptions

Loan Loans are
Series Portfolio Originated

2001AA POR01 1sts - 124 (0 bps) As Scheduled
POR05 1sts - 124 (30bps) As Scheduled
POR11 1sts - NQ 165 (30bps) As Scheduled

2002A POR01 1sts - 127 (30bps) As Scheduled
POR02 1sts - 127 (0bps) As Scheduled

2002B POR02 1sts - 131 (30bps) As Scheduled
2014A POR01 1sts - 177 (30 bps) As Scheduled
2015A POR01 1sts - 178 (30bps) As Scheduled
2015B POR01 1sts - 179 (30bps) As Scheduled
2017A POR14 2017A GNMA MBS (in Revenue Fund) As Scheduled
2017B POR01 1sts - 184 (0 bp svc) As Scheduled

POR03 2017B GNMA MBS (in Revenue Fund) As Scheduled
POR04 1sts - 184 (30 bp svc) As Scheduled

2017CDE POR01 GNMA - 1sts (.404% Servicing) As Scheduled
POR02 GNMA - 1sts (.483% Servicing) As Scheduled
POR03 GNMA - 1sts (.5% Servicing) As Scheduled
POR04 GNMA - 1sts (.443% Servicing) As Scheduled
POR05 GNMA - 1sts (.487% Servicing) As Scheduled
POR07 1sts - 186 (30 bp svc) As Scheduled
POR08 1sts - 186 (0 bp svc) As Scheduled
POR10 GNMA - 1sts (.5% Servicing) As Scheduled
POR11 GNMA - 1sts (.50% Servicing) As Scheduled
POR12 GNMA - 1sts (.481% Servicing) As Scheduled
POR13 GNMA - 1sts (.50% Servicing) As Scheduled
POR14 GNMA - 1sts (.308% Servicing) As Scheduled

2018AB POR36 1sts - 188 (30 bp svc) As Scheduled
POR37 1sts - 188 (0 bp svc) As Scheduled
POR50 GNMA 4.00% BD0501 (Interest Out) As Scheduled
POR51 GNMA 4.50% BD0506 (part w 17CDE) As Scheduled
POR52 GNMA 4.00% BD0508 (Interest Out) As Scheduled
POR53 GNMA 4.50% BD0509 As Scheduled
POR54 GNMA 4.50% BD0510 (50% Interest Out) As Scheduled
POR55 GNMA 4.50% [Pool #] (Interest Out) As Scheduled
POR56 GNMA 4.0% AY0551 (part in from 17CDE) As Scheduled
POR57 GNMA 4.0% AY0560 (part in from 17CDE) As Scheduled
POR58 GNMA 4.50% BD0518 As Scheduled
POR59 GNMA 4.50% BD0520 As Scheduled
POR60 GNMA 4.50% BK7175 As Scheduled
POR61 GNMA 4.50% AY0551 As Scheduled
POR62 GNMA 4.50% AY0560 As Scheduled
POR63 GNMA BD0519 As Scheduled
POR64 GNMA BM9706 As Scheduled

2018C_1 POR10 GNMA 4.50% BD0529 As Scheduled
POR11 GNMA 4.50% BD0530 As Scheduled
POR12 GNMA 4.50% BD0547 (Interest Out) (FUTURE 2019) As Scheduled
POR14 GNMA 4.50% BD0538 As Scheduled
POR15 GNMA 4.50% BD0546 As Scheduled
POR16 GNMA 4.50% BD0548 (Interest Out) As Scheduled
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Loan Assumptions

Loan Loans are
Series Portfolio Originated

2018C_1 POR17 GNMA 4.50% BD0566 (Interest Out) As Scheduled
POR18 GNMA 4.50% BK7186 As Scheduled
POR19 GNMA 4.50% BK7197 As Scheduled
POR20 GNMA 4.50% BM7905 As Scheduled

2018D POR23 08A: 1sts - NQ 190 (30bps) As Scheduled
POR24 03B: 1sts - 190 (30bps) As Scheduled
POR25 12A: 1sts - 190 (30bps) As Scheduled
POR27 1sts - 190 (0bps) As Scheduled

2019ABC POR01 1sts (w/ 2nds) GNMA BD0574 As Scheduled
POR05 1sts (w/ 2nds) GNMA BK7165 As Scheduled
POR06 1sts (w/ 2nds) Future GNMAs As Scheduled
POR07 1sts (w/ 2nds) GNMA BK7166 As Scheduled
POR08 1sts (w/ 2nds) GNMA BK7167 As Scheduled
POR09 1sts (w/ 2nds) GNMA BK7173 As Scheduled

2019DE POR12 Tfd Loans - 1sts (30 bps) As Scheduled
POR14 Tfd Loans - 1sts (0.000%) As Scheduled
POR15 GNMA 4.50% BK7175 (part w 18AB) As Scheduled
POR16 GNMA 4.50% BK7186 (part w 18C) As Scheduled
POR17 GNMA 4.50% BK7197 (part w 18C) As Scheduled
POR18 GNMA 4.00% BK7176 -- Par (Non-Purp Interest Out) As Scheduled
POR19 GNMA 4.00% BK7187 -- Par (Non-Purp Interest Out) As Scheduled
POR20 GNMA 4.50% BK7193 As Scheduled
POR21 GNMA 4.50% BK7185 As Scheduled
POR22 GNMA 4.00% BD0501 (part in from 18AB) As Scheduled
POR23 GNMA 4.00% BD0508 (part in from 18AB) As Scheduled
POR24 GNMA 4.00% BD0510 (part in from 18AB) As Scheduled
POR25 GNMA 4.00% BD0518 (part in from 18AB) As Scheduled
POR26 GNMA 4.00% BD0520 (part in from 18AB) As Scheduled
POR27 GNMA 4.50% BD0547 (part in from 18C) As Scheduled
POR29 GNMA 4.50% BM9757 As Scheduled
POR30 GNMA 4.50% BK7205 As Scheduled
POR31 GNMA 4.50% BM9707 As Scheduled
POR32 GNMA 4.50% BM9740 As Scheduled
POR33 GNMA 4.50% BK7174 As Scheduled
POR34 GNMA 4.50% (Non-Purp Interest Out) As Scheduled
POR35 GNMA 3.50% BS1739 -- Par (Non-Purp Interest Out) As Scheduled
POR36 GNMA 2.50% BS1751 As Scheduled

2019FG POR04 GNMA BK7195 62.5bps As Scheduled
POR10 GNMA BK7204 62.5bps As Scheduled
POR11 GNMA BK7205 62.5bps (Part in 19DE) As Scheduled
POR12 GNMA BK7206 62.5bps As Scheduled
POR13 GNMA BM9660 48.8bps (Part out 20DEF) As Scheduled
POR14 GNMA BM9661 60.4bps (Part out 20DEF) As Scheduled
POR15 GNMA BM9662 57.8bps As Scheduled
POR16 GNMA BM9663 62.5bps (Part out 20DEF) As Scheduled
POR17 GNMA BM9673 62.5bps As Scheduled
POR19 GNMA 4.50% BK7174 (part in 19DE) As Scheduled
POR21 GNMA BS8481 25.5bps (Part out 20DEF) As Scheduled
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Loan Assumptions

Loan Loans are
Series Portfolio Originated

2019FG POR22 GNMA BS8527 50bps (Part out 20GHI) As Scheduled
POR23 GNMA BS8526 50.4bps (Part out 20GHI) As Scheduled

2019HI POR12 GNMA 4.50% BK7194 (part in from 19DE) As Scheduled
POR13 GNMA 4.50% BK7196 (part in from 19DE) As Scheduled
POR14 GNMA 4.50% BK7204 (part in from 19DE) As Scheduled
POR15 GNMA 4.50% BM9707 As Scheduled
POR16 GNMA BM9711 As Scheduled
POR17 GNMA BM9731 As Scheduled
POR18 GNMA BM9733 As Scheduled
POR19 GNMA BM9688 (Part w 2020GHI) As Scheduled
POR20 GNMA BM9729 As Scheduled
POR21 GNMA BM9741 As Scheduled
POR22 GNMA BM9732 As Scheduled
POR23 GNMA BM9730 (Part w 2020GHI) As Scheduled
POR24 GNMA BS8511 (Part out 2020GHI) As Scheduled
POR25 GNMA BS8521 (Part out 2020GHI) As Scheduled
POR26 GNMA 2.00% BS8542 As Scheduled

2019JKL POR04 GNMA BM9740 62.5bps (Part in 19DE) As Scheduled
POR05 GNMA BM9742 62.5bps As Scheduled
POR10 13B Tfd Lns: 1sts As Scheduled
POR12 GNMA BK7176 61.9bps (Part in 19DE) As Scheduled
POR13 GNMA BM9756 As Scheduled
POR14 GNMA BM9758 As Scheduled
POR15 GNMA BS1711 As Scheduled
POR17 GNMA BS1725 65.2bps As Scheduled
POR18 GNMA BS1726 34.0bps As Scheduled
POR19 GNMA BS1724 54.6bps As Scheduled
POR21 GNMA BK7187 59.5bps (Part in 19DE) As Scheduled
POR22 GNMA BS1738 62.5bps As Scheduled

2020ABC POR04 GNMA BS1739 73.2bps (Part in 19DE) As Scheduled
POR06 GNMA BS1737 64.2bps Non-Purpose As Scheduled
POR12 GNMA 4.50% BK7185 (Part in 19DE) As Scheduled
POR14 GNMA BS8434 37.5bps Non-Purpose As Scheduled
POR15 GNMA BS8435 43.2 bps Non-Purpose As Scheduled
POR16 GNMA BS8436 29 bps Non-Purpose As Scheduled
POR17 GNMA BS8449 36.9 bps Non-Purpose As Scheduled
POR18 GNMA BS8451 26.1 bps Non-Purpose As Scheduled

2020DEF POR05 GNMA 3.064% BS8495 56.4bps As Scheduled
POR08 GNMA 3.250% BS8467 25.0bps As Scheduled
POR14 GNMA 4.00% BM9660 (part in 19FG) As Scheduled
POR15 GNMA 4.50% BM9661 (part in 19FG) As Scheduled
POR16 GNMA 4.50% BM9663 (part in 19FG) As Scheduled
POR18 GNMA 3.022% BS8510 52.2bps As Scheduled
POR19 GNMA 3.255% BS8481 25.5bps (part w 19F) As Scheduled
POR20 GNMA 3.255% BS8496 25.5bps As Scheduled
POR21 20DEF / 02C Tfd Lns As Scheduled

2020GHI POR12 GNMA 4.00% BM9730 25.0bps (part w 19HI) As Scheduled
POR13 GNMA 2.5% BS8511 52.0bps (Part w 19HI) As Scheduled
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Loan Assumptions

Loan Loans are
Series Portfolio Originated

2020GHI POR14 GNMA 2.5% BS8527 50.0bps (Part w 19FG) As Scheduled
POR15 GNMA 2.5% BS8526 52.0bps (Part in 19FG) As Scheduled
POR16 GNMA 4.0% BM9688 26.5bps (Part w 19HI) As Scheduled
POR17 GNMA 2.0% BS8521 25.0bps (Part w 19HI) As Scheduled
POR18 GNMA 2.5% BS8545 25.0bps As Scheduled
POR19 GNMA 2.5% BS8544 25.0bps As Scheduled
POR20 GNMA 2.5% BS8543 25.0bps As Scheduled
POR21 GNMA 2.5% BS8558 45.6 bps As Scheduled

2021ABC1 POR04 GNMA BS8558 40.2bps (Part w 20ABC) As Scheduled
POR06 GNMA [       ] 37.5bps As Scheduled
POR08 GNMA [Feb] 37.5bps Non-Purpose As Scheduled
POR09 Part Out - GNMA [Feb 2021] 37.5bps As Scheduled
POR12 GNMA BS8434 (part in from 20ABC) As Scheduled
POR13 GNMA BS8435 (part in from 20ABC) As Scheduled
POR14 GNMA BS8436 (part in from 20ABC) As Scheduled
POR15 GNMA BS8449 (part in from 20ABC) As Scheduled
POR16 GNMA BS8451 (part in from 20ABC) As Scheduled
POR17 Part Out - GNMA [Mar 2021] 37.5bps As Scheduled
POR18 Part Out - GNMA CE1942 [Jun 2021] 52.2bps As Scheduled

2021DEF POR04 GNMA BS8597 45bps (Part w 20DEF) As Scheduled
POR05 GNMA [       ] 45bps As Scheduled
POR09 Zeros Out - GNMA [           ] 45bps As Scheduled
POR11 Zeros In - GNMA [           ] 45bps As Scheduled
POR12 GNMA BS8496 (part in from 20DEF) As Scheduled
POR13 GNMA BS8608 47.7bps (Part w 20DEF) As Scheduled

2021GHIJ POR04 GNMA CE1943 53.6bps (Part w 20GH) As Scheduled
POR05 GNMA [       ] 50.0bps As Scheduled
POR09 Zeros Out - GNMA [           ] 50.0bps As Scheduled
POR11 Zeros In - GNMA [           ] 50.0bps As Scheduled
POR12 GNMA BS8534 (part in from 20GH) As Scheduled
POR13 GNMA CE1955 50.5bps (Part w 20GH) As Scheduled
POR14 GNMA CE1970 48.8bps (Part w 20GH) As Scheduled

2021KLM POR04 GNMA [       ] 50bps (Part w 21ABC) As Scheduled
POR05 GNMA [       ] 50bps As Scheduled
POR06 GNMA [       ] 50bps As Scheduled
POR08 GNMA [       ] 50bps As Scheduled
POR09 Zeros Out - GNMA [           ] 50bps As Scheduled
POR11 Zeros In - GNMA [           ] 39.0bps As Scheduled

EXCESS POR05 1sts - 176 (30 bps) As Scheduled
POR06 GNMA MBS in Revenue Fund As Scheduled
POR09 FHLMC MBS in Revenue Fund As Scheduled
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Select Series For Yield Calculation

Include in
Series Description Yield Calc

2001AA 2001 Series AA No
2002A 2002 Series A No
2002B 2002 Series B No
2014A 2014 Series A No
2015A 2015 Series A No
2015B 2015 Series B No
2017A 2017 Series A No
2017B 2017 Series B No
2017CDE 2017 Series CDE No
2018AB 2018 Series AB No
2018C_1 2018 Series C No
2018D 2018 Series D No
2019ABC 2019 Series ABC No
2019DE 2019 Series DE No
2019FG 2019 Series FG No
2019HI 2019 Series HI No
2019JKL 2019 Series JKL No
2020ABC 2020 Series ABC No
2020DEF 2020 Series DEF No
2020GHI 2020 Series GHI No
2021ABC1 2021 Series ABC - Post-Closing No
2021DEF Closing Cash Flows No
2021GHIJ Closing Cash Flows No
2021KLM Preliminary Cash Flows No
EXCESS SF Surplus Acct No

Series Rate Table Override

Override Rate Tables Yes

Series Rate Table Override

Series Rate Table Override With

2001AA TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
TBL04 SIFMA+0.15%: Triggrs TBL10: Low- SIFMA+0.15%: Triggrs
TBL05 SIFMA+0.05%: Triggrs TBL11: Low- SIFMA+0.05%: Triggrs
TBL06 LIBOR: Triggers TBL12: Low- LIBOR: Triggers
TBL07 LIBOR+0.05% Swaps TBL13: Low- LIBOR+0.05% Swaps
TBL08 Reinvest Rates TBL14: Low- Reinvest Rates

2002A TBL01 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL02 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Series Rate Table Override

Series Rate Table Override With

2002A TBL03 SIFMA+0.15%: Triggrs TBL10: Low- SIFMA+0.15%: Triggrs
TBL04 SIFMA+0.05%: Triggrs TBL11: Low- SIFMA+0.05%: Triggrs
TBL05 LIBOR: Triggers TBL12: Low- LIBOR: Triggers
TBL06 LIBOR+0.05% Swaps TBL13: Low- LIBOR+0.05% Swaps
TBL07 Reinvest Rates TBL14: Low- Reinvest Rates

2002B TBL01 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL02 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
TBL03 SIFMA+0.15%: Triggrs TBL10: Low- SIFMA+0.15%: Triggrs
TBL04 SIFMA+0.05%: Triggrs TBL11: Low- SIFMA+0.05%: Triggrs
TBL05 LIBOR: Triggers TBL12: Low- LIBOR: Triggers
TBL06 LIBOR+0.05% Swaps TBL13: Low- LIBOR+0.05% Swaps
TBL07 Reinvest Rates TBL14: Low- Reinvest Rates

2014A TBL01 Reinvest Rates TBL14: Low- Reinvest Rates
2015A TBL07 Reinvest Rates TBL14: Low- Reinvest Rates
2015B TBL07 Reinvest Rates TBL14: Low- Reinvest Rates
2017A TBL01 S&P Reinvest Min TBL14: Low- Reinvest Rates
2017B TBL02 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

TBL03 Reinvest Rates TBL14: Low- Reinvest Rates
2017CDE TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates

TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
TBL04 LIBOR: Swap TBL09: Low- LIBOR: VRDO

2018AB TBL01 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL02 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
TBL03 SIFMA+0.15%: Triggrs TBL10: Low- SIFMA+0.15%: Triggrs
TBL04 SIFMA+0.05%: Triggrs TBL11: Low- SIFMA+0.05%: Triggrs
TBL05 LIBOR: Triggers TBL12: Low- LIBOR: Triggers
TBL06 LIBOR+0.05% Swaps TBL13: Low- LIBOR+0.05% Swaps
TBL07 Reinvest Rates TBL14: Low- Reinvest Rates
TBL08 LIBOR: Swap TBL09: Low- LIBOR: VRDO

2018C_1 TBL04 Reinvestment Rate TBL14: Low- Reinvest Rates
2018D TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO

TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
TBL04 SIFMA+0.15%: Triggrs TBL10: Low- SIFMA+0.15%: Triggrs
TBL05 SIFMA+0.05%: Triggrs TBL11: Low- SIFMA+0.05%: Triggrs
TBL06 LIBOR: Triggers TBL12: Low- LIBOR: Triggers
TBL07 LIBOR+0.05% Swaps TBL13: Low- LIBOR+0.05% Swaps
TBL08 Reinvest Rates TBL14: Low- Reinvest Rates

2019ABC TBL01 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
TBL02 Reinvest Rates TBL14: Low- Reinvest Rates

2019DE TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
TBL04 LIBOR: Swap TBL09: Low- LIBOR: VRDO

2019FG TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

2019HI TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Series Rate Table Override

Series Rate Table Override With

2019HI TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
2019JKL TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates

TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

2020ABC TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

2020DEF TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

2020GHI TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

2021ABC1 TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

2021DEF TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

2021GHIJ TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

2021KLM TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

EXCESS TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
TBL04 SIFMA+0.15%: Triggrs TBL10: Low- SIFMA+0.15%: Triggrs
TBL05 SIFMA+0.05%: Triggrs TBL11: Low- SIFMA+0.05%: Triggrs
TBL06 LIBOR: Triggers TBL12: Low- LIBOR: Triggers
TBL07 LIBOR+0.05% Swaps TBL13: Low- LIBOR+0.05% Swaps
TBL08 Reinvest Rates TBL14: Low- Reinvest Rates

Use Series Assumptions

Series Series Batched Assumption Loan Expense Reserve Rate Table
Assumptions Overrides Overrides Overrides

2001AA N/A Yes Yes Yes Yes
2002A N/A Yes Yes Yes Yes
2002B N/A Yes Yes Yes Yes
2014A N/A Yes Yes Yes Yes
2015A N/A Yes Yes Yes Yes
2015B N/A Yes Yes Yes Yes
2017A N/A Yes Yes Yes Yes
2017B N/A Yes Yes Yes Yes
2017CDE N/A Yes Yes Yes Yes
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Use Series Assumptions

Series Series Batched Assumption Loan Expense Reserve Rate Table
Assumptions Overrides Overrides Overrides

2018AB N/A Yes Yes Yes Yes
2018C_1 N/A Yes Yes Yes Yes
2018D N/A Yes Yes Yes Yes
2019ABC N/A Yes Yes Yes Yes
2019DE N/A Yes Yes Yes Yes
2019FG N/A Yes Yes Yes Yes
2019HI N/A Yes Yes Yes Yes
2019JKL N/A Yes Yes Yes Yes
2020ABC N/A Yes Yes Yes Yes
2020DEF N/A Yes Yes Yes Yes
2020GHI N/A Yes Yes Yes Yes
2021ABC1 N/A Yes Yes Yes Yes
2021DEF N/A Yes Yes Yes Yes
2021GHIJ N/A Yes Yes Yes Yes
2021KLM N/A Yes Yes Yes Yes
EXCESS N/A Yes Yes Yes Yes

Value of Indenture Reserve Taps/Replen

Indenture Amount -
Present Value (721,719.05)
Date Nov  1, 2020
Rate 1.0000000%

Compounding Freq Semiannual

Value of External Distribution

Indenture Amount 232,571,875.56
Present Value 171,129,744.69
Date Nov  1, 2020
Rate 1.0000000%

Compounding Freq Semiannual
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CASHFLOW REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Expense Summary
Gross Total Total Net Intra-Series Surplus Revenue MRA Overall

Date Revenues Debt Serv Expenses Revenues Surplus Trans Dist Balance Balance Balance

Dec 31, 2020 - - - - - 7,366,738 83,764,557 7,366,738 91,131,295
May  1, 2021 29,093,563 32,130,642 6,763,489 (9,800,568) - 58,422,197 15,841,793 5,380,258 21,222,051
Nov  1, 2021 46,796,817 36,587,212 7,002,436 3,207,169 - 5,396,482 14,154,849 501,904 14,656,753
May  1, 2022 52,319,186 36,904,758 7,216,673 8,197,755 - 9,205,699 13,368,605 150,542 13,519,146
Nov  1, 2022 54,879,324 36,706,448 7,191,849 10,981,027 - 11,712,413 12,637,219 1,104,663 13,741,882
May  1, 2023 54,357,553 37,979,443 7,389,393 8,988,716 - 9,176,508 12,449,427 305,241 12,754,668
Nov  1, 2023 54,535,698 37,808,490 7,600,101 9,127,107 - 10,481,470 11,095,064 95,020 11,190,084
May  1, 2024 54,433,291 38,418,535 7,163,898 8,850,859 - 9,511,069 10,434,854 94,105 10,528,960
Nov  1, 2024 53,996,906 38,730,246 6,860,781 8,405,879 - 8,758,946 10,081,787 93,197 10,174,983
May  1, 2025 53,461,516 38,795,526 6,874,693 7,791,298 - 8,390,852 9,482,232 92,290 9,574,522
Nov  1, 2025 59,420,169 38,401,053 6,773,142 14,245,974 - 12,415,075 11,313,131 2,367,091 13,680,222
May  1, 2026 52,159,373 38,304,517 6,708,677 7,146,179 - 8,910,488 9,548,822 90,492 9,639,314
Nov  1, 2026 51,639,107 36,091,330 6,561,619 8,986,158 - 11,440,071 7,094,909 89,601 7,184,509
May  1, 2027 51,174,747 36,781,575 5,765,457 8,627,715 - 10,096,247 5,626,377 88,712 5,715,089
Nov  1, 2027 50,670,205 38,036,406 5,174,990 7,458,809 - 9,911,754 3,173,433 87,485 3,260,918
May  1, 2028 50,094,601 37,026,411 5,121,589 7,946,601 - 10,411,801 708,232 86,100 794,332
Nov  1, 2028 49,561,929 36,656,529 4,925,970 7,979,429 - 8,687,661 - - -
May  1, 2029 48,883,880 36,615,541 4,874,033 7,394,306 - 7,394,306 - - -
Nov  1, 2029 48,396,523 39,171,778 4,750,999 4,473,746 - 4,473,746 - - -
May  1, 2030 47,715,039 37,269,888 4,639,590 5,805,561 - 5,805,561 - - -
Nov  1, 2030 47,139,671 37,064,461 4,463,094 5,612,115 - 5,612,115 - - -
May  1, 2031 48,177,660 38,288,328 3,878,797 6,010,535 - 6,010,535 - - -
Nov  1, 2031 45,721,504 36,372,809 3,463,955 5,884,740 - 5,884,740 - - -
May  1, 2032 45,115,810 35,456,971 3,367,902 6,290,937 - 6,290,937 - - -
Nov  1, 2032 44,471,902 34,015,954 3,239,343 7,216,605 - 6,991,406 225,199 63,975 289,174
May  1, 2033 43,686,165 33,257,050 3,154,385 7,274,730 - 7,499,929 - - -
Nov  1, 2033 42,765,045 32,613,101 3,032,851 7,119,093 - 7,119,093 - - -
May  1, 2034 41,818,185 30,436,045 2,943,917 8,438,222 - 8,438,222 - 609 609
Nov  1, 2034 40,912,622 29,972,599 2,824,216 8,115,807 - 8,115,807 - 623 623
May  1, 2035 39,972,563 29,880,677 2,721,446 7,370,440 - 7,370,440 - 107 107
Nov  1, 2035 39,019,216 31,869,627 2,597,367 4,552,222 - 4,552,222 - 606 606
May  1, 2036 38,212,409 27,968,406 2,443,432 7,800,571 - 7,800,571 - 366 366
Nov  1, 2036 37,399,173 27,729,330 2,341,034 7,328,808 - 7,328,808 - 88 88
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CASHFLOW REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Expense Summary
Gross Total Total Net Intra-Series Surplus Revenue MRA Overall

Date Revenues Debt Serv Expenses Revenues Surplus Trans Dist Balance Balance Balance

May  1, 2037 36,610,555 26,826,678 2,216,249 7,567,628 - 7,567,628 - 157 157
Nov  1, 2037 35,763,523 24,246,772 2,088,489 9,428,263 - 9,428,263 - 84 84
May  1, 2038 34,933,027 22,230,879 1,959,450 10,742,698 - 10,742,698 - 72 72
Nov  1, 2038 34,172,508 21,314,834 1,881,961 10,975,714 - 10,975,714 - 994 994
May  1, 2039 33,601,030 21,036,920 1,778,527 10,785,583 - 10,785,583 - 220 220
Nov  1, 2039 33,211,885 21,133,324 1,702,429 10,376,133 - 10,376,133 - 514 514
May  1, 2040 32,843,546 21,073,898 1,585,979 10,183,669 - 10,183,669 - 440 440
Nov  1, 2040 32,480,932 20,486,392 1,512,688 10,481,852 - 10,481,852 - 766 766
May  1, 2041 32,112,047 19,867,350 1,394,684 10,850,013 - 10,850,013 - 816 816
Nov  1, 2041 31,739,875 19,053,976 1,319,949 11,365,951 - 11,365,951 - 92 92
May  1, 2042 31,363,973 18,388,590 1,198,659 11,776,724 - 11,292,354 484,370 758,362 1,242,732
Nov  1, 2042 31,009,876 18,157,867 1,137,834 11,714,176 - 11,723,765 474,781 2,334,869 2,809,649
May  1, 2043 30,653,858 18,127,854 1,025,880 11,500,124 - 11,492,678 482,226 3,742,283 4,224,509
Nov  1, 2043 30,297,623 17,908,847 968,100 11,420,675 - 10,769,192 1,133,710 5,492,147 6,625,857
May  1, 2044 29,890,887 17,597,681 855,968 11,437,238 - 10,773,219 1,797,729 7,330,582 9,128,310
Nov  1, 2044 29,487,496 15,978,814 792,885 12,715,796 - 10,633,236 3,880,289 9,701,288 13,581,577
May  1, 2045 29,106,234 13,945,667 691,455 14,469,112 - 12,522,270 5,827,131 14,305,607 20,132,738
Nov  1, 2045 28,724,248 13,116,837 657,080 14,950,331 - 13,038,387 7,739,075 20,002,806 27,741,881
May  1, 2046 28,355,951 12,597,415 567,861 15,190,676 - 13,275,542 9,654,209 29,119,303 38,773,512
Nov  1, 2046 27,975,750 12,190,389 530,029 15,255,332 - 13,368,246 11,541,295 36,877,833 48,419,128
May  1, 2047 27,610,586 11,742,994 442,716 15,424,877 - 13,541,827 13,424,345 44,516,709 57,941,054
Nov  1, 2047 26,572,878 11,190,374 401,472 14,981,033 - 13,139,402 15,265,976 52,663,389 67,929,365
May  1, 2048 25,319,765 9,070,567 317,528 15,931,670 - 14,076,025 17,121,621 62,417,604 79,539,225
Nov  1, 2048 23,385,912 8,218,481 279,041 14,888,390 - 13,066,765 18,943,245 70,861,594 89,804,839
May  1, 2049 20,738,595 5,237,107 218,040 15,283,448 - 13,459,536 20,757,158 79,573,476 100,330,633
Nov  1, 2049 18,128,513 4,546,686 185,760 13,396,067 - 11,690,548 22,462,677 87,869,101 110,331,778
May  1, 2050 14,024,803 3,968,973 136,209 9,919,621 - 8,234,701 24,137,597 92,677,099 116,814,696
Nov  1, 2050 10,986,446 6,795,718 107,221 4,083,507 - 2,370,446 25,850,657 92,542,855 118,393,513
May  1, 2051 6,677,975 6,900,416 70,054 (292,495) - 7,860,640 17,697,522 98,684,080 116,381,602
Nov  1, 2051 2,668,320 3,267,468 8,897 (608,046) - 16,969,507 120,000 - 120,000
May  1, 2052 61,165 - - 61,165 - 71,165 110,000 - 110,000
Nov  1, 2052 6,376 - - 6,376 - 6,376 110,000 - 110,000
May  1, 2053 6,291 - - 6,291 - 6,291 110,000 - 110,000
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CASHFLOW REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Expense Summary
Gross Total Total Net Intra-Series Surplus Revenue MRA Overall

Date Revenues Debt Serv Expenses Revenues Surplus Trans Dist Balance Balance Balance

Nov  1, 2053 6,236 - - 6,236 - 6,236 110,000 - 110,000
May  1, 2054 6,151 - - 6,151 - 6,151 110,000 - 110,000
Nov  1, 2054 6,097 - - 6,097 - 6,097 110,000 - 110,000
May  1, 2055 3,905 - - 3,905 - 113,905 - - -
Nov  1, 2055 1,551 - - 1,551 - 1,551 - - -
May  1, 2056 1,530 - - 1,530 - 1,530 - - -

2,328,549,270 1,579,561,451 187,864,213 561,123,606 0 653,259,001



Sep 21, 2021  10:13 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 2021ABC - COPY:CHFA-CONS01 )   Page 21

BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Assets Liabilities
Res/Acq Loan Short-Term MRA Ind Red Total Parity Bond Other Total Asset

Date Valuation Valuation Valuation Valuation Fund Val Assets Assets Value Liabilities Liabilities Coverage

Dec 31, 2020 39,271,666 1,077,889,367 83,764,557 7,366,738 - 1,208,292,328 1,208,292,328 1,166,385,699 - 1,166,385,699 41,906,629
May  1, 2021 38,000,194 1,186,690,668 73,201,649 5,380,258 - 1,303,272,768 1,303,272,768 1,270,019,605 - 1,270,019,605 33,253,163
Nov  1, 2021 29,512,467 1,386,389,525 36,930,668 501,904 - 1,453,334,564 1,453,334,564 1,420,443,910 - 1,420,443,910 32,890,654
May  1, 2022 29,265,092 1,483,708,591 33,136,149 150,542 - 1,546,260,374 1,546,260,374 1,513,788,603 - 1,513,788,603 32,471,771
Nov  1, 2022 27,907,217 1,456,882,500 32,153,914 1,104,663 - 1,518,048,294 1,518,048,294 1,481,603,864 - 1,481,603,864 36,444,430
May  1, 2023 27,609,842 1,428,966,070 28,746,138 305,241 - 1,485,627,291 1,485,627,291 1,445,576,505 - 1,445,576,505 40,050,786
Nov  1, 2023 27,351,842 1,400,306,177 25,536,907 95,020 - 1,453,289,945 1,453,289,945 1,409,994,204 - 1,409,994,204 43,295,741
May  1, 2024 27,120,592 1,371,256,895 22,055,707 94,105 - 1,420,527,299 1,420,527,299 1,374,459,859 - 1,374,459,859 46,067,440
Nov  1, 2024 26,891,842 1,342,120,510 18,731,819 93,197 - 1,387,837,367 1,387,837,367 1,339,232,809 - 1,339,232,809 48,604,558
May  1, 2025 26,655,967 1,312,976,195 15,038,695 92,290 - 1,354,763,147 1,354,763,147 1,303,796,144 - 1,303,796,144 50,967,003
Nov  1, 2025 19,931,971 1,283,816,271 15,698,897 2,367,091 - 1,321,814,230 1,321,814,230 1,268,434,688 - 1,268,434,688 53,379,542
May  1, 2026 19,739,471 1,254,640,667 13,942,931 90,492 - 1,288,413,561 1,288,413,561 1,233,068,262 - 1,233,068,262 55,345,299
Nov  1, 2026 19,548,191 1,225,440,238 11,738,798 89,601 - 1,256,816,827 1,256,816,827 1,199,306,687 - 1,199,306,687 57,510,140
May  1, 2027 19,372,091 1,196,212,747 9,381,972 88,712 - 1,225,055,522 1,225,055,522 1,165,819,784 - 1,165,819,784 59,235,738
Nov  1, 2027 19,199,866 1,166,959,465 6,805,242 87,485 - 1,193,052,058 1,193,052,058 1,132,377,377 - 1,132,377,377 60,674,681
May  1, 2028 19,065,316 1,137,682,603 4,805,795 86,100 - 1,161,639,813 1,161,639,813 1,099,469,284 - 1,099,469,284 62,170,529
Nov  1, 2028 18,136,996 1,108,416,365 2,848,309 - - 1,129,401,670 1,129,401,670 1,065,675,327 - 1,065,675,327 63,726,343
May  1, 2029 15,959,073 1,079,214,567 2,564,850 - - 1,097,738,491 1,097,738,491 1,032,545,325 - 1,032,545,325 65,193,166
Nov  1, 2029 12,095,598 1,050,048,929 2,144,227 - - 1,064,288,753 1,064,288,753 997,679,101 - 997,679,101 66,609,652
May  1, 2030 9,032,624 1,020,924,850 2,170,411 - - 1,032,127,885 1,032,127,885 964,146,471 - 964,146,471 67,981,414
Nov  1, 2030 5,780,381 991,839,802 2,073,460 - - 999,693,643 999,693,643 930,322,257 - 930,322,257 69,371,386
May  1, 2031 2,975,590 962,768,053 2,231,629 - - 967,975,272 967,975,272 897,441,276 - 897,441,276 70,533,996
Nov  1, 2031 2,175,653 933,731,525 2,004,417 - - 937,911,595 937,911,595 866,088,347 - 866,088,347 71,823,248
May  1, 2032 1,929,101 904,731,392 1,938,914 - - 908,599,407 908,599,407 835,733,289 - 835,733,289 72,866,117
Nov  1, 2032 1,760,524 875,837,909 2,734,506 63,975 - 880,396,914 880,396,914 806,655,920 - 806,655,920 73,740,994
May  1, 2033 1,747,524 847,213,331 2,395,424 - - 851,356,279 851,356,279 776,491,057 - 776,491,057 74,865,222
Nov  1, 2033 844,847 818,982,619 2,683,486 - - 822,510,951 822,510,951 746,808,516 - 746,808,516 75,702,435
May  1, 2034 - 791,160,858 3,210,799 609 - 794,372,266 794,372,266 716,743,112 - 716,743,112 77,629,154
Nov  1, 2034 - 763,738,897 2,541,229 623 - 766,280,749 766,280,749 686,044,662 - 686,044,662 80,236,087
May  1, 2035 - 736,753,076 1,703,350 107 - 738,456,533 738,456,533 655,907,982 - 655,907,982 82,548,551
Nov  1, 2035 - 710,231,849 1,677,612 606 - 711,910,067 711,910,067 624,237,887 - 624,237,887 87,672,180
May  1, 2036 - 684,041,371 1,829,240 366 - 685,870,978 685,870,978 595,844,188 - 595,844,188 90,026,790
Nov  1, 2036 - 658,200,640 1,784,339 88 - 659,985,068 659,985,068 567,096,702 - 567,096,702 92,888,366
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Assets Liabilities
Res/Acq Loan Short-Term MRA Ind Red Total Parity Bond Other Total Asset

Date Valuation Valuation Valuation Valuation Fund Val Assets Assets Value Liabilities Liabilities Coverage

May  1, 2037 - 632,689,652 1,617,924 157 - 634,307,733 634,307,733 538,080,239 - 538,080,239 96,227,494
Nov  1, 2037 - 607,579,326 1,505,113 84 - 609,084,523 609,084,523 511,109,614 - 511,109,614 97,974,909
May  1, 2038 - 582,860,327 1,491,256 72 - 584,351,655 584,351,655 484,949,636 - 484,949,636 99,402,019
Nov  1, 2038 - 558,477,133 1,485,678 994 - 559,963,805 559,963,805 458,590,117 - 458,590,117 101,373,688
May  1, 2039 - 534,245,924 1,401,561 220 - 535,647,705 535,647,705 433,100,867 - 433,100,867 102,546,838
Nov  1, 2039 - 509,989,065 1,400,944 514 - 511,390,523 511,390,523 407,361,695 - 407,361,695 104,028,828
May  1, 2040 - 485,681,806 1,401,094 440 - 487,083,341 487,083,341 381,987,410 - 381,987,410 105,095,931
Nov  1, 2040 - 461,319,848 1,399,716 766 - 462,720,330 462,720,330 357,137,820 - 357,137,820 105,582,510
May  1, 2041 - 436,905,018 1,400,240 816 - 438,306,074 438,306,074 332,812,732 - 332,812,732 105,493,342
Nov  1, 2041 - 412,443,039 1,029,759 92 - 413,472,889 413,472,889 309,786,953 - 309,786,953 103,685,936
May  1, 2042 - 387,921,801 1,647,332 758,362 - 390,327,494 390,327,494 288,050,285 - 288,050,285 102,277,209
Nov  1, 2042 - 363,333,094 1,678,391 2,334,869 - 367,346,353 367,346,353 266,297,538 - 266,297,538 101,048,815
May  1, 2043 - 338,673,404 1,669,687 3,742,283 - 344,085,374 344,085,374 244,158,511 - 244,158,511 99,926,863
Nov  1, 2043 - 313,944,622 3,553,907 5,492,147 - 322,990,676 322,990,676 221,843,008 - 221,843,008 101,147,668
May  1, 2044 - 289,206,501 4,274,971 7,330,582 - 300,812,054 300,812,054 198,295,834 - 198,295,834 102,516,220
Nov  1, 2044 - 264,449,880 6,503,617 9,701,288 - 280,654,785 280,654,785 176,786,786 - 176,786,786 103,867,999
May  1, 2045 - 239,654,794 8,544,490 14,305,607 - 262,504,891 262,504,891 157,270,664 - 157,270,664 105,234,227
Nov  1, 2045 - 214,823,237 10,495,156 20,002,806 - 245,321,198 245,321,198 138,777,269 - 138,777,269 106,543,929
May  1, 2046 - 189,940,443 11,156,598 29,119,303 - 230,216,344 230,216,344 122,386,398 - 122,386,398 107,829,946
Nov  1, 2046 - 165,005,815 13,101,275 36,877,833 - 214,984,923 214,984,923 105,962,846 - 105,962,846 109,022,077
May  1, 2047 - 140,014,153 15,051,848 44,516,709 - 199,582,711 199,582,711 89,426,411 - 89,426,411 110,156,300
Nov  1, 2047 - 115,644,633 17,002,082 52,663,389 - 185,310,104 185,310,104 74,108,343 - 74,108,343 111,201,761
May  1, 2048 - 92,123,026 19,347,210 62,417,604 - 173,887,839 173,887,839 61,704,376 - 61,704,376 112,183,463
Nov  1, 2048 - 70,156,288 20,965,870 70,861,594 - 161,983,752 161,983,752 48,916,439 - 48,916,439 113,067,313
May  1, 2049 - 50,489,343 22,858,089 79,573,476 - 152,920,908 152,920,908 39,029,422 - 39,029,422 113,891,486
Nov  1, 2049 - 33,148,515 24,134,315 87,869,101 - 145,151,931 145,151,931 30,508,219 - 30,508,219 114,643,712
May  1, 2050 - 19,670,714 25,854,356 92,677,099 - 138,202,170 138,202,170 22,857,723 - 22,857,723 115,344,447
Nov  1, 2050 - 9,077,882 27,531,819 92,542,855 - 129,152,557 129,152,557 13,107,827 - 13,107,827 116,044,730
May  1, 2051 - 2,667,268 18,950,279 98,684,080 - 120,301,627 120,301,627 3,530,695 - 3,530,695 116,770,932
Nov  1, 2051 - 90,748 139,969 - - 230,717 230,717 - - - 230,717
May  1, 2052 - 31,150 129,969 - - 161,119 161,119 - - - 161,119
Nov  1, 2052 - 26,143 129,969 - - 156,112 156,112 - - - 156,112
May  1, 2053 - 21,126 129,969 - - 151,095 151,095 - - - 151,095
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Assets Liabilities
Res/Acq Loan Short-Term MRA Ind Red Total Parity Bond Other Total Asset

Date Valuation Valuation Valuation Valuation Fund Val Assets Assets Value Liabilities Liabilities Coverage

Nov  1, 2053 - 16,099 129,969 - - 146,068 146,068 - - - 146,068
May  1, 2054 - 11,061 129,969 - - 141,031 141,031 - - - 141,031
Nov  1, 2054 - 6,012 129,969 - - 135,982 135,982 - - - 135,982
May  1, 2055 - 2,771 19,969 - - 22,740 22,740 - - - 22,740
Nov  1, 2055 - 1,382 19,969 - - 21,351 21,351 - - - 21,351
May  1, 2056 - - 19,969 - - 19,969 19,969 - - - 19,969



Sep 21, 2021  10:13 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 2021ABC - COPY:CHFA-CONS01 )   Page 24

BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Date Parity

Dec 31, 2020 103.593
May  1, 2021 102.618
Nov  1, 2021 102.316
May  1, 2022 102.145
Nov  1, 2022 102.460
May  1, 2023 102.771
Nov  1, 2023 103.071
May  1, 2024 103.352
Nov  1, 2024 103.629
May  1, 2025 103.909
Nov  1, 2025 104.208
May  1, 2026 104.488
Nov  1, 2026 104.795
May  1, 2027 105.081
Nov  1, 2027 105.358
May  1, 2028 105.655
Nov  1, 2028 105.980
May  1, 2029 106.314
Nov  1, 2029 106.676
May  1, 2030 107.051
Nov  1, 2030 107.457
May  1, 2031 107.859
Nov  1, 2031 108.293
May  1, 2032 108.719
Nov  1, 2032 109.142
May  1, 2033 109.641
Nov  1, 2033 110.137
May  1, 2034 110.831
Nov  1, 2034 111.695
May  1, 2035 112.585
Nov  1, 2035 114.045
May  1, 2036 115.109
Nov  1, 2036 116.380
May  1, 2037 117.883
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Date Parity

Nov  1, 2037 119.169
May  1, 2038 120.497
Nov  1, 2038 122.106
May  1, 2039 123.677
Nov  1, 2039 125.537
May  1, 2040 127.513
Nov  1, 2040 129.564
May  1, 2041 131.698
Nov  1, 2041 133.470
May  1, 2042 135.507
Nov  1, 2042 137.946
May  1, 2043 140.927
Nov  1, 2043 145.594
May  1, 2044 151.699
Nov  1, 2044 158.753
May  1, 2045 166.913
Nov  1, 2045 176.773
May  1, 2046 188.106
Nov  1, 2046 202.887
May  1, 2047 223.181
Nov  1, 2047 250.053
May  1, 2048 281.808
Nov  1, 2048 331.144
May  1, 2049 391.809
Nov  1, 2049 475.780
May  1, 2050 604.619
Nov  1, 2050 985.309
May  1, 2051 3,407.307
Nov  1, 2051 -
May  1, 2052 -
Nov  1, 2052 -
May  1, 2053 -
Nov  1, 2053 -
May  1, 2054 -



Sep 21, 2021  10:13 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 2021ABC - COPY:CHFA-CONS01 )   Page 26

BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Date Parity

Nov  1, 2054 -
May  1, 2055 -
Nov  1, 2055 -
May  1, 2056 -
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REVENUE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Loan Acquisition Reserve Short Term Other Gross
Date Revenues Revenues Revenues Interest Revenues Revenues

Jan 30, 2021 6,378,106 - - - - 6,378,106
May  1, 2021 20,486,406 33,773 1,581,739 63,372 550,168 22,715,457
Nov  1, 2021 45,675,449 1,992 1,030,539 88,836 - 46,796,817
May  1, 2022 51,506,690 3,200 749,172 60,123 - 52,319,186
Nov  1, 2022 52,959,865 - 1,858,434 61,025 - 54,879,324
May  1, 2023 53,543,860 - 754,992 58,701 - 54,357,553
Nov  1, 2023 53,767,530 - 711,203 56,965 - 54,535,698
May  1, 2024 53,628,708 - 691,372 113,211 - 54,433,291
Nov  1, 2024 53,183,858 - 692,122 120,926 - 53,996,906
May  1, 2025 52,658,525 - 693,732 109,260 - 53,461,516
Nov  1, 2025 52,139,738 - 7,178,809 101,623 - 59,420,169
May  1, 2026 51,619,798 - 438,970 100,605 - 52,159,373
Nov  1, 2026 51,107,549 - 435,977 95,581 - 51,639,107
May  1, 2027 50,595,995 - 433,850 144,902 - 51,174,747
Nov  1, 2027 50,081,495 - 438,540 150,170 - 50,670,205
May  1, 2028 49,563,326 - 397,504 133,771 - 50,094,601
Nov  1, 2028 49,009,928 - 430,236 121,765 - 49,561,929
May  1, 2029 48,403,407 - 371,043 109,430 - 48,883,880
Nov  1, 2029 47,826,386 - 461,269 108,868 - 48,396,523
May  1, 2030 47,244,722 - 366,921 103,396 - 47,715,039
Nov  1, 2030 46,666,576 - 368,502 104,593 - 47,139,671
May  1, 2031 46,115,059 - 1,921,442 141,159 - 48,177,660
Nov  1, 2031 45,541,827 - 44,538 135,138 - 45,721,504
May  1, 2032 44,968,537 - 17,392 129,880 - 45,115,810
Nov  1, 2032 44,326,223 - 15,767 129,912 - 44,471,902
May  1, 2033 43,526,447 - 28,749 130,969 - 43,686,165
Nov  1, 2033 42,609,246 - 28,411 127,388 - 42,765,045
May  1, 2034 41,687,502 - 5,933 124,750 - 41,818,185
Nov  1, 2034 40,784,510 - 85 128,028 - 40,912,622
May  1, 2035 39,855,385 - - 117,178 - 39,972,563
Nov  1, 2035 38,908,320 - - 110,896 - 39,019,216
May  1, 2036 38,105,503 - - 106,906 - 38,212,409
Nov  1, 2036 37,291,829 - - 107,343 - 37,399,173
May  1, 2037 36,507,737 - - 102,818 - 36,610,555
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REVENUE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Loan Acquisition Reserve Short Term Other Gross
Date Revenues Revenues Revenues Interest Revenues Revenues

Nov  1, 2037 35,661,927 - - 101,596 - 35,763,523
May  1, 2038 34,836,424 - - 96,603 - 34,933,027
Nov  1, 2038 34,076,752 - - 95,756 - 34,172,508
May  1, 2039 33,508,336 - - 92,694 - 33,601,030
Nov  1, 2039 33,118,694 - - 93,191 - 33,211,885
May  1, 2040 32,752,635 - - 90,911 - 32,843,546
Nov  1, 2040 32,389,537 - - 91,395 - 32,480,932
May  1, 2041 32,023,246 - - 88,801 - 32,112,047
Nov  1, 2041 31,649,971 - - 89,904 - 31,739,875
May  1, 2042 31,287,551 - - 76,422 - 31,363,973
Nov  1, 2042 30,931,826 - - 78,050 - 31,009,876
May  1, 2043 30,578,017 - - 75,841 - 30,653,858
Nov  1, 2043 30,220,724 - - 76,899 - 30,297,623
May  1, 2044 29,802,589 - - 88,298 - 29,890,887
Nov  1, 2044 29,393,619 - - 93,877 - 29,487,496
May  1, 2045 29,003,824 - - 102,410 - 29,106,234
Nov  1, 2045 28,611,037 - - 113,211 - 28,724,248
May  1, 2046 28,231,930 - - 124,021 - 28,355,951
Nov  1, 2046 27,852,114 - - 123,636 - 27,975,750
May  1, 2047 27,476,201 - - 134,385 - 27,610,586
Nov  1, 2047 26,422,836 - - 150,042 - 26,572,878
May  1, 2048 25,161,123 - - 158,642 - 25,319,765
Nov  1, 2048 23,215,023 - - 170,889 - 23,385,912
May  1, 2049 20,564,321 - - 174,274 - 20,738,595
Nov  1, 2049 17,938,290 - - 190,223 - 18,128,513
May  1, 2050 13,833,879 - - 190,924 - 14,024,803
Nov  1, 2050 10,780,797 - - 205,649 - 10,986,446
May  1, 2051 6,483,034 - - 194,941 - 6,677,975
Nov  1, 2051 2,589,886 - - 78,433 - 2,668,320
May  1, 2052 60,231 - - 934 - 61,165
Nov  1, 2052 5,446 - - 930 - 6,376
May  1, 2053 5,376 - - 915 - 6,291
Nov  1, 2053 5,306 - - 930 - 6,236
May  1, 2054 5,236 - - 915 - 6,151
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REVENUE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Loan Acquisition Reserve Short Term Other Gross
Date Revenues Revenues Revenues Interest Revenues Revenues

Nov  1, 2054 5,167 - - 930 - 6,097
May  1, 2055 3,286 - - 619 - 3,905
Nov  1, 2055 1,407 - - 143 - 1,551
May  1, 2056 1,389 - - 142 - 1,530

2,298,765,030 38,965 22,147,241 7,047,867 550,168 2,328,549,270



Sep 21, 2021  10:13 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 2021ABC - COPY:CHFA-CONS01 )   Page 30

INDENTURE LEVEL RESERVE FUND REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

General Fund (RES03)

Replenishment & (-Taps) Reserve Balances Reserve Valuation
Principal Premium Net Repl Yield Total Accrued

Date Repl (-Tap) (-Discount) (-Taps) Unrestricted Restricted Balance Interest Value

Jan  1, 2021 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2021 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2021 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2022 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2022 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2023 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2023 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2024 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2024 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2025 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2025 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2026 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2026 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2027 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2027 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2028 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2028 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2029 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2029 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2030 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2030 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2031 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2031 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2032 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2032 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2033 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2033 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2034 (984,000) - (984,000) 114,016,000 - 114,016,000 - 114,016,000
Nov  1, 2034 (1,642,000) - (1,642,000) 112,374,000 - 112,374,000 - 112,374,000
May  1, 2035 (1,322,000) - (1,322,000) 111,052,000 - 111,052,000 - 111,052,000
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INDENTURE LEVEL RESERVE FUND REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

General Fund (RES03)

Replenishment & (-Taps) Reserve Balances Reserve Valuation
Principal Premium Net Repl Yield Total Accrued

Date Repl (-Tap) (-Discount) (-Taps) Unrestricted Restricted Balance Interest Value

Nov  1, 2035 (4,097,000) - (4,097,000) 106,955,000 - 106,955,000 - 106,955,000
May  1, 2036 (1,239,000) - (1,239,000) 105,716,000 - 105,716,000 - 105,716,000
Nov  1, 2036 (1,688,000) - (1,688,000) 104,028,000 - 104,028,000 - 104,028,000
May  1, 2037 (2,192,000) - (2,192,000) 101,836,000 - 101,836,000 - 101,836,000
Nov  1, 2037 (494,000) - (494,000) 101,342,000 - 101,342,000 - 101,342,000
May  1, 2038 (138,000) - (138,000) 101,204,000 - 101,204,000 - 101,204,000
Nov  1, 2038 (658,000) - (658,000) 100,546,000 - 100,546,000 - 100,546,000
May  1, 2039 197,000 - 197,000 100,743,000 - 100,743,000 - 100,743,000
Nov  1, 2039 (97,000) - (97,000) 100,646,000 - 100,646,000 - 100,646,000
May  1, 2040 370,000 - 370,000 101,016,000 - 101,016,000 - 101,016,000
Nov  1, 2040 954,000 - 954,000 101,970,000 - 101,970,000 - 101,970,000
May  1, 2041 1,565,000 - 1,565,000 103,535,000 - 103,535,000 - 103,535,000
Nov  1, 2041 3,272,000 - 3,272,000 106,807,000 - 106,807,000 - 106,807,000
May  1, 2042 2,883,000 - 2,883,000 109,690,000 - 109,690,000 - 109,690,000
Nov  1, 2042 2,646,000 - 2,646,000 112,336,000 - 112,336,000 - 112,336,000
May  1, 2043 2,530,000 - 2,530,000 114,866,000 - 114,866,000 - 114,866,000
Nov  1, 2043 134,000 - 134,000 115,000,000 - 115,000,000 - 115,000,000
May  1, 2044 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2044 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2045 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2045 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2046 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2046 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2047 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2047 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2048 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2048 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2049 - - - 115,000,000 - 115,000,000 - 115,000,000
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INDENTURE LEVEL RESERVE FUND REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

General Fund (RES03)

Replenishment & (-Taps) Reserve Balances Reserve Valuation
Principal Premium Net Repl Yield Total Accrued

Date Repl (-Tap) (-Discount) (-Taps) Unrestricted Restricted Balance Interest Value

Nov  1, 2049 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2050 - - - 115,000,000 - 115,000,000 - 115,000,000
Nov  1, 2050 - - - 115,000,000 - 115,000,000 - 115,000,000
May  1, 2051 - - - - - - - -

0 0 0 0
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SURPLUS DISTRIBUTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Distribution of Surpluses
Res. Taps Redemption MRA Ind Res Surplus to Other Total Surplus

Date Dis (-Rec) Dis (-Rec) Dis (-Rec) Issuer Replen Series Dist

Dec 31, 2020 - - 7,366,738 - - - 7,366,738
May  1, 2021 - 59,995,950 (1,573,754) - - - 58,422,197
Nov  1, 2021 - 8,481,658 (3,085,176) - - - 5,396,482
May  1, 2022 - 7,452,032 1,753,667 - - - 9,205,699
Nov  1, 2022 - 10,758,889 953,523 - - - 11,712,413
May  1, 2023 - 9,977,375 (800,867) - - - 9,176,508
Nov  1, 2023 - 10,692,432 (210,962) - - - 10,481,470
May  1, 2024 - 9,513,355 (2,286) - - - 9,511,069
Nov  1, 2024 - 8,761,230 (2,283) - - - 8,758,946
May  1, 2025 - 8,393,096 (2,244) - - - 8,390,852
Nov  1, 2025 - 10,140,760 2,274,316 - - - 12,415,075
May  1, 2026 - 11,194,770 (2,284,281) - - - 8,910,488
Nov  1, 2026 - 11,441,355 (1,284) - - - 11,440,071
May  1, 2027 - 10,098,608 (2,361) - - - 10,096,247
Nov  1, 2027 - 9,913,622 (1,868) - - - 9,911,754
May  1, 2028 - 10,413,846 (2,044) - - - 10,411,801
Nov  1, 2028 (760,295) 9,534,704 (86,747) - - - 8,687,661
May  1, 2029 (2,051,672) 9,446,543 (564) - - - 7,394,306
Nov  1, 2029 (3,591,298) 8,065,601 (556) - - - 4,473,746
May  1, 2030 (2,852,224) 8,658,814 (1,029) - - - 5,805,561
Nov  1, 2030 (3,019,171) 8,632,263 (977) - - - 5,612,115
May  1, 2031 (925,491) 6,939,150 (3,124) - - - 6,010,535
Nov  1, 2031 (779,847) 6,665,717 (1,130) - - - 5,884,740
May  1, 2032 (246,552) 6,539,555 (2,066) - - - 6,290,937
Nov  1, 2032 (168,577) 7,097,762 62,222 - - - 6,991,406
May  1, 2033 - 7,565,981 (66,051) - - - 7,499,929
Nov  1, 2033 (889,927) 8,010,602 (1,583) - - - 7,119,093
May  1, 2034 (844,847) 10,267,718 (984,648) - - - 8,438,222
Nov  1, 2034 - 9,758,880 (2,627,073) - 984,000 - 8,115,807
May  1, 2035 - 8,693,801 (3,227,361) - 1,904,000 - 7,370,440
Nov  1, 2035 - 8,649,357 (5,936,135) - 1,839,000 - 4,552,222
May  1, 2036 - 9,040,327 (3,917,757) - 2,678,000 - 7,800,571
Nov  1, 2036 - 9,017,585 (4,302,777) - 2,614,000 - 7,328,808
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SURPLUS DISTRIBUTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Distribution of Surpluses
Res. Taps Redemption MRA Ind Res Surplus to Other Total Surplus

Date Dis (-Rec) Dis (-Rec) Dis (-Rec) Issuer Replen Series Dist

May  1, 2037 - 9,760,047 (4,573,420) - 2,381,000 - 7,567,628
Nov  1, 2037 - 9,922,814 (2,837,552) - 2,343,000 - 9,428,263
May  1, 2038 - 10,881,121 (3,143,423) - 3,005,000 - 10,742,698
Nov  1, 2038 - 11,633,941 (2,920,227) - 2,262,000 - 10,975,714
May  1, 2039 - 10,590,133 (2,024,551) - 2,220,000 - 10,785,583
Nov  1, 2039 - 10,473,555 (2,275,423) - 2,178,000 - 10,376,133
May  1, 2040 - 9,814,435 (1,802,766) - 2,172,000 - 10,183,669
Nov  1, 2040 - 9,528,211 (1,430,359) - 2,384,000 - 10,481,852
May  1, 2041 - 9,285,612 (1,343,599) - 2,908,000 - 10,850,013
Nov  1, 2041 - 8,095,298 (985,347) - 4,256,000 - 11,365,951
May  1, 2042 - 7,659,871 749,482 - 2,883,000 - 11,292,354
Nov  1, 2042 - 7,518,395 1,559,370 - 2,646,000 - 11,723,765
May  1, 2043 - 7,582,878 1,379,800 - 2,530,000 - 11,492,678
Nov  1, 2043 - 8,923,239 1,711,953 - 134,000 - 10,769,192
May  1, 2044 - 8,984,219 1,789,000 - - - 10,773,219
Nov  1, 2044 - 8,325,134 2,308,102 - - - 10,633,236
May  1, 2045 - 8,000,153 4,522,117 - - - 12,522,270
Nov  1, 2045 - 7,462,117 5,576,270 - - - 13,038,387
May  1, 2046 - 4,317,179 8,958,363 - - - 13,275,542
Nov  1, 2046 - 5,841,143 7,527,103 - - - 13,368,246
May  1, 2047 - 6,183,959 7,357,868 - - - 13,541,827
Nov  1, 2047 - 5,331,671 7,807,731 - - - 13,139,402
May  1, 2048 - 4,713,449 9,362,576 - - - 14,076,025
Nov  1, 2048 - 5,089,973 7,976,792 - - - 13,066,765
May  1, 2049 - 5,265,324 8,194,212 - - - 13,459,536
Nov  1, 2049 - 3,976,910 7,713,638 - - - 11,690,548
May  1, 2050 - 4,050,617 4,184,083 - - - 8,234,701
Nov  1, 2050 - 3,164,299 (793,852) - - - 2,370,446
May  1, 2051 - 2,373,728 5,486,913 - - - 7,860,640
Nov  1, 2051 - (945,963) 17,915,469 - - - 16,969,507
May  1, 2052 - - 71,165 - - - 71,165
Nov  1, 2052 - - 6,376 - - - 6,376
May  1, 2053 - - 6,291 - - - 6,291
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SURPLUS DISTRIBUTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Distribution of Surpluses
Res. Taps Redemption MRA Ind Res Surplus to Other Total Surplus

Date Dis (-Rec) Dis (-Rec) Dis (-Rec) Issuer Replen Series Dist

Nov  1, 2053 - - 6,236 - - - 6,236
May  1, 2054 - - 6,151 - - - 6,151
Nov  1, 2054 - - 6,097 - - - 6,097
May  1, 2055 - - 113,905 - - - 113,905
Nov  1, 2055 - - 1,551 - - - 1,551
May  1, 2056 - - 1,530 - - - 1,530

(16,129,901) 553,616,799 71,451,102 0 44,321,000 0 653,259,001
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MRA BALANCE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Series Total
Ind Res Interest on Ind Res Total Series Send to Send to Net Ind Res Taps Issuer Indenture MRA

Date Fund Rev MRA Balance Fund Replen Deposits Series (TAP) Series (RED) Deposits Dis (-Rec) Dis (-Rec) Expenses Balance

Dec 31, 2020 - - - 7,366,738 - - 7,366,738 - - - 7,366,738
May  1, 2021 - 4,513 - 880,024 2,453,778 - (1,569,241) - - 417,239 5,380,258
Nov  1, 2021 - 3,814 - 634,405 3,719,581 - (3,081,362) - - 1,796,991 501,904
May  1, 2022 - 321 - 1,355,862 (397,805) - 1,753,987 - - 2,105,350 150,542
Nov  1, 2022 - 598 - 1,488,549 535,025 - 954,121 - - - 1,104,663
May  1, 2023 - 1,445 - 1,463,924 2,264,791 - (799,422) - - - 305,241
Nov  1, 2023 - 741 - 1,446,383 1,657,345 - (210,221) - - - 95,020
May  1, 2024 - 1,372 - 1,438,644 1,440,930 - (914) - - - 94,105
Nov  1, 2024 - 1,374 - 1,426,893 1,429,176 - (909) - - - 93,197
May  1, 2025 - 1,337 - 1,413,215 1,415,458 - (907) - - - 92,290
Nov  1, 2025 - 485 - 8,088,067 5,813,751 - 2,274,801 - - - 2,367,091
May  1, 2026 - 7,683 - 1,558,022 3,842,303 - (2,276,599) - - - 90,492
Nov  1, 2026 - 392 - 1,465,082 1,466,366 - (892) - - - 89,601
May  1, 2027 - 1,473 - 2,609,268 2,611,629 - (888) - - - 88,712
Nov  1, 2027 - 641 - 2,137,895 2,139,763 - (1,227) - - - 87,485
May  1, 2028 - 659 - 2,041,294 2,043,338 - (1,385) - - - 86,100
Nov  1, 2028 - 648 - 1,911,551 1,998,298 - (86,100) - - - -
May  1, 2029 - 564 - 1,805,443 1,806,007 - - - - - -
Nov  1, 2029 - 556 - 1,756,765 1,757,322 - - - - - -
May  1, 2030 - 1,029 - 2,497,281 2,498,310 - - - - - -
Nov  1, 2030 - 977 - 2,382,724 2,383,701 - - - - - -
May  1, 2031 - 3,124 - 4,334,425 4,337,549 - - - - - -
Nov  1, 2031 - 1,130 - 3,090,049 3,091,179 - - - - - -
May  1, 2032 - 2,066 - 3,148,179 3,150,246 - - - - - -
Nov  1, 2032 - 1,753 - 3,023,441 2,961,219 - 63,975 - - - 63,975
May  1, 2033 - 2,076 - 3,023,212 3,089,263 - (63,975) - - - -
Nov  1, 2033 - 1,583 - 2,443,330 2,444,913 - - - - - -
May  1, 2034 - 1,257 - 2,241,863 3,226,511 - (983,391) (984,000) - - 609
Nov  1, 2034 - 1,087 984,000 1,709,212 4,336,285 - (1,641,985) (1,642,000) - - 623
May  1, 2035 - 845 1,904,000 1,252,609 4,479,970 - (1,322,516) (1,322,000) - - 107
Nov  1, 2035 - 634 1,839,000 901,532 6,837,667 - (4,096,501) (4,097,000) - - 606
May  1, 2036 - 517 2,678,000 776,870 4,694,627 - (1,239,240) (1,239,000) - - 366
Nov  1, 2036 - 499 2,614,000 756,173 5,058,950 - (1,688,278) (1,688,000) - - 88
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MRA BALANCE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Series Total
Ind Res Interest on Ind Res Total Series Send to Send to Net Ind Res Taps Issuer Indenture MRA

Date Fund Rev MRA Balance Fund Replen Deposits Series (TAP) Series (RED) Deposits Dis (-Rec) Dis (-Rec) Expenses Balance

May  1, 2037 - 488 2,381,000 737,285 5,310,705 - (2,191,931) (2,192,000) - - 157
Nov  1, 2037 - 478 2,343,000 661,142 3,498,694 - (494,073) (494,000) - - 84
May  1, 2038 - 411 3,005,000 472,429 3,615,852 - (138,012) (138,000) - - 72
Nov  1, 2038 - 1,150 2,262,000 436,352 3,356,579 - (657,077) (658,000) - - 994
May  1, 2039 - 776 2,220,000 324,255 2,348,806 - 196,225 197,000 - - 220
Nov  1, 2039 - 717 2,178,000 304,997 2,580,420 - (96,706) (97,000) - - 514
May  1, 2040 - 693 2,172,000 299,986 2,102,753 - 369,927 370,000 - - 440
Nov  1, 2040 - 684 2,384,000 292,025 1,722,384 - 954,325 954,000 - - 766
May  1, 2041 - 650 2,908,000 286,497 1,630,096 - 1,565,051 1,565,000 - - 816
Nov  1, 2041 - 622 4,256,000 268,907 1,254,254 - 3,271,275 3,272,000 - - 92
May  1, 2042 - 8,788 2,883,000 2,708,975 1,959,493 - 3,641,270 2,883,000 - - 758,362
Nov  1, 2042 - 17,137 2,646,000 3,480,861 1,921,491 - 4,222,507 2,646,000 - - 2,334,869
May  1, 2043 - 27,614 2,530,000 3,439,017 2,059,216 - 3,937,414 2,530,000 - - 3,742,283
Nov  1, 2043 - 37,912 134,000 3,859,251 2,147,299 - 1,883,865 134,000 - - 5,492,147
May  1, 2044 - 49,434 - 3,818,043 2,029,043 - 1,838,434 - - - 7,330,582
Nov  1, 2044 - 62,604 - 3,727,733 1,419,631 - 2,370,706 - - - 9,701,288
May  1, 2045 - 82,201 - 5,655,735 1,133,618 - 4,604,319 - - - 14,305,607
Nov  1, 2045 - 120,928 - 6,752,204 1,175,933 - 5,697,199 - - - 20,002,806
May  1, 2046 - 158,135 - 10,167,716 1,209,353 - 9,116,498 - - - 29,119,303
Nov  1, 2046 - 231,427 - 8,767,653 1,240,550 - 7,758,530 - - - 36,877,833
May  1, 2047 - 281,008 - 8,627,045 1,269,177 - 7,638,876 - - - 44,516,709
Nov  1, 2047 - 338,949 - 8,920,285 1,112,554 - 8,146,680 - - - 52,663,389
May  1, 2048 - 391,639 - 9,763,682 401,106 - 9,754,215 - - - 62,417,604
Nov  1, 2048 - 467,198 - 10,138,239 2,161,446 - 8,443,990 - - - 70,861,594
May  1, 2049 - 517,669 - 8,713,252 519,039 - 8,711,882 - - - 79,573,476
Nov  1, 2049 - 581,987 - 7,899,740 186,102 - 8,295,625 - - - 87,869,101
May  1, 2050 - 623,915 - 4,272,358 88,275 - 4,807,998 - - - 92,677,099
Nov  1, 2050 - 659,609 - 1,459,218 2,253,070 - (134,244) - - - 92,542,855
May  1, 2051 115,000,000 654,312 - 10,022,727 4,535,814 - 121,141,225 - 115,000,000 - 98,684,080
Nov  1, 2051 - 753,022 - 17,915,469 - - 18,668,491 - 117,352,571 - -
May  1, 2052 - 0 - 71,165 - - 71,165 - 71,165 - -
Nov  1, 2052 - 0 - 6,376 - - 6,376 - 6,376 - -
May  1, 2053 - 0 - 6,291 - - 6,291 - 6,291 - -
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MRA BALANCE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Series Total
Ind Res Interest on Ind Res Total Series Send to Send to Net Ind Res Taps Issuer Indenture MRA

Date Fund Rev MRA Balance Fund Replen Deposits Series (TAP) Series (RED) Deposits Dis (-Rec) Dis (-Rec) Expenses Balance

Nov  1, 2053 - 0 - 6,236 - - 6,236 - 6,236 - -
May  1, 2054 - 0 - 6,151 - - 6,152 - 6,152 - -
Nov  1, 2054 - 0 - 6,097 - - 6,097 - 6,097 - -
May  1, 2055 - 0 - 113,905 - - 113,905 - 113,905 - -
Nov  1, 2055 - 0 - 1,551 - - 1,551 - 1,551 - -
May  1, 2056 - 0 - 1,530 - - 1,530 - 1,530 - -

115,000,000 6,119,353 44,321,000 218,281,303 146,830,201 0 236,891,455 0 232,571,876 4,319,580
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Series Deposits

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC

Dec 31, 2020 - - - - - - - - - - - - -
May  1, 2021 - - - - - - 545,062 - - - - - -
Nov  1, 2021 - 181 901 - - - 128,133 - - - - - -
May  1, 2022 - 152,370 516,948 - - - 125,866 - - - - - -
Nov  1, 2022 - 267,506 513,718 - - - 123,598 - - - - - -
May  1, 2023 - 254,194 510,463 - - - 121,325 - - - - - -
Nov  1, 2023 - 247,675 507,243 - - - 119,051 - - - - - -
May  1, 2024 - 249,767 505,166 - - - 116,793 - - - - - -
Nov  1, 2024 - 248,393 502,526 - - - 114,523 - - - - - -
May  1, 2025 - 245,725 499,250 - - - 112,234 - - - - - -
Nov  1, 2025 - 243,489 6,993,531 - - 190,512 109,946 - - - - - -
May  1, 2026 - 242,490 289,903 - - 372,785 107,648 - - - - - -
Nov  1, 2026 - 164,607 286,735 - - 368,559 105,350 - - - - - -
May  1, 2027 - 93,318 95,746 1,418,280 - 364,357 103,072 - - - - - -
Nov  1, 2027 - 120,626 188,189 840,362 - 360,153 100,780 - - - - - -
May  1, 2028 - 96,038 140,119 830,567 - 355,930 98,450 - - - - - -
Nov  1, 2028 - 95,039 138,552 805,394 - 351,724 96,132 - - - - - -
May  1, 2029 - 93,363 136,759 737,002 - 337,515 83,796 - - - - - -
Nov  1, 2029 - 92,308 135,213 704,173 - 333,314 81,463 - - - - - -
May  1, 2030 - 92,202 133,505 695,532 - 329,111 79,115 - - - - 761,675 -
Nov  1, 2030 - 77,833 131,962 684,958 - 324,914 76,768 - - - - 685,570 -
May  1, 2031 - 170,306 260,772 676,470 - 330,729 84,425 - - - - 762,413 -
Nov  1, 2031 - 67,011 129,093 657,300 955,060 315,488 72,070 - - - - 556,439 -
May  1, 2032 - 85,940 169,706 623,098 1,060,764 310,780 69,688 - - - - 498,590 -
Nov  1, 2032 - 66,158 71,556 592,318 1,047,366 306,605 67,309 - - - - 485,052 -
May  1, 2033 - 45,283 87,458 641,929 1,033,951 289,519 64,909 - - - - 543,937 -
Nov  1, 2033 - 25,287 51,216 528,714 1,014,657 53,977 62,512 - - - - 398,854 -
May  1, 2034 - 12,377 23,452 518,401 767,924 11,175 58,256 207,621 - - - 344,492 -
Nov  1, 2034 - 481 6,075 366,190 510,414 9,054 1,236 314,846 - - - 265,378 -
May  1, 2035 - - 2,429 177,240 301,477 9,073 4,207 270,204 - - - 255,892 -
Nov  1, 2035 - - 982 27,032 127,751 6,795 2,158 266,821 - - - 240,712 -
May  1, 2036 - - - 19,266 31,246 6,709 1,959 263,437 - - - 228,648 -
Nov  1, 2036 - - - 18,938 30,621 6,625 2,319 259,750 - - - 218,153 -
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May  1, 2037 - - - 18,610 30,166 6,540 659 253,362 - - - 212,381 -
Nov  1, 2037 - - - 18,285 29,705 6,457 3,002 182,939 - - - 209,908 -
May  1, 2038 - - 781 17,959 29,254 6,362 1,315 56,523 - - - 160,568 -
Nov  1, 2038 - 994 12,731 24,581 32,160 8,111 2,726 61,250 - - - 137,983 -
May  1, 2039 42,538 849 12,542 17,311 27,640 6,207 2,657 60,468 - - - 105,024 -
Nov  1, 2039 29,865 708 12,354 16,989 27,488 6,125 1,266 59,691 - - - 103,575 -
May  1, 2040 28,469 564 12,167 16,666 26,477 6,042 2,553 58,914 - - - 102,128 -
Nov  1, 2040 27,214 424 12,979 16,345 26,061 5,960 841 58,139 - - - 100,685 -
May  1, 2041 24,145 280 12,792 16,024 25,296 5,877 3,108 57,366 - - - 100,243 -
Nov  1, 2041 18,516 141 10,831 15,705 21,577 5,796 1,376 56,596 - - - 98,805 -
May  1, 2042 22,637 998 8,848 21,768 28,309 7,389 2,703 55,826 771 - - 97,368 -
Nov  1, 2042 27,434 859 10,681 37,703 35,905 8,968 3,242 78,161 742,288 - - 95,935 -
May  1, 2043 27,026 716 10,534 37,225 35,382 8,844 2,584 77,241 736,742 - - 95,502 -
Nov  1, 2043 26,160 578 10,386 36,749 34,861 8,724 3,919 75,007 731,265 - - 93,742 -
May  1, 2044 24,711 7,483 8,100 32,288 34,934 8,784 19,227 69,580 710,336 - - 97,826 -
Nov  1, 2044 19,302 4,988 7,372 24,896 28,657 8,268 16,527 66,574 698,799 - - 89,582 -
May  1, 2045 19,055 3,085 7,277 18,089 24,319 8,163 13,798 65,771 688,985 - - 86,072 1,515,352
Nov  1, 2045 18,111 1,661 5,828 14,652 21,536 8,060 11,061 64,971 682,042 - - 72,720 1,498,517
May  1, 2046 17,875 1,638 3,683 11,742 19,012 7,954 8,294 64,171 677,160 - - 64,443 1,481,687
Nov  1, 2046 12,538 806 3,635 8,621 18,364 6,795 5,518 63,374 672,345 - - 53,777 1,464,906
May  1, 2047 7,977 - 3,265 8,508 14,235 3,394 2,711 62,577 667,550 - - 41,107 1,448,127
Nov  1, 2047 5,548 - 1,623 8,397 12,805 3,351 11,632 20,353 427,261 682,294 - 32,560 1,431,391
May  1, 2048 3,431 - 1,602 5,138 10,878 3,306 - - 70,594 508,874 - 22,061 1,414,654
Nov  1, 2048 2,371 - 529 640 9,137 10,975 - - 9,319 157,375 - 8,432 1,289,566
May  1, 2049 2,340 - - 632 4,391 - - - 6,802 60,014 25,267 5,673 54,681
Nov  1, 2049 2,310 - - 625 3,457 72 - - 4,144 20,339 100,665 3,115 -
May  1, 2050 2,279 - - 10,207 10,280 70 - - 101,936 3,531 - 2,108 -
Nov  1, 2050 1,128 - - - 72 72 - - - 3,508 - 1,763 -
May  1, 2051 - - - - 70 70 - - - 3,462 - 1,583 -
Nov  1, 2051 - - - - 72 72 - - - 3,440 - 1,563 -
May  1, 2052 - - - - 71 71 - - - 3,398 - 1,543 -
Nov  1, 2052 - - - - 72 72 - - - 3,371 - 1,524 -
May  1, 2053 - - - - 70 70 - - - 3,326 - 1,504 -
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Nov  1, 2053 - - - - 72 72 - - - 3,303 - 1,484 -
May  1, 2054 - - - - 70 70 - - - 3,258 - 1,465 -
Nov  1, 2054 - - - - 72 72 - - - 3,235 - 1,446 -
May  1, 2055 - - - - 70 70 - - - 102,128 - 1,427 -
Nov  1, 2055 - - - - 72 72 - - - - - 1,408 -
May  1, 2056 - - - - 71 71 - - - - - 1,389 -

412,981 3,576,738 13,199,709 12,019,518 7,504,369 5,512,847 3,160,872 3,251,532 7,628,339 1,564,855 125,932 8,557,229 11,598,882
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Total Series

Date 2019DE 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC1 2021DEF 2021GHIJ 2021KLM EXCESS Deposits

Dec 31, 2020 - - - - - - - - - - - 7,366,738 7,366,738
May  1, 2021 - - - - - - - - - - - 334,963 880,024
Nov  1, 2021 - - - - - - - - - - - 505,189 634,405
May  1, 2022 - - - - - - - - - - - 560,677 1,355,862
Nov  1, 2022 - - - - - - - - - - - 583,726 1,488,549
May  1, 2023 - - - - - - - - - - - 577,942 1,463,924
Nov  1, 2023 - - - - - - - - - - - 572,414 1,446,383
May  1, 2024 - - - - - - - - - - - 566,918 1,438,644
Nov  1, 2024 - - - - - - - - - - - 561,451 1,426,893
May  1, 2025 - - - - - - - - - - - 556,005 1,413,215
Nov  1, 2025 - - - - - - - - - - - 550,588 8,088,067
May  1, 2026 - - - - - - - - - - - 545,196 1,558,022
Nov  1, 2026 - - - - - - - - - - - 539,831 1,465,082
May  1, 2027 - - - - - - - - - - - 534,496 2,609,268
Nov  1, 2027 - - - - - - - - - - - 527,785 2,137,895
May  1, 2028 - - - - - - - - - - - 520,189 2,041,294
Nov  1, 2028 - - - - - - - - - - - 424,711 1,911,551
May  1, 2029 - - - - - - - - - - - 417,009 1,805,443
Nov  1, 2029 - - - - - - - - - - - 410,294 1,756,765
May  1, 2030 - - - - - - - - - - - 406,141 2,497,281
Nov  1, 2030 - - - - - - - - - - - 400,720 2,382,724
May  1, 2031 - - - - - - - - - - - 2,049,310 4,334,425
Nov  1, 2031 - - - - - - - - - - - 337,589 3,090,049
May  1, 2032 - - - - - - - - - - - 329,614 3,148,179
Nov  1, 2032 - - - - - - - - - - - 387,077 3,023,441
May  1, 2033 - - - - - - - - - - - 316,226 3,023,212
Nov  1, 2033 - - - - - - - - - - - 308,113 2,443,330
May  1, 2034 - - - - - - - - - - - 298,165 2,241,863
Nov  1, 2034 - - - - - - - - - - - 235,536 1,709,212
May  1, 2035 - - - - - - - - - - - 232,086 1,252,609
Nov  1, 2035 - - - - - - - - - - - 229,282 901,532
May  1, 2036 - - - - - - - - - - - 225,604 776,870
Nov  1, 2036 - - - - - - - - - - - 219,768 756,173
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May  1, 2037 - - - - - - - - - - - 215,566 737,285
Nov  1, 2037 - - - - - - - - - - - 210,845 661,142
May  1, 2038 - - - - - - - - - - - 199,668 472,429
Nov  1, 2038 - - - - - - - - - - - 155,816 436,352
May  1, 2039 - - - - - - - - - - - 49,019 324,255
Nov  1, 2039 - - - - - - - - - - - 46,937 304,997
May  1, 2040 - - - - - - - - - - - 46,008 299,986
Nov  1, 2040 - - - - - - - - - - - 43,377 292,025
May  1, 2041 - - - - - - - - - - - 41,366 286,497
Nov  1, 2041 - - - - 554 - - - - - - 39,010 268,907
May  1, 2042 - - - - 2,415,834 - - - - - - 46,526 2,708,975
Nov  1, 2042 - - - - 2,394,040 - - - - - - 45,645 3,480,861
May  1, 2043 - - - - 2,362,258 - - - - - - 44,964 3,439,017
Nov  1, 2043 - - - - 2,793,573 - - - - - - 44,286 3,859,251
May  1, 2044 - - - - 2,755,904 - - - - - - 48,870 3,818,043
Nov  1, 2044 - - - - 2,718,323 - - - - - - 44,444 3,727,733
May  1, 2045 - 488,178 - - 2,680,754 - - - - - - 36,838 5,655,735
Nov  1, 2045 - 1,679,534 - - 2,643,264 - - - - - - 30,245 6,752,204
May  1, 2046 - 1,660,732 - 3,519,193 2,605,777 - - - - - - 24,354 10,167,716
Nov  1, 2046 - 1,641,978 - 2,230,817 2,568,362 - - - - - - 15,816 8,767,653
May  1, 2047 - 1,623,224 - 2,200,935 2,530,944 - - - - - - 12,493 8,627,045
Nov  1, 2047 - 1,604,514 - 2,172,667 2,493,589 - - - - - - 12,299 8,920,285
May  1, 2048 - 1,585,799 1,527,922 2,145,128 2,456,225 - - - - - - 8,070 9,763,682
Nov  1, 2048 771,842 1,567,122 1,768,270 2,118,869 2,418,913 - - - - - - 4,878 10,138,239
May  1, 2049 1,085,501 1,356,238 1,679,594 2,046,894 2,381,586 - - - - - - 3,637 8,713,252
Nov  1, 2049 553,071 239,462 1,198,300 1,989,921 2,344,304 1,436,367 - - - - - 3,589 7,899,740
May  1, 2050 183,848 238,264 66,249 324,958 1,716,202 1,609,472 - - - - - 2,954 4,272,358
Nov  1, 2050 1,404 199,418 57,787 94,879 23,194 1,075,993 - - - - - - 1,459,218
May  1, 2051 1,386 - 11,761 - - - 104,884 - 9,899,508 - - - 10,022,727
Nov  1, 2051 1,371 - - - - - - 31,828 - 15,968,583 1,908,542 - 17,915,469
May  1, 2052 1,354 - - - - - - - - - 64,728 - 71,165
Nov  1, 2052 1,338 - - - - - - - - - - - 6,376
May  1, 2053 1,321 - - - - - - - - - - - 6,291
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Nov  1, 2053 1,306 - - - - - - - - - - - 6,236
May  1, 2054 1,288 - - - - - - - - - - - 6,151
Nov  1, 2054 1,273 - - - - - - - - - - - 6,097
May  1, 2055 10,210 - - - - - - - - - - - 113,905
Nov  1, 2055 - - - - - - - - - - - - 1,551
May  1, 2056 - - - - - - - - - - - - 1,530

2,616,513 13,884,464 6,309,884 18,844,262 42,303,601 4,121,832 104,884 31,828 9,899,508 15,968,583 1,973,270 24,108,871 218,281,303
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MRA WITHDRAWALS - DEFICIENCIES REPORT + DEPOSITS TO SERIES (- UNSCHEDULED WITHDRAWAL FROM SERIES SURPLUS ACCOUNT)
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Withdrawals (DEFICIENCIES)

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC

Dec 31, 2020 (449,432) - 409,432 - - - - - - - - - -
May  1, 2021 - 278,978 2,090,706 - - 84,094 - - - - - - -
Nov  1, 2021 - 308,393 2,107,325 429,498 - 443,732 - - - - 27,606 - 393,052
May  1, 2022 (1,157,828) (118,509) - 272,050 40,051 268,804 - - - - 28,363 - 269,263
Nov  1, 2022 - - - 241,487 - - - - - - 27,242 - 266,296
May  1, 2023 - - - 115,605 40,542 16,526 - - - - 27,988 243,767 357,534
Nov  1, 2023 (1,000,000) (49,796) - 82,385 22,561 43,616 - - - - 31,928 280,802 377,229
May  1, 2024 (1,000,000) (450,204) (73,706) - 139,300 37,882 - - - - 31,272 292,002 417,537
Nov  1, 2024 (1,485,112) - (34,479) - 132,477 26,302 - - - - 35,376 287,871 413,066
May  1, 2025 (1,514,988) - (435,790) - 265,596 15,221 - - - - 33,313 298,254 453,186
Nov  1, 2025 1,373,491 500,000 543,975 - 304,285 - - - - - 37,534 303,917 453,023
May  1, 2026 496,304 (484,439) - - - - - - - - 34,405 227,619 485,525
Nov  1, 2026 1,504,887 (87,692) (1,000,000) (10,000) (10,000) (10,000) (10,000) (2) (1,192,063) - 38,485 234,243 -
May  1, 2027 1,876,696 (142,360) (188,328) (10,000) (10,000) - - (1) (1,318,747) - 44,000 254,141 -
Nov  1, 2027 1,874,460 (117,686) (93,444) (10,000) (10,000) - - (1) (1,024,443) (955,405) 53,167 250,354 -
May  1, 2028 1,863,553 (139,101) (138,008) (10,000) (10,000) - - (1) 112,686 (2,363,462) 86,963 266,239 -
Nov  1, 2028 1,064,967 (136,752) (136,370) (10,000) (866,989) - - (37,572) 101,246 (14,634) (4,512) 62,904 (17,834)
May  1, 2029 (173,743) (135,133) (134,685) (10,000) (826,743) (10,000) (10,000) (43,864) 112,131 (13,992) 132,104 370,559 (10,000)
Nov  1, 2029 (1,660,550) (133,515) (133,045) (10,000) (824,539) (10,000) (10,000) (44,245) 131,082 (15,183) 139,623 408,817 (14,532)
May  1, 2030 1,686,344 (2,711,820) (131,429) (10,000) (840,509) (10,000) (10,000) (54,300) 352,888 (11,795) 173,617 (161,097) 8,470
Nov  1, 2030 1,958,821 (1,775,853) (129,790) (10,000) (863,444) (10,000) (10,000) (196,789) (881,155) (11,861) 185,386 (145,630) 4,314
May  1, 2031 1,963,483 (32,265) - (10,000) (874,025) - - (41,565) 228,182 30,134 (212,684) - 46,002
Nov  1, 2031 111,781 (127,035) (127,193) (20,810) (10,000) (10,000) (10,000) (51,207) 268,691 615,915 (215,876) (119,438) 54,444
May  1, 2032 128,365 (94,161) (83,476) (45,708) (10,000) (10,000) (10,000) (57,072) 487,899 578,744 (204,827) (101,734) 78,808
Nov  1, 2032 159,687 (63,994) (110,842) (67,955) (10,000) (10,000) (10,000) (11,684) 650,658 580,905 (105,836) (38,718) 84,324
May  1, 2033 192,485 (80,959) (42,601) (10,000) (10,000) (10,000) (10,000) (28,643) 404,238 630,946 (200,000) (86,025) 91,760
Nov  1, 2033 224,952 (72,859) (58,368) (114,865) (10,000) (10,000) (10,000) (170,130) 817,975 626,181 (284,802) (91,098) 96,546
May  1, 2034 279,898 (50,135) (52,242) (116,443) (20,000) (2,235) (11,836) (10,223) 718,917 675,317 (206,097) (69,729) 127,354
Nov  1, 2034 320,358 (23,153) (22,724) (112,818) (48,370) (2,211) (11,436) (25,469) 754,199 675,500 (146,866) (67,024) 121,679
May  1, 2035 350,764 (18,083) (16,891) (56,855) (109,168) (2,187) (11,028) (66,370) 792,797 719,711 (138,747) (64,548) (10,000)
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Nov  1, 2035 369,241 (12,740) (21,421) (24,045) (70,240) (3,894) (20,625) (65,693) 790,570 729,415 (146,262) (61,304) (14,945)
May  1, 2036 400,331 (12,591) (21,612) (24,699) (20,794) (3,852) (20,364) (65,016) 811,844 768,155 (138,116) (57,081) (10,000)
Nov  1, 2036 428,532 (12,447) (21,310) (24,534) (19,899) (3,810) (19,541) (64,340) 794,418 774,892 (139,523) (54,430) (14,553)
May  1, 2037 452,425 (12,304) (20,950) (24,371) (19,672) (3,767) (18,717) (63,358) 881,419 826,599 (137,560) (52,902) (10,000)
Nov  1, 2037 466,674 (12,161) (20,599) (24,207) (19,445) (3,725) (17,887) (61,260) 852,173 510,257 (138,928) (52,252) (14,156)
May  1, 2038 482,504 (12,019) 459,847 (24,045) (19,220) (3,684) (17,054) (42,823) 243,711 475,788 (130,961) 204,793 (10,000)
Nov  1, 2038 486,087 - (3,165) (16,948) (15,653) (1,823) (8,145) (24,319) 207,056 646,593 (137,201) - (13,754)
May  1, 2039 (11,106) - (3,127) (23,720) (18,771) (3,600) (14,678) (24,162) 170,173 698,510 (129,422) - 325,094
Nov  1, 2039 (9,244) - (3,090) (23,559) (17,825) (3,559) (14,529) (24,006) 135,921 500,267 (134,880) - 764,506
May  1, 2040 (9,863) - (3,052) (23,398) (17,318) (3,517) (13,679) (23,851) 99,685 524,653 (127,601) - 471,744
Nov  1, 2040 (10,563) - (3,015) (23,237) (17,110) (3,476) (12,822) (23,696) 67,049 533,047 (120,895) - 203,867
May  1, 2041 (11,256) - (2,977) (23,076) (16,902) (3,435) (11,962) (23,541) 26,384 564,820 (115,053) - 237,335
Nov  1, 2041 (12,061) - (2,940) (22,916) (14,351) (3,394) (11,095) (23,387) (14,536) 122,544 (107,341) - 255,657
May  1, 2042 (5,601) - (1,982) (6,385) 2,905 8,322 4,854 (13,233) 81,511 96,909 - - 296,517
Nov  1, 2042 - - - - - - - - - 97,197 - - 312,966
May  1, 2043 - - - - - - - - - 96,886 68,676 - 346,230
Nov  1, 2043 - - - - - - - - - 96,113 64,905 - 374,460
May  1, 2044 - - - - - - - - - 97,570 65,871 - 409,720
Nov  1, 2044 - - - - - - - - - 96,900 63,126 - 326,812
May  1, 2045 - - - - - - - - - 96,384 77,574 - -
Nov  1, 2045 - - - - - - - - - 97,803 74,698 - -
May  1, 2046 - - - - - - - - - 97,641 82,286 - -
Nov  1, 2046 - - - - - - - - - 97,845 84,416 - -
May  1, 2047 - - - - - - - - - 98,779 85,122 - -
Nov  1, 2047 - - - - - - - - - - 87,287 - -
May  1, 2048 - - - - - - - - - - 96,193 - -
Nov  1, 2048 - - - - - - - - - - 1,576,083 - -
May  1, 2049 - - - - - 10,000 - - - - - - -
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC

Nov  1, 2049 - - - - - - - - - - - - -
May  1, 2050 - - - - 10,000 - - - - - - - -
Nov  1, 2050 - - - - - - - - - - - - -
May  1, 2051 - - - - - - - - - - - - -

12,005,744 (6,032,395) 2,338,632 186,432 (4,693,268) 802,329 (330,547) (1,381,823) 6,664,559 10,492,588 170,617 2,763,274 8,784,546
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)

Date 2019DE 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC1 2021DEF 2021GHIJ 2021KLM EXCESS

Dec 31, 2020 - - - - - - - 10,000 10,000 10,000 10,000 -
May  1, 2021 - - - - - - - - - - - -
Nov  1, 2021 - - - - - - - - - 9,975 - -
May  1, 2022 - - - - - - - - - - - -
Nov  1, 2022 - - - - - - - - - - - -
May  1, 2023 - - - 1,190,139 272,689 - - - - - - -
Nov  1, 2023 - 26,328 - 1,252,378 589,914 - - - - - - -
May  1, 2024 - 52,506 - 1,324,693 669,649 - - - - - - -
Nov  1, 2024 - 32,382 - 1,368,557 652,735 - - - - - - -
May  1, 2025 - 60,911 - 1,464,093 775,662 - - - - - - -
Nov  1, 2025 - 41,723 - 1,438,307 817,496 - - - - - - -
May  1, 2026 - 69,286 - 2,127,984 885,620 - - - - - - -
Nov  1, 2026 - 50,917 - 1,077,176 880,415 - - - - - - -
May  1, 2027 - 75,317 - 1,089,407 853,721 - - - - - 87,783 -
Nov  1, 2027 - 55,218 10,324 1,101,532 852,307 - - - - - 153,382 -
May  1, 2028 - 81,803 76,054 1,180,894 906,888 - - - - - 128,831 -
Nov  1, 2028 (241,652) 54,376 68,704 1,199,922 888,220 (10,000) (10,000) (10,000) (10,000) (10,000) 158,505 (84,232)
May  1, 2029 143,074 91,091 132,198 1,293,632 958,881 (22,828) (26,580) (26,015) (20,271) (26,159) 145,328 (82,980)
Nov  1, 2029 1,377,889 73,402 127,939 1,316,218 969,575 (10,000) (10,000) 342 (10,000) (10,000) 189,689 (81,644)
May  1, 2030 1,387,538 99,211 164,365 1,567,882 1,014,602 (22,076) (25,843) (14,641) (19,682) (25,315) 172,522 (80,624)
Nov  1, 2030 1,306,007 78,774 155,126 1,593,966 1,025,892 (10,000) (10,000) 14,568 (10,000) (10,000) 214,937 (79,567)
May  1, 2031 1,153,260 98,040 (30,911) 1,653,473 233,038 (11,333) (15,134) (7,488) (9,098) (14,478) 258,946 (68,026)
Nov  1, 2031 563,930 76,255 (50,577) 1,682,647 227,138 (10,000) (10,000) 17,308 (10,000) (10,000) 322,056 (66,852)
May  1, 2032 1,087,022 89,920 (36,317) 903,878 310,295 (20,591) (24,430) (1,752) (18,515) (23,656) 292,687 (65,133)
Nov  1, 2032 1,094,163 71,912 - - 383,000 - - 36,228 - - 329,371 -
May  1, 2033 1,201,357 62,412 (49,532) (10,000) 365,547 (4,376) 502,334 2,599 (17,937) (22,842) 281,103 (62,603)
Nov  1, 2033 624,155 44,282 (49,839) (398,143) 454,469 (10,000) 561,468 40,051 (10,000) (10,000) 315,283 (60,345)
May  1, 2034 1,098,989 53,033 (38,377) (474,847) 222,538 (399,242) 571,792 29,047 215,474 457,001 287,828 (59,268)
Nov  1, 2034 1,014,571 26,373 (43,317) (15,248) 216,895 94,389 612,656 56,035 231,543 478,717 310,555 (58,546)
May  1, 2035 980,029 389,582 (35,113) (10,000) 234,374 (18,601) 620,887 45,244 221,452 455,686 284,651 (57,614)
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)

Date 2019DE 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC1 2021DEF 2021GHIJ 2021KLM EXCESS

Nov  1, 2035 944,766 389,445 (42,886) (14,707) 2,428,888 (10,000) 664,825 71,329 237,653 471,166 306,026 (56,898)
May  1, 2036 1,085,445 421,935 (35,007) (10,000) (10,000) (13,990) 671,054 59,196 233,743 459,989 281,545 (55,490)
Nov  1, 2036 1,310,401 416,592 (42,416) (14,323) (13,470) 10,394 708,603 85,741 248,515 478,416 301,597 (54,557)
May  1, 2037 1,387,613 448,109 (35,212) (10,000) (10,000) 7,742 715,685 84,704 240,799 459,076 278,558 (53,210)
Nov  1, 2037 (251,340) 447,872 (40,977) (13,934) (12,751) 24,744 754,094 169,541 243,964 474,753 290,169 (51,923)
May  1, 2038 (246,613) 476,944 (33,419) (10,000) (10,000) 22,086 761,007 164,906 204,337 456,630 270,276 (47,140)
Nov  1, 2038 (251,165) 477,601 29,288 (13,544) (12,028) 42,696 796,776 198,029 158,570 475,258 356,694 (20,325)
May  1, 2039 (250,907) 504,212 61,165 (10,000) (10,000) 35,041 (18,257) 188,316 101,118 458,960 335,627 (11,659)
Nov  1, 2039 (252,268) 515,769 72,314 (13,153) (11,300) 54,330 (10,000) 214,908 45,254 451,139 354,940 (11,516)
May  1, 2040 (255,968) 539,307 106,621 (10,000) (10,000) 51,560 (17,615) 209,702 (13,469) 300,076 339,892 (11,157)
Nov  1, 2040 (254,648) 551,953 113,565 (12,759) (10,567) 64,611 (10,000) 230,371 (10,530) 129,491 352,255 (10,508)
May  1, 2041 (257,297) 573,151 153,192 (10,000) (10,000) 62,300 (16,968) 221,076 (13,610) (15,248) 333,329 (10,167)
Nov  1, 2041 (256,347) 586,235 164,485 (12,362) (10,000) 72,837 (10,000) 239,635 (10,778) (10,000) 343,792 (9,423)
May  1, 2042 - 619,682 212,989 - - 76,170 - 245,783 - - 341,051 -
Nov  1, 2042 - 623,537 219,323 - - 76,254 - 252,727 - - 339,487 -
May  1, 2043 - 649,376 255,344 - - 65,622 - 249,212 - - 327,870 -
Nov  1, 2043 - 666,438 271,975 - - 74,309 - 264,693 - - 334,406 -
May  1, 2044 - 493,571 305,347 - - 72,243 - 260,824 - - 323,897 -
Nov  1, 2044 - - 332,169 - - - - 272,109 - - 328,515 -
May  1, 2045 - - 362,924 - - - - 272,597 - - 324,139 -
Nov  1, 2045 - - 384,817 - - - - 286,952 - - 331,664 -
May  1, 2046 - - 432,771 - - - - 278,389 - - 318,266 -
Nov  1, 2046 - - 449,569 - - - 3,987 285,924 - - 318,809 -
May  1, 2047 - - 479,487 - - - 10,535 283,570 - - 311,684 -
Nov  1, 2047 - - 511,593 - - - 16,350 289,278 - - 208,045 -
May  1, 2048 - - - - - - 16,839 288,074 - - - -
Nov  1, 2048 - - - - - - 293,363 292,000 - - - -
May  1, 2049 - - - - - - 299,702 209,337 - - - -
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)

Date 2019DE 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC1 2021DEF 2021GHIJ 2021KLM EXCESS

Nov  1, 2049 - - - - - - 186,102 - - - - -
May  1, 2050 - - - - - - 78,275 - - - - -
Nov  1, 2050 - - - - - - 2,253,070 - - - - -
May  1, 2051 - - - - - - - 4,535,814 - - - -

15,242,007 11,256,782 5,089,749 24,763,760 17,960,332 334,291 10,884,577 10,896,265 2,208,532 5,838,636 11,895,989 (1,311,406)
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

MRA Withdrawals Part 1

Send to
Date Series (TAP)

Dec 31, 2020 -
May  1, 2021 2,453,778
Nov  1, 2021 3,719,581
May  1, 2022 (397,805)
Nov  1, 2022 535,025
May  1, 2023 2,264,791
Nov  1, 2023 1,657,345
May  1, 2024 1,440,930
Nov  1, 2024 1,429,176
May  1, 2025 1,415,458
Nov  1, 2025 5,813,751
May  1, 2026 3,842,303
Nov  1, 2026 1,466,366
May  1, 2027 2,611,629
Nov  1, 2027 2,139,763
May  1, 2028 2,043,338
Nov  1, 2028 1,998,298
May  1, 2029 1,806,007
Nov  1, 2029 1,757,322
May  1, 2030 2,498,310
Nov  1, 2030 2,383,701
May  1, 2031 4,337,549
Nov  1, 2031 3,091,179
May  1, 2032 3,150,246
Nov  1, 2032 2,961,219
May  1, 2033 3,089,263
Nov  1, 2033 2,444,913
May  1, 2034 3,226,511
Nov  1, 2034 4,336,285
May  1, 2035 4,479,970
Nov  1, 2035 6,837,667
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

MRA Withdrawals Part 1

Send to
Date Series (TAP)

May  1, 2036 4,694,627
Nov  1, 2036 5,058,950
May  1, 2037 5,310,705
Nov  1, 2037 3,498,694
May  1, 2038 3,615,852
Nov  1, 2038 3,356,579
May  1, 2039 2,348,806
Nov  1, 2039 2,580,420
May  1, 2040 2,102,753
Nov  1, 2040 1,722,384
May  1, 2041 1,630,096
Nov  1, 2041 1,254,254
May  1, 2042 1,959,493
Nov  1, 2042 1,921,491
May  1, 2043 2,059,216
Nov  1, 2043 2,147,299
May  1, 2044 2,029,043
Nov  1, 2044 1,419,631
May  1, 2045 1,133,618
Nov  1, 2045 1,175,933
May  1, 2046 1,209,353
Nov  1, 2046 1,240,550
May  1, 2047 1,269,177
Nov  1, 2047 1,112,554
May  1, 2048 401,106
Nov  1, 2048 2,161,446
May  1, 2049 519,039



Sep 21, 2021  10:13 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 2021ABC - COPY:CHFA-CONS01 )   Page 54

MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

MRA Withdrawals Part 1

Send to
Date Series (TAP)

Nov  1, 2049 186,102
May  1, 2050 88,275
Nov  1, 2050 2,253,070
May  1, 2051 4,535,814

146,830,201
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

MRA Withdrawals Part 2

MRA WITHDRAWALS - REDEMPTIONS REPORT + DEPOSITS TO SERIES (- UNSCHEDULED WITHDRAWAL FROM SERIES REDEMPTION ACCOUNT)

Withdrawals (REDEMPTION)

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE 2019FG 2019HI 2019JKL 2020ABC

- - - - - - - - - - - - - - - - - - -

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

MRA Withdrawals Part 2

Withdrawals (REDEMPTION)
Send to

Date 2020DEF 2020GHI 2021ABC1 2021DEF 2021GHIJ 2021KLM EXCESS Series (RED)

- - - - - - - - -

0 0 0 0 0 0 0 0
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LOAN PARTICIPATION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Participation
Part Gross Less Loan Loan Loan

Date Originations Principal Interest Prepay Receipts Servicing Revenue Balance Valuation

Dec 31, 2020 - - - - - - - 1,077,889,367 1,077,889,367
May  1, 2021 121,043,423 8,726,046 16,423,330 3,516,077 28,665,453 1,800,941 26,864,512 1,186,690,668 1,186,690,668
Nov  1, 2021 221,188,618 15,163,629 27,284,098 6,326,130 48,773,858 3,098,409 45,675,449 1,386,389,525 1,386,389,525
May  1, 2022 122,500,000 17,483,623 29,874,513 7,697,311 55,055,447 3,548,756 51,506,690 1,483,708,591 1,483,708,591
Nov  1, 2022 - 17,966,133 29,679,138 8,859,958 56,505,228 3,545,364 52,959,865 1,456,882,500 1,456,882,500
May  1, 2023 - 18,202,375 29,109,759 9,714,055 57,026,189 3,482,329 53,543,860 1,428,966,070 1,428,966,070
Nov  1, 2023 - 18,427,700 28,524,736 10,232,193 57,184,630 3,417,099 53,767,530 1,400,306,177 1,400,306,177
May  1, 2024 - 18,663,218 27,929,910 10,386,064 56,979,193 3,350,484 53,628,708 1,371,256,895 1,371,256,895
Nov  1, 2024 - 18,896,031 27,330,807 10,240,354 56,467,192 3,283,334 53,183,858 1,342,120,510 1,342,120,510
May  1, 2025 - 19,124,306 26,730,332 10,020,008 55,874,646 3,216,122 52,658,525 1,312,976,195 1,312,976,195
Nov  1, 2025 - 19,360,363 26,128,710 9,799,560 55,288,634 3,148,896 52,139,738 1,283,816,271 1,283,816,271
May  1, 2026 - 19,596,603 25,525,843 9,579,002 54,701,448 3,081,649 51,619,798 1,254,640,667 1,254,640,667
Nov  1, 2026 - 19,842,148 24,921,492 9,358,281 54,121,921 3,014,372 51,107,549 1,225,440,238 1,225,440,238
May  1, 2027 - 20,090,128 24,315,556 9,137,362 53,543,046 2,947,051 50,595,995 1,196,212,747 1,196,212,747
Nov  1, 2027 - 20,337,046 23,707,896 8,916,236 52,961,179 2,879,684 50,081,495 1,166,959,465 1,166,959,465
May  1, 2028 - 20,581,927 23,098,736 8,694,935 52,375,598 2,812,272 49,563,326 1,137,682,603 1,137,682,603
Nov  1, 2028 - 20,792,681 22,488,515 8,473,557 51,754,753 2,744,826 49,009,928 1,108,416,365 1,108,416,365
May  1, 2029 - 20,949,265 21,879,031 8,252,532 51,080,828 2,677,421 48,403,407 1,079,214,567 1,079,214,567
Nov  1, 2029 - 21,133,736 21,270,833 8,031,902 50,436,472 2,610,086 47,826,386 1,050,048,929 1,050,048,929
May  1, 2030 - 21,312,537 20,663,428 7,811,542 49,787,507 2,542,785 47,244,722 1,020,924,850 1,020,924,850
Nov  1, 2030 - 21,493,562 20,057,052 7,591,486 49,142,099 2,475,523 46,666,576 991,839,802 991,839,802
May  1, 2031 - 21,700,104 19,451,595 7,371,645 48,523,344 2,408,285 46,115,059 962,768,053 962,768,053
Nov  1, 2031 - 21,884,592 18,846,341 7,151,935 47,882,868 2,341,041 45,541,827 933,731,525 933,731,525
May  1, 2032 - 22,067,587 18,242,235 6,932,547 47,242,369 2,273,832 44,968,537 904,731,392 904,731,392
Nov  1, 2032 - 22,179,871 17,639,402 6,713,612 46,532,884 2,206,661 44,326,223 875,837,909 875,837,909
May  1, 2033 - 22,128,273 17,041,609 6,496,306 45,666,187 2,139,740 43,526,447 847,213,331 847,213,331
Nov  1, 2033 - 21,949,271 16,451,768 6,281,440 44,682,480 2,073,233 42,609,246 818,982,619 818,982,619
May  1, 2034 - 21,751,912 15,873,072 6,069,849 43,694,833 2,007,331 41,687,502 791,160,858 791,160,858
Nov  1, 2034 - 21,560,760 15,304,521 5,861,201 42,726,482 1,941,972 40,784,510 763,738,897 763,738,897
May  1, 2035 - 21,330,031 14,746,764 5,655,791 41,732,585 1,877,200 39,855,385 736,753,076 736,753,076
Nov  1, 2035 - 21,067,459 14,200,137 5,453,768 40,721,363 1,813,044 38,908,320 710,231,849 710,231,849
May  1, 2036 - 20,935,711 13,664,493 5,254,766 39,854,971 1,749,468 38,105,503 684,041,371 684,041,371
Nov  1, 2036 - 20,782,502 13,137,420 5,058,230 38,978,151 1,686,322 37,291,829 658,200,640 658,200,640
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LOAN PARTICIPATION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Participation
Part Gross Less Loan Loan Loan

Date Originations Principal Interest Prepay Receipts Servicing Revenue Balance Valuation

May  1, 2037 - 20,646,672 12,620,392 4,864,315 38,131,380 1,623,643 36,507,737 632,689,652 632,689,652
Nov  1, 2037 - 20,437,179 12,113,030 4,673,147 37,223,356 1,561,429 35,661,927 607,579,326 607,579,326
May  1, 2038 - 20,234,029 11,617,158 4,484,970 36,336,158 1,499,734 34,836,424 582,860,327 582,860,327
Nov  1, 2038 - 20,083,589 11,132,086 4,299,605 35,515,280 1,438,528 34,076,752 558,477,133 558,477,133
May  1, 2039 - 20,115,119 10,654,756 4,116,090 34,885,965 1,377,629 33,508,336 534,245,924 534,245,924
Nov  1, 2039 - 20,324,081 10,178,567 3,932,778 34,435,426 1,316,732 33,118,694 509,989,065 509,989,065
May  1, 2040 - 20,558,121 9,701,074 3,749,138 34,008,333 1,255,698 32,752,635 485,681,806 485,681,806
Nov  1, 2040 - 20,796,861 9,222,085 3,565,096 33,584,042 1,194,505 32,389,537 461,319,848 461,319,848
May  1, 2041 - 21,034,184 8,741,562 3,380,646 33,156,393 1,133,146 32,023,246 436,905,018 436,905,018
Nov  1, 2041 - 21,266,159 8,259,617 3,195,820 32,721,596 1,071,625 31,649,971 412,443,039 412,443,039
May  1, 2042 - 21,510,639 7,776,249 3,010,599 32,297,487 1,009,937 31,287,551 387,921,801 387,921,801
Nov  1, 2042 - 21,763,821 7,291,178 2,824,886 31,879,885 948,059 30,931,826 363,333,094 363,333,094
May  1, 2043 - 22,021,046 6,804,307 2,638,644 31,463,997 885,980 30,578,017 338,673,404 338,673,404
Nov  1, 2043 - 22,276,912 6,315,635 2,451,871 31,044,418 823,694 30,220,724 313,944,622 313,944,622
May  1, 2044 - 22,473,331 5,825,696 2,264,789 30,563,816 761,226 29,802,589 289,206,501 289,206,501
Nov  1, 2044 - 22,678,940 5,335,643 2,077,681 30,092,265 698,646 29,393,619 264,449,880 264,449,880
May  1, 2045 - 22,904,774 4,844,645 1,890,312 29,639,731 635,907 29,003,824 239,654,794 239,654,794
Nov  1, 2045 - 23,128,902 4,352,469 1,702,656 29,184,026 572,989 28,611,037 214,823,237 214,823,237
May  1, 2046 - 23,368,114 3,859,023 1,514,679 28,741,817 509,887 28,231,930 189,940,443 189,940,443
Nov  1, 2046 - 23,608,334 3,364,065 1,326,294 28,298,693 446,579 27,852,114 165,005,815 165,005,815
May  1, 2047 - 23,854,147 2,867,598 1,137,514 27,859,260 383,059 27,476,201 140,014,153 140,014,153
Nov  1, 2047 - 23,419,202 2,373,017 950,319 26,742,537 319,701 26,422,836 115,644,633 115,644,633
May  1, 2048 - 22,751,509 1,897,925 770,098 25,419,532 258,409 25,161,123 92,123,026 92,123,026
Nov  1, 2048 - 21,368,089 1,448,147 598,649 23,414,884 199,862 23,215,023 70,156,288 70,156,288
May  1, 2049 - 19,224,646 1,044,310 442,299 20,711,255 146,934 20,564,321 50,489,343 50,489,343
Nov  1, 2049 - 17,036,762 698,429 304,067 18,039,258 100,967 17,938,290 33,148,515 33,148,515
May  1, 2050 - 13,288,661 418,592 189,139 13,896,392 62,513 13,833,879 19,670,714 19,670,714
Nov  1, 2050 - 10,492,560 222,715 100,272 10,815,548 34,751 10,780,797 9,077,882 9,077,882
May  1, 2051 - 6,372,001 86,446 38,614 6,497,060 14,026 6,483,034 2,667,268 2,667,268
Nov  1, 2051 - 2,569,791 15,977 6,729 2,592,497 2,611 2,589,886 90,748 90,748
May  1, 2052 - 59,347 706 251 60,305 74 60,231 31,150 31,150
Nov  1, 2052 - 4,793 483 213 5,490 44 5,446 26,143 26,143
May  1, 2053 - 4,841 395 176 5,412 36 5,376 21,126 21,126
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LOAN PARTICIPATION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Participation
Part Gross Less Loan Loan Loan

Date Originations Principal Interest Prepay Receipts Servicing Revenue Balance Valuation

Nov  1, 2053 - 4,889 308 138 5,334 29 5,306 16,099 16,099
May  1, 2054 - 4,938 220 100 5,257 21 5,236 11,061 11,061
Nov  1, 2054 - 4,988 131 61 5,180 13 5,167 6,012 6,012
May  1, 2055 - 3,213 51 28 3,293 6 3,286 2,771 2,771
Nov  1, 2055 - 1,374 22 15 1,411 3 1,407 1,382 1,382
Apr 30, 2056 - 1,377 8 4 1,390 1 1,389 - -

464,732,041 1,229,179,071 862,627,788 313,442,336 2,405,249,195 106,484,166 2,298,765,030
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Participation
Loans Partial Gross Svc Exp. Part Part Part Part Gross

Date Originated First Pmt Principal Interest Prepayments Receipts Reduction Principal Interest Prepay Receipts

Dec 31, 2020 - - - - - - - - - - -
May  1, 2021 121,043,423 281,362 11,125,230 21,599,432 4,551,649 37,276,311 2,482,817 8,726,046 16,423,330 3,516,077 28,665,453
Nov  1, 2021 221,188,618 309,704 19,008,750 34,957,440 8,317,653 62,283,843 4,109,441 15,163,629 27,284,098 6,326,130 48,773,858
May  1, 2022 122,500,000 179,271 21,690,671 37,776,220 10,163,562 69,630,454 4,602,080 17,483,623 29,874,513 7,697,311 55,055,447
Nov  1, 2022 - - 22,279,851 37,522,506 11,668,306 71,470,662 4,593,315 17,966,133 29,679,138 8,859,958 56,505,228
May  1, 2023 - - 22,571,337 36,820,882 12,729,464 72,121,682 4,512,650 18,202,375 29,109,759 9,714,055 57,026,189
Nov  1, 2023 - - 22,850,275 36,100,870 13,311,372 72,262,517 4,429,362 18,427,700 28,524,736 10,232,193 57,184,630
May  1, 2024 - - 23,139,340 35,370,097 13,428,355 71,937,792 4,344,535 18,663,218 27,929,910 10,386,064 56,979,193
Nov  1, 2024 - - 23,426,342 34,634,490 13,226,009 71,286,841 4,259,086 18,896,031 27,330,807 10,240,354 56,467,192
May  1, 2025 - - 23,709,548 33,897,354 12,948,839 70,555,742 4,173,556 19,124,306 26,730,332 10,020,008 55,874,646
Nov  1, 2025 - - 24,001,289 33,158,996 12,671,579 69,831,864 4,088,008 19,360,363 26,128,710 9,799,560 55,288,634
May  1, 2026 - - 24,293,977 32,419,300 12,394,212 69,107,489 4,002,432 19,596,603 25,525,843 9,579,002 54,701,448
Nov  1, 2026 - - 24,596,747 31,678,011 12,116,683 68,391,441 3,916,817 19,842,148 24,921,492 9,358,281 54,121,921
May  1, 2027 - - 24,902,739 30,935,013 11,838,949 67,676,701 3,831,147 20,090,128 24,315,556 9,137,362 53,543,046
Nov  1, 2027 - - 25,208,469 30,190,150 11,560,996 66,959,615 3,745,417 20,337,046 23,707,896 8,916,236 52,961,179
May  1, 2028 - - 25,512,974 29,443,629 11,282,849 66,239,451 3,659,628 20,581,927 23,098,736 8,694,935 52,375,598
Nov  1, 2028 - - 25,784,175 28,695,874 11,004,600 65,484,649 3,573,786 20,792,681 22,488,515 8,473,557 51,754,753
May  1, 2029 - - 26,002,041 27,948,665 10,726,675 64,677,381 3,487,967 20,949,265 21,879,031 8,252,532 51,080,828
Nov  1, 2029 - - 26,248,644 27,202,535 10,449,107 63,900,286 3,402,196 21,133,736 21,270,833 8,031,902 50,436,472
May  1, 2030 - - 26,490,438 26,456,972 10,171,766 63,119,176 3,316,435 21,312,537 20,663,428 7,811,542 49,787,507
Nov  1, 2030 - - 26,735,332 25,712,196 9,894,680 62,342,207 3,230,686 21,493,562 20,057,052 7,591,486 49,142,099
May  1, 2031 - - 27,006,630 24,968,080 9,617,753 61,592,463 3,144,934 21,700,104 19,451,595 7,371,645 48,523,344
Nov  1, 2031 - - 27,256,775 24,223,889 9,340,897 60,821,561 3,059,146 21,884,592 18,846,341 7,151,935 47,882,868
May  1, 2032 - - 27,506,342 23,480,552 9,064,293 60,051,188 2,973,358 22,067,587 18,242,235 6,932,547 47,242,369
Nov  1, 2032 - - 27,686,127 22,738,175 8,788,069 59,212,370 2,887,575 22,179,871 17,639,402 6,713,612 46,532,884
May  1, 2033 - - 27,702,973 22,000,505 8,513,393 58,216,871 2,802,004 22,128,273 17,041,609 6,496,306 45,666,187
Nov  1, 2033 - - 27,593,372 21,270,439 8,241,069 57,104,881 2,716,807 21,949,271 16,451,768 6,281,440 44,682,480
May  1, 2034 - - 27,466,385 20,551,150 7,971,926 55,989,462 2,632,173 21,751,912 15,873,072 6,069,849 43,694,833
Nov  1, 2034 - - 27,346,593 19,841,618 7,705,625 54,893,835 2,548,038 21,560,760 15,304,521 5,861,201 42,726,482
May  1, 2035 - - 27,188,224 19,142,475 7,442,454 53,773,153 2,464,442 21,330,031 14,746,764 5,655,791 41,732,585
Nov  1, 2035 - - 26,999,031 18,454,036 7,182,556 52,635,622 2,381,414 21,067,459 14,200,137 5,453,768 40,721,363
May  1, 2036 - - 26,941,693 17,776,136 6,925,558 51,643,387 2,298,914 20,935,711 13,664,493 5,254,766 39,854,971
Nov  1, 2036 - - 26,863,942 17,106,342 6,670,897 50,641,181 2,216,789 20,782,502 13,137,420 5,058,230 38,978,151
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Participation
Loans Partial Gross Svc Exp. Part Part Part Part Gross

Date Originated First Pmt Principal Interest Prepayments Receipts Reduction Principal Interest Prepay Receipts

May  1, 2037 - - 26,804,634 16,446,110 6,418,723 49,669,467 2,135,075 20,646,672 12,620,392 4,864,315 38,131,380
Nov  1, 2037 - - 26,672,744 15,795,039 6,169,153 48,636,936 2,053,767 20,437,179 12,113,030 4,673,147 37,223,356
May  1, 2038 - - 26,548,294 15,154,935 5,922,425 47,625,653 1,972,915 20,234,029 11,617,158 4,484,970 36,336,158
Nov  1, 2038 - - 26,477,666 14,525,085 5,678,352 46,681,103 1,892,488 20,083,589 11,132,086 4,299,605 35,515,280
May  1, 2039 - - 26,590,140 13,902,411 5,435,966 45,928,517 1,812,302 20,115,119 10,654,756 4,116,090 34,885,965
Nov  1, 2039 - - 26,881,194 13,280,292 5,193,611 45,355,097 1,732,048 20,324,081 10,178,567 3,932,778 34,435,426
May  1, 2040 - - 27,198,493 12,656,260 4,950,749 44,805,502 1,651,584 20,558,121 9,701,074 3,749,138 34,008,333
Nov  1, 2040 - - 27,521,674 12,030,104 4,707,300 44,259,077 1,570,886 20,796,861 9,222,085 3,565,096 33,584,042
May  1, 2041 - - 27,844,640 11,401,762 4,463,248 43,709,651 1,489,945 21,034,184 8,741,562 3,380,646 33,156,393
Nov  1, 2041 - - 28,163,478 10,771,324 4,218,620 43,153,422 1,408,760 21,266,159 8,259,617 3,195,820 32,721,596
May  1, 2042 - - 28,496,061 10,138,769 3,973,387 42,608,216 1,327,325 21,510,639 7,776,249 3,010,599 32,297,487
Nov  1, 2042 - - 28,838,603 9,503,791 3,727,445 42,069,839 1,245,615 21,763,821 7,291,178 2,824,886 31,879,885
May  1, 2043 - - 29,186,466 8,866,273 3,480,749 41,533,488 1,163,614 22,021,046 6,804,307 2,638,644 31,463,997
Nov  1, 2043 - - 29,534,268 8,226,190 3,233,289 40,993,747 1,081,314 22,276,912 6,315,635 2,451,871 31,044,418
May  1, 2044 - - 29,823,940 7,584,051 2,985,279 40,393,270 998,737 22,473,331 5,825,696 2,264,789 30,563,816
Nov  1, 2044 - - 30,124,140 6,940,988 2,736,994 39,802,122 915,949 22,678,940 5,335,643 2,077,681 30,092,265
May  1, 2045 - - 30,445,922 6,296,143 2,488,191 39,230,256 832,902 22,904,774 4,844,645 1,890,312 29,639,731
Nov  1, 2045 - - 30,767,378 5,649,261 2,238,834 38,655,473 749,572 23,128,902 4,352,469 1,702,656 29,184,026
May  1, 2046 - - 31,105,319 5,000,225 1,988,883 38,094,427 665,951 23,368,114 3,859,023 1,514,679 28,741,817
Nov  1, 2046 - - 31,445,690 4,348,766 1,738,241 37,532,697 582,014 23,608,334 3,364,065 1,326,294 28,298,693
May  1, 2047 - - 31,793,099 3,694,865 1,486,911 36,974,875 497,751 23,854,147 2,867,598 1,137,514 27,859,260
Nov  1, 2047 - - 31,425,820 3,041,984 1,236,943 35,704,748 413,544 23,419,202 2,373,017 950,319 26,742,537
May  1, 2048 - - 30,484,356 2,411,219 995,163 33,890,738 331,660 22,751,509 1,897,925 770,098 25,419,532
Nov  1, 2048 - - 28,783,637 1,816,138 765,350 31,365,124 253,465 21,368,089 1,448,147 598,649 23,414,884
May  1, 2049 - - 25,845,616 1,280,695 554,668 27,680,979 182,498 19,224,646 1,044,310 442,299 20,711,255
Nov  1, 2049 - - 22,296,937 837,711 372,139 23,506,787 122,674 17,036,762 698,429 304,067 18,039,258
May  1, 2050 - - 16,910,446 491,094 223,456 17,624,997 73,993 13,288,661 418,592 189,139 13,896,392
Nov  1, 2050 - - 13,061,864 253,966 112,269 13,428,099 39,883 10,492,560 222,715 100,272 10,815,548
May  1, 2051 - - 6,966,655 97,223 40,342 7,104,220 15,822 6,372,001 86,446 38,614 6,497,060
Nov  1, 2051 - - 2,591,186 19,948 6,747 2,617,881 3,273 2,569,791 15,977 6,729 2,592,497
May  1, 2052 - - 59,347 706 251 60,305 74 59,347 706 251 60,305
Nov  1, 2052 - - 4,793 483 213 5,490 44 4,793 483 213 5,490
May  1, 2053 - - 4,841 395 176 5,412 36 4,841 395 176 5,412
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Participation
Loans Partial Gross Svc Exp. Part Part Part Part Gross

Date Originated First Pmt Principal Interest Prepayments Receipts Reduction Principal Interest Prepay Receipts

Nov  1, 2053 - - 4,889 308 138 5,334 29 4,889 308 138 5,334
May  1, 2054 - - 4,938 220 100 5,257 21 4,938 220 100 5,257
Nov  1, 2054 - - 4,988 131 61 5,180 13 4,988 131 61 5,180
May  1, 2055 - - 3,213 51 28 3,293 6 3,213 51 28 3,293
Nov  1, 2055 - - 1,374 22 15 1,411 3 1,374 22 15 1,411
Apr 30, 2056 - - 1,377 8 4 1,390 1 1,377 8 4 1,390

464,732,041 770,337 1,577,856,379 1,106,538,977 409,466,204 3,093,861,560 139,104,510 1,229,179,071 862,627,788 313,442,336 2,405,249,195



Sep 21, 2021  10:13 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 2021ABC - COPY:CHFA-CONS01 )   Page 63

LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Participation
Less Part Loan Loan Loan

Date Servicing Revenue Balance Valuation

Dec 31, 2020 - - 1,447,657,792 1,447,657,792
May  1, 2021 1,800,941 26,864,512 1,583,225,449 1,583,225,449
Nov  1, 2021 3,098,409 45,675,449 1,794,819,300 1,794,819,300
May  1, 2022 3,548,756 51,506,690 1,912,465,067 1,912,465,067
Nov  1, 2022 3,545,364 52,959,865 1,878,516,911 1,878,516,911
May  1, 2023 3,482,329 53,543,860 1,843,216,110 1,843,216,110
Nov  1, 2023 3,417,099 53,767,530 1,807,054,464 1,807,054,464
May  1, 2024 3,350,484 53,628,708 1,770,486,768 1,770,486,768
Nov  1, 2024 3,283,334 53,183,858 1,733,834,418 1,733,834,418
May  1, 2025 3,216,122 52,658,525 1,697,176,030 1,697,176,030
Nov  1, 2025 3,148,896 52,139,738 1,660,503,162 1,660,503,162
May  1, 2026 3,081,649 51,619,798 1,623,814,973 1,623,814,973
Nov  1, 2026 3,014,372 51,107,549 1,587,101,542 1,587,101,542
May  1, 2027 2,947,051 50,595,995 1,550,359,854 1,550,359,854
Nov  1, 2027 2,879,684 50,081,495 1,513,590,389 1,513,590,389
May  1, 2028 2,812,272 49,563,326 1,476,794,567 1,476,794,567
Nov  1, 2028 2,744,826 49,009,928 1,440,005,792 1,440,005,792
May  1, 2029 2,677,421 48,403,407 1,403,277,076 1,403,277,076
Nov  1, 2029 2,610,086 47,826,386 1,366,579,326 1,366,579,326
May  1, 2030 2,542,785 47,244,722 1,329,917,121 1,329,917,121
Nov  1, 2030 2,475,523 46,666,576 1,293,287,110 1,293,287,110
May  1, 2031 2,408,285 46,115,059 1,256,662,727 1,256,662,727
Nov  1, 2031 2,341,041 45,541,827 1,220,065,055 1,220,065,055
May  1, 2032 2,273,832 44,968,537 1,183,494,419 1,183,494,419
Nov  1, 2032 2,206,661 44,326,223 1,147,020,223 1,147,020,223
May  1, 2033 2,139,740 43,526,447 1,110,803,858 1,110,803,858
Nov  1, 2033 2,073,233 42,609,246 1,074,969,416 1,074,969,416
May  1, 2034 2,007,331 41,687,502 1,039,531,105 1,039,531,105
Nov  1, 2034 1,941,972 40,784,510 1,004,478,887 1,004,478,887
May  1, 2035 1,877,200 39,855,385 969,848,209 969,848,209
Nov  1, 2035 1,813,044 38,908,320 935,666,623 935,666,623
May  1, 2036 1,749,468 38,105,503 901,799,372 901,799,372
Nov  1, 2036 1,686,322 37,291,829 868,264,533 868,264,533
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Participation
Less Part Loan Loan Loan

Date Servicing Revenue Balance Valuation

May  1, 2037 1,623,643 36,507,737 835,041,176 835,041,176
Nov  1, 2037 1,561,429 35,661,927 802,199,279 802,199,279
May  1, 2038 1,499,734 34,836,424 769,728,561 769,728,561
Nov  1, 2038 1,438,528 34,076,752 737,572,543 737,572,543
May  1, 2039 1,377,629 33,508,336 705,546,437 705,546,437
Nov  1, 2039 1,316,732 33,118,694 673,471,632 673,471,632
May  1, 2040 1,255,698 32,752,635 641,322,390 641,322,390
Nov  1, 2040 1,194,505 32,389,537 609,093,417 609,093,417
May  1, 2041 1,133,146 32,023,246 576,785,529 576,785,529
Nov  1, 2041 1,071,625 31,649,971 544,403,431 544,403,431
May  1, 2042 1,009,937 31,287,551 511,933,983 511,933,983
Nov  1, 2042 948,059 30,931,826 479,367,935 479,367,935
May  1, 2043 885,980 30,578,017 446,700,720 446,700,720
Nov  1, 2043 823,694 30,220,724 413,933,164 413,933,164
May  1, 2044 761,226 29,802,589 381,123,944 381,123,944
Nov  1, 2044 698,646 29,393,619 348,262,810 348,262,810
May  1, 2045 635,907 29,003,824 315,328,697 315,328,697
Nov  1, 2045 572,989 28,611,037 282,322,485 282,322,485
May  1, 2046 509,887 28,231,930 249,228,283 249,228,283
Nov  1, 2046 446,579 27,852,114 216,044,352 216,044,352
May  1, 2047 383,059 27,476,201 182,764,342 182,764,342
Nov  1, 2047 319,701 26,422,836 150,101,578 150,101,578
May  1, 2048 258,409 25,161,123 118,622,060 118,622,060
Nov  1, 2048 199,862 23,215,023 89,073,073 89,073,073
May  1, 2049 146,934 20,564,321 62,672,789 62,672,789
Nov  1, 2049 100,967 17,938,290 40,003,713 40,003,713
May  1, 2050 62,513 13,833,879 22,869,810 22,869,810
Nov  1, 2050 34,751 10,780,797 9,695,677 9,695,677
May  1, 2051 14,026 6,483,034 2,688,681 2,688,681
Nov  1, 2051 2,611 2,589,886 90,748 90,748
May  1, 2052 74 60,231 31,150 31,150
Nov  1, 2052 44 5,446 26,143 26,143
May  1, 2053 36 5,376 21,126 21,126



Sep 21, 2021  10:13 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 2021ABC - COPY:CHFA-CONS01 )   Page 65

LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Participation
Less Part Loan Loan Loan

Date Servicing Revenue Balance Valuation

Nov  1, 2053 29 5,306 16,099 16,099
May  1, 2054 21 5,236 11,061 11,061
Nov  1, 2054 13 5,167 6,012 6,012
May  1, 2055 6 3,286 2,771 2,771
Nov  1, 2055 3 1,407 1,382 1,382
Apr 30, 2056 1 1,389 - -

106,484,166 2,298,765,030
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Loan Statistics

2001AA 2002A 2002B 2014A 2015A 2015B 2017A

Par Amount 11,258,413 4,126,685 5,303,478 17,155,112 24,698,423 7,017,254 26,917,053

Weighted Avg. Coupon 5.700% 5.546% 5.618% 4.998% 5.130% 4.974% 4.527%

Weighted Avg. Life 7.883 7.043 7.195 7.445 7.698 6.854 13.789

Weighted Avg. Rate 5.560% 5.320% 5.506% 5.153% 5.180% 5.101% 4.528%

WAL from Forecast Date 7.886 7.046 7.198 7.448 7.701 6.858 13.793

Weighted Avg. Maturity 13.745 12.537 13.271 13.449 14.328 12.658 26.500
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Loan Statistics

2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE

Par Amount 10,007,423 57,378,119 64,663,803 70,355,736 22,865,868 62,686,180 230,026,791

Weighted Avg. Coupon 4.405% 4.879% 4.810% 5.151% 6.081% 5.124% 4.627%

Weighted Avg. Life 10.149 12.802 13.446 14.602 7.997 14.758 14.143

Weighted Avg. Rate 4.888% 4.745% 4.933% 5.152% 5.769% 5.125% 4.699%

WAL from Forecast Date 10.152 12.805 13.450 14.605 8.000 14.762 14.147

Weighted Avg. Maturity 18.116 23.925 24.843 27.501 13.683 27.810 26.270
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Loan Statistics

2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC1

Par Amount 157,542,961 133,665,775 118,758,892 141,590,865 132,399,700 145,152,768 151,201,112

Weighted Avg. Coupon 4.016% 4.033% 4.280% 4.201% 3.736% 3.001% 3.106%

Weighted Avg. Life 14.953 14.916 14.491 15.140 14.529 14.851 14.929

Weighted Avg. Rate 4.010% 4.030% 4.201% 4.206% 3.629% 3.001% 3.098%

WAL from Forecast Date 14.956 14.919 14.495 15.143 14.532 14.854 14.930

Weighted Avg. Maturity 29.058 28.980 27.767 29.186 28.092 29.736 29.717
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Loan Statistics

2021DEF 2021GHIJ 2021KLM EXCESS Total

Par Amount 96,602,428 134,349,366 149,500,000 12,098,378 1987322583

Weighted Avg. Coupon 3.000% 3.010% 2.980% 3.256% 3.965%

Weighted Avg. Life 14.953 14.938 14.909 9.383 14.256

Weighted Avg. Rate 2.994% 3.004% 2.974% 3.754% 3.906%

WAL from Forecast Date 14.953 14.939 14.909 9.386 14.259

Weighted Avg. Maturity 29.842 29.808 29.782 17.217 27.807
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ACQUISITION FUND REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Loan Originations Acquisition Revenues Acquisition Fund Valuation
Loans Less: Withdrawal Security Other Acquisition Acq. Fund  Acq. Fund  

Date Originated Discount Requirement Purchase Withdrawals Interest Revenues  Balance  Value 

Dec 31, 2020 - - - 8,022,646 - - - 8,022,646 8,022,646
Jan  1, 2021 - - - - - - - 8,022,646 8,022,646
Feb  1, 2021 33,290,768 - 33,290,768 121,000,000 10,754 843 11,597 95,721,124 95,721,124
Mar  1, 2021 45,500,000 - 45,500,000 - - - - 50,221,124 50,221,124
Apr  1, 2021 42,252,655 - 42,252,655 - - - - 7,968,469 7,968,469
May  1, 2021 - - - - 7 22,169 22,176 7,968,462 7,968,462
Jun  1, 2021 84,329,982 - 84,329,982 84,329,982 - - - 7,968,462 7,968,462
Jul  1, 2021 7,968,462 - 7,968,462 - - - - - -

Aug  1, 2021 - - - - - - - - -
Sep  1, 2021 128,890,174 - 128,890,174 128,890,174 - - - - -
Oct  1, 2021 - - - - - 1,992 1,992 - -
Nov  1, 2021 - - - - - - - - -
Dec  1, 2021 102,500,000 - 102,500,000 122,500,000 - - - 20,000,000 20,000,000
Jan  1, 2022 20,000,000 - 20,000,000 - - - - - -
Feb  1, 2022 - - - - - - - - -
Mar  1, 2022 - - - - - - - - -
Apr  1, 2022 - - - - - - - - -
May  1, 2022 - - - - - 3,200 3,200 - -

464,732,041 0 464,732,041 464,742,802 10,761 28,204 38,965
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SHORT TERM BALANCE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Revenue Balance
Loan Float Cash Revenue Less: Coverage Net Redemption Accrued Short-Term

Date Balance +  Balance =  Balance Requirement Difference Balance Interest Valuation

Dec 31, 2020 - 83,764,557 83,764,557 61,545,272 22,219,285 - - 83,764,557
May  1, 2021 - 15,841,793 15,841,793 3,310,613 12,531,180 57,359,856 - 73,201,649
Nov  1, 2021 - 14,154,849 14,154,849 3,360,978 10,793,870 22,775,819 - 36,930,668
May  1, 2022 - 13,368,605 13,368,605 3,371,986 9,996,619 19,767,544 - 33,136,149
Nov  1, 2022 - 12,637,219 12,637,219 3,379,349 9,257,870 19,516,695 - 32,153,914
May  1, 2023 - 12,449,427 12,449,427 3,360,654 9,088,773 16,296,711 - 28,746,138
Nov  1, 2023 - 11,095,064 11,095,064 3,372,114 7,722,950 14,441,843 - 25,536,907
May  1, 2024 - 10,434,854 10,434,854 3,355,904 7,078,950 11,620,852 - 22,055,707
Nov  1, 2024 - 10,081,787 10,081,787 3,376,913 6,704,874 8,650,032 - 18,731,819
May  1, 2025 - 9,482,232 9,482,232 3,362,328 6,119,905 5,556,463 - 15,038,695
Nov  1, 2025 - 11,313,131 11,313,131 3,469,977 7,843,154 4,385,766 - 15,698,897
May  1, 2026 - 9,548,822 9,548,822 3,356,303 6,192,519 4,394,110 - 13,942,931
Nov  1, 2026 - 7,094,909 7,094,909 3,451,419 3,643,490 4,643,889 - 11,738,798
May  1, 2027 - 5,626,377 5,626,377 3,500,775 2,125,603 3,755,594 - 9,381,972
Nov  1, 2027 - 3,173,433 3,173,433 3,351,608 (178,175) 3,631,809 - 6,805,242
May  1, 2028 - 708,232 708,232 3,344,552 (2,636,320) 4,097,562 - 4,805,795
Nov  1, 2028 - - - 3,343,345 (3,343,345) 2,848,309 - 2,848,309
May  1, 2029 - - - 3,338,790 (3,338,790) 2,564,850 - 2,564,850
Nov  1, 2029 - - - 3,334,896 (3,334,896) 2,144,227 - 2,144,227
May  1, 2030 - - - 3,333,255 (3,333,255) 2,170,411 - 2,170,411
Nov  1, 2030 - - - 3,326,546 (3,326,546) 2,073,460 - 2,073,460
May  1, 2031 - - - 3,327,825 (3,327,825) 2,231,629 - 2,231,629
Nov  1, 2031 - - - 3,504,005 (3,504,005) 2,004,417 - 2,004,417
May  1, 2032 - - - 3,491,061 (3,491,061) 1,938,914 - 1,938,914
Nov  1, 2032 - 225,199 225,199 3,311,840 (3,086,640) 2,509,306 - 2,734,506
May  1, 2033 - - - 3,459,413 (3,459,413) 2,395,424 - 2,395,424
Nov  1, 2033 - - - 3,304,870 (3,304,870) 2,683,486 - 2,683,486
May  1, 2034 - - - 3,311,710 (3,311,710) 3,210,799 - 3,210,799
Nov  1, 2034 - - - 3,298,489 (3,298,489) 2,541,229 - 2,541,229
May  1, 2035 - - - 3,306,908 (3,306,908) 1,703,350 - 1,703,350
Nov  1, 2035 - - - 3,292,406 (3,292,406) 1,677,612 - 1,677,612
May  1, 2036 - - - 3,302,337 (3,302,337) 1,829,240 - 1,829,240
Nov  1, 2036 - - - 3,327,024 (3,327,024) 1,784,339 - 1,784,339
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SHORT TERM BALANCE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Revenue Balance
Loan Float Cash Revenue Less: Coverage Net Redemption Accrued Short-Term

Date Balance +  Balance =  Balance Requirement Difference Balance Interest Valuation

May  1, 2037 - - - 3,297,731 (3,297,731) 1,617,924 - 1,617,924
Nov  1, 2037 - - - 3,287,666 (3,287,666) 1,505,113 - 1,505,113
May  1, 2038 - - - 541,397 (541,397) 1,491,256 - 1,491,256
Nov  1, 2038 - - - 525,192 (525,192) 1,485,678 - 1,485,678
May  1, 2039 - - - 535,086 (535,086) 1,401,561 - 1,401,561
Nov  1, 2039 - - - 518,809 (518,809) 1,400,944 - 1,400,944
May  1, 2040 - - - 528,909 (528,909) 1,401,094 - 1,401,094
Nov  1, 2040 - - - 512,358 (512,358) 1,399,716 - 1,399,716
May  1, 2041 - - - 522,937 (522,937) 1,400,240 - 1,400,240
Nov  1, 2041 - - - 505,998 (505,998) 1,029,759 - 1,029,759
May  1, 2042 - 484,370 484,370 516,992 (32,622) 1,162,962 - 1,647,332
Nov  1, 2042 - 474,781 474,781 500,220 (25,440) 1,203,610 - 1,678,391
May  1, 2043 - 482,226 482,226 510,930 (28,704) 1,187,461 - 1,669,687
Nov  1, 2043 - 1,133,710 1,133,710 494,183 639,527 2,420,197 - 3,553,907
May  1, 2044 - 1,797,729 1,797,729 504,701 1,293,028 2,477,242 - 4,274,971
Nov  1, 2044 - 3,880,289 3,880,289 487,724 3,392,565 2,623,328 - 6,503,617
May  1, 2045 - 5,827,131 5,827,131 498,868 5,328,263 2,717,359 - 8,544,490
Nov  1, 2045 - 7,739,075 7,739,075 482,196 7,256,879 2,756,081 - 10,495,156
May  1, 2046 - 9,654,209 9,654,209 492,827 9,161,382 1,502,389 - 11,156,598
Nov  1, 2046 - 11,541,295 11,541,295 477,463 11,063,833 1,559,980 - 13,101,275
May  1, 2047 - 13,424,345 13,424,345 486,636 12,937,709 1,627,504 - 15,051,848
Nov  1, 2047 - 15,265,976 15,265,976 452,687 14,813,289 1,736,107 - 17,002,082
May  1, 2048 - 17,121,621 17,121,621 460,473 16,661,148 2,225,589 - 19,347,210
Nov  1, 2048 - 18,943,245 18,943,245 440,000 18,503,245 2,022,624 - 20,965,870
May  1, 2049 - 20,767,158 20,757,158 436,830 20,320,328 2,090,931 - 22,858,089
Nov  1, 2049 - 22,472,677 22,462,677 330,000 22,132,677 1,661,638 - 24,134,315
May  1, 2050 - 24,157,597 24,137,597 213,259 23,924,338 1,696,759 - 25,854,356
Nov  1, 2050 - 25,870,657 25,850,657 170,000 25,680,657 1,661,162 - 27,531,819
May  1, 2051 - 17,717,522 17,697,522 140,000 17,557,522 1,232,758 - 18,950,279
Nov  1, 2051 - 139,969 120,000 120,000 - - - 139,969
May  1, 2052 - 129,969 110,000 110,000 - - - 129,969
Nov  1, 2052 - 129,969 110,000 110,000 - - - 129,969
May  1, 2053 - 129,969 110,000 110,000 - - - 129,969
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SHORT TERM BALANCE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Revenue Balance
Loan Float Cash Revenue Less: Coverage Net Redemption Accrued Short-Term

Date Balance +  Balance =  Balance Requirement Difference Balance Interest Valuation

Nov  1, 2053 - 129,969 110,000 110,000 - - - 129,969
May  1, 2054 - 129,969 110,000 110,000 - - - 129,969
Nov  1, 2054 - 129,969 110,000 110,000 - - - 129,969
May  1, 2055 - 19,969 - - - - - 19,969
Nov  1, 2055 - 19,969 - - - - - 19,969
May  1, 2056 - 19,969 - - - - - 19,969

0
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RESERVE FUND REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Reserve Revenues Reserve Valuation
Scheduled Arb. Rule Fund Withdrawal Reserve Net Repl Accrued Reserve Reserve Reserve Reserve

Date Principal Reduction Transfers Pre (-Dis) Interest Revenues (-Taps) Interest Balance Value Requirement Surplus

Dec 31, 2020 - - - - - - - - 31,249,020 31,249,020 15,487,650 15,761,370
May  1, 2021 1,217,288 - - - 364,450 1,581,739 - - 30,031,732 30,031,732 14,973,175 15,058,557
Nov  1, 2021 519,265 - - - 511,275 1,030,539 - - 29,512,467 29,512,467 14,031,700 15,480,767
May  1, 2022 247,375 - - - 501,797 749,172 - - 29,265,092 29,265,092 13,629,600 15,635,492
Nov  1, 2022 1,357,875 - - - 500,559 1,858,434 - - 27,907,217 27,907,217 13,230,850 14,676,367
May  1, 2023 297,375 - - - 457,617 754,992 - - 27,609,842 27,609,842 12,808,350 14,801,492
Nov  1, 2023 258,000 - - - 453,203 711,203 - - 27,351,842 27,351,842 12,423,475 14,928,367
May  1, 2024 231,250 - - - 460,122 691,372 - - 27,120,592 27,120,592 12,064,025 15,056,567
Nov  1, 2024 228,750 - - - 463,372 692,122 - - 26,891,842 26,891,842 11,705,575 15,186,267
May  1, 2025 235,875 - - - 457,857 693,732 - - 26,655,967 26,655,967 11,337,925 15,318,042
Nov  1, 2025 6,723,996 - - - 454,812 7,178,809 - - 19,931,971 19,931,971 10,978,450 8,953,521
May  1, 2026 192,500 - - - 246,470 438,970 - - 19,739,471 19,739,471 10,650,850 9,088,621
Nov  1, 2026 191,280 - - - 244,698 435,977 - - 19,548,191 19,548,191 10,324,200 9,223,991
May  1, 2027 176,100 - - - 257,750 433,850 - - 19,372,091 19,372,091 10,007,850 9,364,241
Nov  1, 2027 172,225 - - - 266,315 438,540 - - 19,199,866 19,199,866 9,692,625 9,507,241
May  1, 2028 134,550 - - - 262,954 397,504 - - 19,065,316 19,065,316 9,413,075 9,652,241
Nov  1, 2028 168,025 - - - 262,211 430,236 (760,295) - 18,136,996 18,136,996 9,097,800 9,039,196
May  1, 2029 126,250 - - - 244,793 371,043 (2,051,672) - 15,959,073 15,959,073 8,822,300 7,136,773
Nov  1, 2029 272,178 - - - 189,091 461,269 (3,591,298) - 12,095,598 12,095,598 8,374,825 3,720,773
May  1, 2030 210,750 - - - 156,171 366,921 (2,852,224) - 9,032,624 9,032,624 7,997,325 1,035,299
Nov  1, 2030 233,073 - - - 135,429 368,502 (3,019,171) - 5,780,381 5,780,381 7,618,225 (1,837,844)
May  1, 2031 1,879,300 - - - 42,142 1,921,442 (925,491) - 2,975,590 2,975,590 5,530,800 (2,555,210)
Nov  1, 2031 20,090 - - - 24,448 44,538 (779,847) - 2,175,653 2,175,653 5,240,125 (3,064,472)
May  1, 2032 - - - - 17,392 17,392 (246,552) - 1,929,101 1,929,101 4,956,175 (3,027,074)
Nov  1, 2032 - - - - 15,767 15,767 (168,577) - 1,760,524 1,760,524 4,671,275 (2,910,751)
May  1, 2033 13,000 - - - 15,749 28,749 - - 1,747,524 1,747,524 4,370,000 (2,622,476)
Nov  1, 2033 12,750 - - - 15,661 28,411 (889,927) - 844,847 844,847 4,070,850 (3,226,003)
May  1, 2034 - - - - 5,933 5,933 (844,847) - - - 3,375,700 (3,375,700)
Nov  1, 2034 - - - - 85 85 - - - - 3,044,725 (3,044,725)
May  1, 2035 - - - - - - - - - - 2,725,500 (2,725,500)
Nov  1, 2035 - - - - - - - - - - 2,428,175 (2,428,175)
May  1, 2036 - - - - - - - - - - 2,128,675 (2,128,675)
Nov  1, 2036 - - - - - - - - - - 1,826,900 (1,826,900)
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RESERVE FUND REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Reserve Revenues Reserve Valuation
Scheduled Arb. Rule Fund Withdrawal Reserve Net Repl Accrued Reserve Reserve Reserve Reserve

Date Principal Reduction Transfers Pre (-Dis) Interest Revenues (-Taps) Interest Balance Value Requirement Surplus

May  1, 2037 - - - - - - - - - - 1,522,825 (1,522,825)
Nov  1, 2037 - - - - - - - - - - 1,309,350 (1,309,350)
May  1, 2038 - - - - - - - - - - 1,193,800 (1,193,800)
Nov  1, 2038 - - - - - - - - - - 1,079,475 (1,079,475)
May  1, 2039 - - - - - - - - - - 993,750 (993,750)
Nov  1, 2039 - - - - - - - - - - 911,150 (911,150)
May  1, 2040 - - - - - - - - - - 829,025 (829,025)
Nov  1, 2040 - - - - - - - - - - 746,700 (746,700)
May  1, 2041 - - - - - - - - - - 664,700 (664,700)
Nov  1, 2041 - - - - - - - - - - 590,000 (590,000)
May  1, 2042 - - - - - - - - - - 526,850 (526,850)
Nov  1, 2042 - - - - - - - - - - 486,800 (486,800)
May  1, 2043 - - - - - - - - - - 445,675 (445,675)
Nov  1, 2043 - - - - - - - - - - 403,400 (403,400)
May  1, 2044 - - - - - - - - - - 324,300 (324,300)
Nov  1, 2044 - - - - - - - - - - 236,625 (236,625)
May  1, 2045 - - - - - - - - - - 145,875 (145,875)
Nov  1, 2045 - - - - - - - - - - 45,725 (45,725)
May  1, 2046 - - - - - - - - - - 30,000 (30,000)
Nov  1, 2046 - - - - - - - - - - 16,125 (16,125)
May  1, 2047 - - - - - - - - - - 2,100 (2,100)
Nov  1, 2047 - - - - - - - - - - - -

15,119,120 0 0 0 7,028,122 22,147,241 (16,129,901)
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Bond Debt Service Bond Valuation
Maturing Interest Total Redeemed Total Bond Unpaid Accreted

Date Principal Paid Debt Serv Principal Bond Payment Balance Interest Bond-Value

Dec 31, 2020 - - - - - 1,166,385,699 - 1,166,385,699
May  1, 2021 18,730,000 13,400,642 32,130,642 2,636,094 34,766,736 1,270,019,605 - 1,270,019,605
Nov  1, 2021 21,510,000 15,077,212 36,587,212 43,065,695 79,652,907 1,420,443,910 - 1,420,443,910
May  1, 2022 21,195,000 15,709,758 36,904,758 10,460,307 47,365,065 1,513,788,603 - 1,513,788,603
Nov  1, 2022 21,175,000 15,531,448 36,706,448 11,009,739 47,716,187 1,481,603,864 - 1,481,603,864
May  1, 2023 22,830,000 15,149,443 37,979,443 13,197,359 51,176,802 1,445,576,505 - 1,445,576,505
Nov  1, 2023 23,035,000 14,773,490 37,808,490 12,547,301 50,355,791 1,409,994,204 - 1,409,994,204
May  1, 2024 23,200,000 15,218,535 38,418,535 12,334,345 50,752,880 1,374,459,859 - 1,374,459,859
Nov  1, 2024 23,495,000 15,235,246 38,730,246 11,732,050 50,462,296 1,339,232,809 - 1,339,232,809
May  1, 2025 23,950,000 14,845,526 38,795,526 11,486,665 50,282,191 1,303,796,144 - 1,303,796,144
Nov  1, 2025 24,050,000 14,351,053 38,401,053 11,311,456 49,712,509 1,268,434,688 - 1,268,434,688
May  1, 2026 24,180,000 14,124,517 38,304,517 11,186,426 49,490,943 1,233,068,262 - 1,233,068,262
Nov  1, 2026 22,570,000 13,521,330 36,091,330 11,191,575 47,282,905 1,199,306,687 - 1,199,306,687
May  1, 2027 22,500,000 14,281,575 36,781,575 10,986,903 47,768,478 1,165,819,784 - 1,165,819,784
Nov  1, 2027 23,405,000 14,631,406 38,036,406 10,037,407 48,073,813 1,132,377,377 - 1,132,377,377
May  1, 2028 22,960,000 14,066,411 37,026,411 9,948,093 46,974,504 1,099,469,284 - 1,099,469,284
Nov  1, 2028 23,010,000 13,646,529 36,656,529 10,783,957 47,440,486 1,065,675,327 - 1,065,675,327
May  1, 2029 23,400,000 13,215,541 36,615,541 9,730,002 46,345,543 1,032,545,325 - 1,032,545,325
Nov  1, 2029 26,380,000 12,791,778 39,171,778 8,486,224 47,658,002 997,679,101 - 997,679,101
May  1, 2030 24,900,000 12,369,888 37,269,888 8,632,630 45,902,518 964,146,471 - 964,146,471
Nov  1, 2030 25,095,000 11,969,461 37,064,461 8,729,214 45,793,675 930,322,257 - 930,322,257
May  1, 2031 26,100,000 12,188,328 38,288,328 6,780,981 45,069,309 897,441,276 - 897,441,276
Nov  1, 2031 24,460,000 11,912,809 36,372,809 6,892,929 43,265,738 866,088,347 - 866,088,347
May  1, 2032 23,750,000 11,706,971 35,456,971 6,605,058 42,062,029 835,733,289 - 835,733,289
Nov  1, 2032 22,550,000 11,465,954 34,015,954 6,527,369 40,543,323 806,655,920 - 806,655,920
May  1, 2033 22,485,000 10,772,050 33,257,050 7,679,863 40,936,913 776,491,057 - 776,491,057
Nov  1, 2033 21,960,000 10,653,101 32,613,101 7,722,541 40,335,642 746,808,516 - 746,808,516
May  1, 2034 20,325,000 10,111,045 30,436,045 9,740,404 40,176,449 716,743,112 - 716,743,112
Nov  1, 2034 20,270,000 9,702,599 29,972,599 10,428,450 40,401,049 686,044,662 - 686,044,662
May  1, 2035 20,605,000 9,275,677 29,880,677 9,531,680 39,412,357 655,907,982 - 655,907,982
Nov  1, 2035 22,995,000 8,874,627 31,869,627 8,675,095 40,544,722 624,237,887 - 624,237,887
May  1, 2036 19,505,000 8,463,406 27,968,406 8,888,699 36,857,105 595,844,188 - 595,844,188
Nov  1, 2036 19,685,000 8,044,330 27,729,330 9,062,486 36,791,816 567,096,702 - 567,096,702
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Bond Debt Service Bond Valuation
Maturing Interest Total Redeemed Total Bond Unpaid Accreted

Date Principal Paid Debt Serv Principal Bond Payment Balance Interest Bond-Value

May  1, 2037 19,090,000 7,736,678 26,826,678 9,926,463 36,753,141 538,080,239 - 538,080,239
Nov  1, 2037 16,935,000 7,311,772 24,246,772 10,035,625 34,282,397 511,109,614 - 511,109,614
May  1, 2038 15,265,000 6,965,879 22,230,879 10,894,978 33,125,857 484,949,636 - 484,949,636
Nov  1, 2038 14,720,000 6,594,834 21,314,834 11,639,519 32,954,353 458,590,117 - 458,590,117
May  1, 2039 14,815,000 6,221,920 21,036,920 10,674,250 31,711,170 433,100,867 - 433,100,867
Nov  1, 2039 15,265,000 5,868,324 21,133,324 10,474,172 31,607,496 407,361,695 - 407,361,695
May  1, 2040 15,560,000 5,513,898 21,073,898 9,814,285 30,888,183 381,987,410 - 381,987,410
Nov  1, 2040 15,320,000 5,166,392 20,486,392 9,529,590 30,015,982 357,137,820 - 357,137,820
May  1, 2041 15,040,000 4,827,350 19,867,350 9,285,088 29,152,438 332,812,732 - 332,812,732
Nov  1, 2041 14,560,000 4,493,976 19,053,976 8,465,779 27,519,755 309,786,953 - 309,786,953
May  1, 2042 14,210,000 4,178,590 18,388,590 7,526,668 25,915,258 288,050,285 - 288,050,285
Nov  1, 2042 14,275,000 3,882,867 18,157,867 7,477,747 25,635,614 266,297,538 - 266,297,538
May  1, 2043 14,540,000 3,587,854 18,127,854 7,599,027 25,726,881 244,158,511 - 244,158,511
Nov  1, 2043 14,625,000 3,283,847 17,908,847 7,690,503 25,599,350 221,843,008 - 221,843,008
May  1, 2044 14,620,000 2,977,681 17,597,681 8,927,174 26,524,855 198,295,834 - 198,295,834
Nov  1, 2044 13,330,000 2,648,814 15,978,814 8,179,048 24,157,862 176,786,786 - 176,786,786
May  1, 2045 11,610,000 2,335,667 13,945,667 7,906,122 21,851,789 157,270,664 - 157,270,664
Nov  1, 2045 11,070,000 2,046,837 13,116,837 7,423,395 20,540,232 138,777,269 - 138,777,269
May  1, 2046 10,820,000 1,777,415 12,597,415 5,570,871 18,168,286 122,386,398 - 122,386,398
Nov  1, 2046 10,640,000 1,550,389 12,190,389 5,783,552 17,973,941 105,962,846 - 105,962,846
May  1, 2047 10,420,000 1,322,994 11,742,994 6,116,435 17,859,429 89,426,411 - 89,426,411
Nov  1, 2047 10,095,000 1,095,374 11,190,374 5,223,068 16,413,442 74,108,343 - 74,108,343
May  1, 2048 8,180,000 890,567 9,070,567 4,223,967 13,294,534 61,704,376 - 61,704,376
Nov  1, 2048 7,495,000 723,481 8,218,481 5,292,937 13,511,418 48,916,439 - 48,916,439
May  1, 2049 4,690,000 547,107 5,237,107 5,197,017 10,434,124 39,029,422 - 39,029,422
Nov  1, 2049 4,115,000 431,686 4,546,686 4,406,203 8,952,889 30,508,219 - 30,508,219
May  1, 2050 3,635,000 333,973 3,968,973 4,015,496 7,984,469 22,857,723 - 22,857,723
Nov  1, 2050 6,550,000 245,718 6,795,718 3,199,896 9,995,614 13,107,827 - 13,107,827
May  1, 2051 6,775,000 125,416 6,900,416 2,802,132 9,702,548 3,530,695 - 3,530,695
Nov  1, 2051 3,243,900 23,568 3,267,468 286,795 3,554,263 - - -

1,077,768,900 501,792,551 1,579,561,451 553,616,799 2,133,178,250
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Bond Statistics - Consolidated

2001AA 2002A 2002B 2014A 2015A 2015B 2017A

Par Amount 42,100,000.01 1,300,000.01 5,075,000.02 12,120,000.00 23,665,000.00 6,155,000.00 26,915,699.00

Accrued Int. - - - - - - -

Issue Discount - - - - (346,364.00) - -

Proceeds 42,100,000.01 1,300,000.01 5,075,000.02 12,120,000.00 24,011,364.00 6,155,000.00 26,915,699.00

Bond Year 317,997,500 935,000 3,820,000 34,193,750 93,327,500 13,855,000 371,297,630

Avg. Price 100.000 100.000 100.000 100.000 101.464 100.000 100.000

Avg. Coupon - - - 3.175% 3.063% 2.852% 3.000%

Avg. Rate 1.143% 0.263% 0.263% 3.353% 3.298% 2.992% 3.000%

Avg. Life(Dated) 7.553 0.719 0.753 2.821 3.944 2.251 13.795

Avg. Life(Delivery) 7.553 0.719 0.753 2.821 3.944 2.251 13.795

Avg. Mat. Date May 20, 2028 Jul 19, 2021 Aug  1, 2021 Aug 26, 2023 Oct 10, 2024 Feb  1, 2023 Oct 17, 2034

Weighted Avg Maturity 7.553 0.719 0.753 2.821 3.970 2.251 13.795

Gross Bond NIC 1.143125% 0.262502% 0.262500% 3.353386% 2.926901% 2.992205% 3.000000%

Net   Bond NIC 1.143125% 0.262502% 0.262500% 3.353386% 2.926901% 2.992205% 3.058969%

Gross Bond TIC 1.114046% 0.262502% 0.262500% 3.347696% 2.878415% 2.988813% 2.999999%
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Bond Statistics - Consolidated

Net Bond TIC 1.114046% 0.262502% 0.262500% 3.347696% 2.878415% 2.988813% 3.076540%

Duration 7.354 0.719 0.752 2.675 3.671 2.174 10.719
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Bond Statistics - Consolidated

2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE

Par Amount 11,755,000.00 47,015,000.00 57,835,000.00 63,990,000.00 25,705,000.00 72,480,000.00 116,320,000.00

Accrued Int. - - - - - - -

Issue Discount - (1,678,910.30) (1,366,429.70) (1,878,328.05) - (2,169,014.45) (2,900,172.75)

Proceeds 11,755,000.00 48,693,910.30 59,201,429.70 65,868,328.05 25,705,000.00 74,649,014.45 119,220,172.75

Bond Year 63,775,000 540,165,000 801,075,000 862,260,000 122,177,500 855,240,000 1,464,392,500

Avg. Price 100.000 103.571 102.363 102.935 100.000 102.993 102.493

Avg. Coupon 2.300% 1.751% 1.825% 3.606% 3.423% 3.982% 2.987%

Avg. Rate 0.882% 2.207% 2.370% 3.873% 3.554% 2.900% 2.720%

Avg. Life(Dated) 5.425 11.489 13.851 13.475 4.753 11.800 12.589

Avg. Life(Delivery) 5.425 11.489 13.851 13.475 4.753 11.800 12.589

Avg. Mat. Date Apr  4, 2026 Apr 27, 2032 Sep  7, 2034 Apr 21, 2034 Aug  2, 2025 Aug 18, 2032 Jun  3, 2033

Weighted Avg Maturity 5.425 11.447 13.852 13.579 4.753 11.713 12.716

Gross Bond NIC 0.881778% 1.895741% 2.198939% 3.654922% 3.553556% 2.646417% 2.521963%

Net   Bond NIC 0.881778% 1.895741% 2.198939% 3.654922% 3.553556% 2.646417% 2.521963%

Gross Bond TIC 0.871844% 1.819233% 2.107779% 3.526734% 3.546137% 2.614474% 2.374118%
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Bond Statistics - Consolidated

Net Bond TIC 0.871844% 1.819233% 2.107779% 3.526734% 3.546137% 2.614474% 2.374118%

Duration 5.308 10.249 11.897 10.002 4.321 9.499 10.799
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Bond Statistics - Consolidated

2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC1

Par Amount 73,910,000.00 95,440,000.00 121,100,000.00 123,270,000.00 111,235,000.00 129,000,000.00 125,000,000.00

Accrued Int. - - - - - - -

Issue Discount (2,400,785.40) (3,339,378.60) (3,729,605.50) (4,166,478.00) (3,732,933.20) (3,170,639.60) (4,331,496.45)

Proceeds 76,310,785.40 98,779,378.60 124,829,605.50 127,436,478.00 114,967,933.20 132,170,639.60 129,331,496.45

Bond Year 1,033,205,000 1,327,442,500 1,261,972,500 1,226,985,000 1,525,377,500 2,003,369,167 1,985,087,222

Avg. Price 103.248 103.499 103.080 103.380 103.356 102.458 103.465

Avg. Coupon 3.518% 3.272% 3.002% 2.826% 2.069% 1.961% 2.025%

Avg. Rate 2.660% 2.640% 3.029% 2.660% 2.096% 2.137% 2.055%

Avg. Life(Dated) 13.979 13.909 10.421 9.954 13.713 15.530 15.881

Avg. Life(Delivery) 13.979 13.909 10.421 9.954 13.713 15.530 15.881

Avg. Mat. Date Oct 23, 2034 Sep 28, 2034 Apr  2, 2031 Oct 14, 2030 Jul 17, 2034 May  9, 2036 Dec  8, 2036

Weighted Avg Maturity 13.937 13.835 10.573 10.041 13.645 15.591 15.847

Gross Bond NIC 2.428070% 2.388828% 2.733241% 2.320397% 1.850835% 1.978642% 1.837185%

Net   Bond NIC 2.428070% 2.388828% 2.733241% 2.320397% 1.850835% 1.978642% 1.837185%

Gross Bond TIC 2.358327% 2.319824% 2.590105% 2.223474% 1.786404% 1.900874% 1.765230%
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Bond Statistics - Consolidated

Net Bond TIC 2.358327% 2.319824% 2.590105% 2.223474% 1.786404% 1.900874% 1.765230%

Duration 11.537 11.329 8.962 8.787 11.780 13.212 13.476
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Bond Statistics - Consolidated

2021DEF 2021GHIJ 2021KLM EXCESS Total

Par Amount 85,000,000.00 130,000,000.00 125,000,000.00 0.01 1,631,385,699

Accrued Int. - - - - -

Issue Discount (2,273,517.40) (2,901,801.25) (4,271,700.00) - (44,657,555)

Proceeds 87,273,517.40 132,901,801.25 129,271,700.00 0.01 1676043254

Bond Year 1,124,823,711 1,759,863,420 1,880,257,222 0 20,672,894,623

Avg. Price 102.675 102.232 103.417 100.000 102.737

Avg. Coupon 2.203% 1.686% 1.910% - 2.479%

Avg. Rate 2.248% 1.989% 2.089% - 2.427%

Avg. Life(Dated) 13.233 13.537 15.042 20.500 12.672

Avg. Life(Delivery) 13.233 13.537 15.042 20.500 12.672

Avg. Mat. Date Aug 13, 2034 Mar  2, 2035 Dec  3, 2036 May  1, 2041 Jun 30, 2033

Weighted Avg Maturity 13.190 13.512 15.011 20.500 12.698

Gross Bond NIC 2.045890% 1.823635% 1.861886% - 2.211%

Net   Bond NIC 2.045890% 1.823635% 1.861886% - 2.212%

Gross Bond TIC 2.012403% 1.785143% 1.794584% - 2.139%
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Bond Statistics - Consolidated

Net Bond TIC 2.012403% 1.785143% 1.794584% - 1.886%

Duration 11.109 11.649 12.814 20.500 10.859
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Class I

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2020 - - - - - 1,031,465,000 1,031,465,000
May  1, 2021 17,890,000 12,146,906 30,036,906 2,416,094 32,453,000 1,163,074,605 1,163,074,605
Nov  1, 2021 20,650,000 13,823,298 34,473,298 36,140,695 70,613,993 1,295,283,910 1,295,283,910
May  1, 2022 20,315,000 14,551,033 34,866,033 7,545,307 42,411,340 1,392,423,603 1,392,423,603
Nov  1, 2022 20,275,000 14,431,784 34,706,784 9,279,739 43,986,523 1,362,868,864 1,362,868,864
May  1, 2023 21,905,000 14,083,473 35,988,473 11,647,359 47,635,832 1,329,316,505 1,329,316,505
Nov  1, 2023 21,735,000 13,736,626 35,471,626 11,022,301 46,493,927 1,296,559,204 1,296,559,204
May  1, 2024 21,890,000 14,105,945 35,995,945 11,114,345 47,110,290 1,263,554,859 1,263,554,859
Nov  1, 2024 22,165,000 14,099,030 36,264,030 10,557,050 46,821,080 1,230,832,809 1,230,832,809
May  1, 2025 22,600,000 13,736,873 36,336,873 10,346,665 46,683,538 1,197,886,144 1,197,886,144
Nov  1, 2025 22,685,000 13,270,523 35,955,523 10,181,456 46,136,979 1,165,019,688 1,165,019,688
May  1, 2026 22,795,000 13,079,883 35,874,883 10,061,426 45,936,309 1,132,163,262 1,132,163,262
Nov  1, 2026 21,165,000 12,509,381 33,674,381 10,116,575 43,790,956 1,100,881,687 1,100,881,687
May  1, 2027 21,070,000 13,161,895 34,231,895 9,966,903 44,198,798 1,069,844,784 1,069,844,784
Nov  1, 2027 21,960,000 13,475,262 35,435,262 9,022,407 44,457,669 1,038,862,377 1,038,862,377
May  1, 2028 21,495,000 12,942,105 34,437,105 8,933,093 43,370,198 1,008,434,284 1,008,434,284
Nov  1, 2028 21,520,000 12,554,655 34,074,655 9,763,957 43,838,612 977,150,327 977,150,327
May  1, 2029 21,890,000 12,156,884 34,046,884 8,745,002 42,791,886 946,515,325 946,515,325
Nov  1, 2029 24,840,000 11,766,732 36,606,732 7,496,224 44,102,956 914,179,101 914,179,101
May  1, 2030 23,050,000 11,379,237 34,429,237 7,652,630 42,081,867 883,476,471 883,476,471
Nov  1, 2030 23,215,000 11,018,129 34,233,129 7,744,214 41,977,343 852,517,257 852,517,257
May  1, 2031 22,580,000 11,197,817 33,777,817 6,010,981 39,788,798 823,926,276 823,926,276
Nov  1, 2031 20,905,000 10,939,412 31,844,412 5,957,929 37,802,341 797,063,347 797,063,347
May  1, 2032 20,205,000 10,794,763 30,999,763 5,695,058 36,694,821 771,163,289 771,163,289
Nov  1, 2032 18,950,000 10,614,832 29,564,832 5,637,369 35,202,201 746,575,920 746,575,920
May  1, 2033 18,805,000 9,982,589 28,787,589 6,744,863 35,532,452 721,026,057 721,026,057
Nov  1, 2033 18,475,000 9,926,941 28,401,941 6,827,541 35,229,482 695,723,516 695,723,516
May  1, 2034 18,475,000 9,445,008 27,920,008 8,905,404 36,825,412 668,343,112 668,343,112
Nov  1, 2034 18,515,000 9,069,419 27,584,419 9,623,450 37,207,869 640,204,662 640,204,662
May  1, 2035 18,800,000 8,673,752 27,473,752 8,746,680 36,220,432 612,657,982 612,657,982
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Class I

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2035 21,155,000 8,304,007 29,459,007 7,915,095 37,374,102 583,587,887 583,587,887
May  1, 2036 17,620,000 7,923,834 25,543,834 8,128,699 33,672,533 557,839,188 557,839,188
Nov  1, 2036 17,765,000 7,536,233 25,301,233 8,332,486 33,633,719 531,741,702 531,741,702
May  1, 2037 17,150,000 7,259,807 24,409,807 9,196,463 33,606,270 505,395,239 505,395,239
Nov  1, 2037 15,540,000 6,866,261 22,406,261 9,305,625 31,711,886 480,549,614 480,549,614
May  1, 2038 13,915,000 6,546,548 20,461,548 10,159,978 30,621,526 456,474,636 456,474,636
Nov  1, 2038 13,185,000 6,201,361 19,386,361 10,904,519 30,290,880 432,385,117 432,385,117
May  1, 2039 13,220,000 5,856,064 19,076,064 9,939,250 29,015,314 409,225,867 409,225,867
Nov  1, 2039 13,845,000 5,530,654 19,375,654 9,739,172 29,114,826 385,641,695 385,641,695
May  1, 2040 14,105,000 5,202,808 19,307,808 9,069,285 28,377,093 362,467,410 362,467,410
Nov  1, 2040 13,840,000 4,882,370 18,722,370 8,784,590 27,506,960 339,842,820 339,842,820
May  1, 2041 13,515,000 4,570,633 18,085,633 7,980,088 26,065,721 318,347,732 318,347,732
Nov  1, 2041 13,750,000 4,270,589 18,020,589 7,075,779 25,096,368 297,521,953 297,521,953
May  1, 2042 13,995,000 3,982,646 17,977,646 6,126,668 24,104,314 277,400,285 277,400,285
Nov  1, 2042 14,065,000 3,708,867 17,773,867 6,077,747 23,851,614 257,257,538 257,257,538
May  1, 2043 14,335,000 3,435,748 17,770,748 6,199,027 23,969,775 236,723,511 236,723,511
Nov  1, 2043 14,425,000 3,153,585 17,578,585 6,270,503 23,849,088 216,028,008 216,028,008
May  1, 2044 14,430,000 2,869,525 17,299,525 7,297,174 24,596,699 194,300,834 194,300,834
Nov  1, 2044 13,150,000 2,564,764 15,714,764 7,759,048 23,473,812 173,391,786 173,391,786
May  1, 2045 11,445,000 2,263,523 13,708,523 7,541,122 21,249,645 154,405,664 154,405,664
Nov  1, 2045 10,920,000 1,985,956 12,905,956 7,038,395 19,944,351 136,447,269 136,447,269
May  1, 2046 10,685,000 1,727,902 12,412,902 5,165,871 17,578,773 120,596,398 120,596,398
Nov  1, 2046 10,530,000 1,512,351 12,042,351 5,353,552 17,395,903 104,712,846 104,712,846
May  1, 2047 10,335,000 1,296,431 11,631,431 5,656,435 17,287,866 88,721,411 88,721,411
Nov  1, 2047 10,040,000 1,080,392 11,120,392 4,728,068 15,848,460 73,953,343 73,953,343
May  1, 2048 8,145,000 887,273 9,032,273 4,103,967 13,136,240 61,704,376 61,704,376
Nov  1, 2048 7,495,000 723,481 8,218,481 5,292,937 13,511,418 48,916,439 48,916,439
May  1, 2049 4,690,000 547,107 5,237,107 5,197,017 10,434,124 39,029,422 39,029,422
Nov  1, 2049 4,115,000 431,686 4,546,686 4,406,203 8,952,889 30,508,219 30,508,219
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Class I

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

May  1, 2050 3,635,000 333,973 3,968,973 4,015,496 7,984,469 22,857,723 22,857,723
Nov  1, 2050 6,550,000 245,718 6,795,718 3,199,896 9,995,614 13,107,827 13,107,827
May  1, 2051 6,775,000 125,416 6,900,416 2,802,132 9,702,548 3,530,695 3,530,695
Nov  1, 2051 3,243,900 23,568 3,267,468 286,795 3,554,263 - -

1,002,428,900 466,525,266 1,468,954,166 494,951,799 1,963,905,965
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Class II

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2020 - - - - - 73,550,000 73,550,000
May  1, 2021 840,000 521,568 1,361,568 35,000 1,396,568 72,675,000 72,675,000
Nov  1, 2021 860,000 525,676 1,385,676 2,545,000 3,930,676 95,270,000 95,270,000
May  1, 2022 880,000 523,563 1,403,563 820,000 2,223,563 93,570,000 93,570,000
Nov  1, 2022 900,000 509,020 1,409,020 830,000 2,239,020 91,840,000 91,840,000
May  1, 2023 925,000 494,452 1,419,452 880,000 2,299,452 90,035,000 90,035,000
Nov  1, 2023 1,300,000 479,583 1,779,583 915,000 2,694,583 87,820,000 87,820,000
May  1, 2024 1,310,000 568,271 1,878,271 625,000 2,503,271 85,885,000 85,885,000
Nov  1, 2024 1,330,000 604,541 1,934,541 595,000 2,529,541 83,960,000 83,960,000
May  1, 2025 1,350,000 589,303 1,939,303 560,000 2,499,303 82,050,000 82,050,000
Nov  1, 2025 1,365,000 573,505 1,938,505 560,000 2,498,505 80,125,000 80,125,000
May  1, 2026 1,385,000 549,722 1,934,722 555,000 2,489,722 78,185,000 78,185,000
Nov  1, 2026 1,405,000 529,149 1,934,149 565,000 2,499,149 76,215,000 76,215,000
May  1, 2027 1,430,000 647,718 2,077,718 545,000 2,622,718 74,240,000 74,240,000
Nov  1, 2027 1,445,000 694,275 2,139,275 555,000 2,694,275 72,240,000 72,240,000
May  1, 2028 1,465,000 672,213 2,137,213 555,000 2,692,213 70,220,000 70,220,000
Nov  1, 2028 1,490,000 649,555 2,139,555 555,000 2,694,555 68,175,000 68,175,000
May  1, 2029 1,510,000 626,219 2,136,219 520,000 2,656,219 66,145,000 66,145,000
Nov  1, 2029 1,540,000 602,489 2,142,489 525,000 2,667,489 64,080,000 64,080,000
May  1, 2030 1,850,000 577,975 2,427,975 515,000 2,942,975 61,715,000 61,715,000
Nov  1, 2030 1,880,000 548,538 2,428,538 515,000 2,943,538 59,320,000 59,320,000
May  1, 2031 3,275,000 597,706 3,872,706 510,000 4,382,706 55,535,000 55,535,000
Nov  1, 2031 3,310,000 591,322 3,901,322 510,000 4,411,322 51,715,000 51,715,000
May  1, 2032 3,300,000 544,371 3,844,371 505,000 4,349,371 47,910,000 47,910,000
Nov  1, 2032 3,355,000 497,097 3,852,097 505,000 4,357,097 44,050,000 44,050,000
May  1, 2033 3,435,000 448,824 3,883,824 550,000 4,433,824 40,065,000 40,065,000
Nov  1, 2033 3,240,000 398,910 3,638,910 500,000 4,138,910 36,325,000 36,325,000
May  1, 2034 1,610,000 352,388 1,962,388 475,000 2,437,388 34,240,000 34,240,000
Nov  1, 2034 1,515,000 332,280 1,847,280 475,000 2,322,280 32,250,000 32,250,000
May  1, 2035 1,565,000 313,138 1,878,138 475,000 2,353,138 30,210,000 30,210,000
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Class II

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2035 1,605,000 293,520 1,898,520 475,000 2,373,520 28,130,000 28,130,000
May  1, 2036 1,650,000 273,523 1,923,523 475,000 2,398,523 26,005,000 26,005,000
Nov  1, 2036 1,685,000 253,098 1,938,098 470,000 2,408,098 23,850,000 23,850,000
May  1, 2037 1,705,000 232,390 1,937,390 475,000 2,412,390 21,670,000 21,670,000
Nov  1, 2037 1,165,000 211,443 1,376,443 470,000 1,846,443 20,035,000 20,035,000
May  1, 2038 1,120,000 195,675 1,315,675 470,000 1,785,675 18,445,000 18,445,000
Nov  1, 2038 1,305,000 180,335 1,485,335 470,000 1,955,335 16,670,000 16,670,000
May  1, 2039 1,365,000 163,238 1,528,238 470,000 1,998,238 14,835,000 14,835,000
Nov  1, 2039 1,190,000 145,570 1,335,570 465,000 1,800,570 13,180,000 13,180,000
May  1, 2040 1,225,000 129,615 1,354,615 470,000 1,824,615 11,485,000 11,485,000
Nov  1, 2040 1,255,000 113,278 1,368,278 465,000 1,833,278 9,765,000 9,765,000
May  1, 2041 1,300,000 96,705 1,396,705 1,025,000 2,421,705 7,440,000 7,440,000
Nov  1, 2041 590,000 74,105 664,105 1,100,000 1,764,105 5,750,000 5,750,000
May  1, 2042 - 57,500 57,500 1,100,000 1,157,500 4,650,000 4,650,000
Nov  1, 2042 - 46,500 46,500 1,095,000 1,141,500 3,555,000 3,555,000
May  1, 2043 - 35,550 35,550 1,090,000 1,125,550 2,465,000 2,465,000
Nov  1, 2043 - 24,650 24,650 1,095,000 1,119,650 1,370,000 1,370,000
May  1, 2044 - 13,700 13,700 1,295,000 1,308,700 75,000 75,000
Nov  1, 2044 - 750 750 75,000 75,750 - -

68,225,000 18,104,510 86,329,510 31,325,000 117,654,510
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Class III

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2020 - - - - - 34,455,000 34,455,000
May  1, 2021 - 732,169 732,169 185,000 917,169 34,270,000 34,270,000
Nov  1, 2021 - 728,238 728,238 4,380,000 5,108,238 29,890,000 29,890,000
May  1, 2022 - 635,163 635,163 2,095,000 2,730,163 27,795,000 27,795,000
Nov  1, 2022 - 590,644 590,644 900,000 1,490,644 26,895,000 26,895,000
May  1, 2023 - 571,519 571,519 670,000 1,241,519 26,225,000 26,225,000
Nov  1, 2023 - 557,281 557,281 610,000 1,167,281 25,615,000 25,615,000
May  1, 2024 - 544,319 544,319 595,000 1,139,319 25,020,000 25,020,000
Nov  1, 2024 - 531,675 531,675 580,000 1,111,675 24,440,000 24,440,000
May  1, 2025 - 519,350 519,350 580,000 1,099,350 23,860,000 23,860,000
Nov  1, 2025 - 507,025 507,025 570,000 1,077,025 23,290,000 23,290,000
May  1, 2026 - 494,913 494,913 570,000 1,064,913 22,720,000 22,720,000
Nov  1, 2026 - 482,800 482,800 510,000 992,800 22,210,000 22,210,000
May  1, 2027 - 471,963 471,963 475,000 946,963 21,735,000 21,735,000
Nov  1, 2027 - 461,869 461,869 460,000 921,869 21,275,000 21,275,000
May  1, 2028 - 452,094 452,094 460,000 912,094 20,815,000 20,815,000
Nov  1, 2028 - 442,319 442,319 465,000 907,319 20,350,000 20,350,000
May  1, 2029 - 432,438 432,438 465,000 897,438 19,885,000 19,885,000
Nov  1, 2029 - 422,556 422,556 465,000 887,556 19,420,000 19,420,000
May  1, 2030 - 412,675 412,675 465,000 877,675 18,955,000 18,955,000
Nov  1, 2030 - 402,794 402,794 470,000 872,794 18,485,000 18,485,000
May  1, 2031 245,000 392,806 637,806 260,000 897,806 17,980,000 17,980,000
Nov  1, 2031 245,000 382,075 627,075 425,000 1,052,075 17,310,000 17,310,000
May  1, 2032 245,000 367,838 612,838 405,000 1,017,838 16,660,000 16,660,000
Nov  1, 2032 245,000 354,025 599,025 385,000 984,025 16,030,000 16,030,000
May  1, 2033 245,000 340,638 585,638 385,000 970,638 15,400,000 15,400,000
Nov  1, 2033 245,000 327,250 572,250 395,000 967,250 14,760,000 14,760,000
May  1, 2034 240,000 313,650 553,650 360,000 913,650 14,160,000 14,160,000
Nov  1, 2034 240,000 300,900 540,900 330,000 870,900 13,590,000 13,590,000
May  1, 2035 240,000 288,788 528,788 310,000 838,788 13,040,000 13,040,000
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Class III

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2035 235,000 277,100 512,100 285,000 797,100 12,520,000 12,520,000
May  1, 2036 235,000 266,050 501,050 285,000 786,050 12,000,000 12,000,000
Nov  1, 2036 235,000 255,000 490,000 260,000 750,000 11,505,000 11,505,000
May  1, 2037 235,000 244,481 479,481 255,000 734,481 11,015,000 11,015,000
Nov  1, 2037 230,000 234,069 464,069 260,000 724,069 10,525,000 10,525,000
May  1, 2038 230,000 223,656 453,656 265,000 718,656 10,030,000 10,030,000
Nov  1, 2038 230,000 213,138 443,138 265,000 708,138 9,535,000 9,535,000
May  1, 2039 230,000 202,619 432,619 265,000 697,619 9,040,000 9,040,000
Nov  1, 2039 230,000 192,100 422,100 270,000 692,100 8,540,000 8,540,000
May  1, 2040 230,000 181,475 411,475 275,000 686,475 8,035,000 8,035,000
Nov  1, 2040 225,000 170,744 395,744 280,000 675,744 7,530,000 7,530,000
May  1, 2041 225,000 160,013 385,013 280,000 665,013 7,025,000 7,025,000
Nov  1, 2041 220,000 149,281 369,281 290,000 659,281 6,515,000 6,515,000
May  1, 2042 215,000 138,444 353,444 300,000 653,444 6,000,000 6,000,000
Nov  1, 2042 210,000 127,500 337,500 305,000 642,500 5,485,000 5,485,000
May  1, 2043 205,000 116,556 321,556 310,000 631,556 4,970,000 4,970,000
Nov  1, 2043 200,000 105,613 305,613 325,000 630,613 4,445,000 4,445,000
May  1, 2044 190,000 94,456 284,456 335,000 619,456 3,920,000 3,920,000
Nov  1, 2044 180,000 83,300 263,300 345,000 608,300 3,395,000 3,395,000
May  1, 2045 165,000 72,144 237,144 365,000 602,144 2,865,000 2,865,000
Nov  1, 2045 150,000 60,881 210,881 385,000 595,881 2,330,000 2,330,000
May  1, 2046 135,000 49,513 184,513 405,000 589,513 1,790,000 1,790,000
Nov  1, 2046 110,000 38,038 148,038 430,000 578,038 1,250,000 1,250,000
May  1, 2047 85,000 26,563 111,563 460,000 571,563 705,000 705,000
Nov  1, 2047 55,000 14,981 69,981 495,000 564,981 155,000 155,000
May  1, 2048 35,000 3,294 38,294 120,000 158,294 - -

7,115,000 17,162,775 24,277,775 27,340,000 51,617,775
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REDEMPTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Surplus Redemptions Mandatory Redemptions Total Redemption
Amount Amount Amount

Date Deposit Withdrawal Redeemed Balance Deposit Withdrawal Redeemed Balance Deposit Withdrawal Redeemed

Jan 30, 2021 - - - - 2,101,132 - - 2,101,132 2,101,132 - -
May  1, 2021 56,913,771 - 430,000 56,483,771 6,878,732 5,898,602 2,206,094 875,169 63,793,420 5,898,602 2,636,094
Nov  1, 2021 4,489,560 1,886,161 37,500,000 21,587,171 16,365,239 10,486,064 5,565,695 1,188,649 20,854,800 12,373,141 43,065,695
May  1, 2022 4,483,567 2,677,986 4,940,000 18,452,752 19,847,766 14,201,315 5,520,307 1,314,792 24,331,333 16,879,301 10,460,307
Nov  1, 2022 5,259,252 1,506,220 4,470,000 17,735,784 21,344,776 14,338,918 6,539,739 1,780,911 26,604,027 15,845,138 11,009,739
May  1, 2023 3,261,522 1,520,112 5,255,000 14,222,195 22,310,863 14,074,898 7,942,359 2,074,517 25,572,385 15,595,010 13,197,359
Nov  1, 2023 2,651,506 1,503,593 3,210,000 12,160,107 22,963,222 13,418,702 9,337,301 2,281,735 25,614,728 14,922,295 12,547,301
May  1, 2024 2,262,421 2,526,642 2,650,000 9,245,886 23,286,025 13,508,449 9,684,345 2,374,966 25,548,445 16,035,091 12,334,345
Nov  1, 2024 2,272,357 3,033,413 2,240,000 6,244,830 23,315,446 13,793,160 9,492,050 2,405,202 25,587,803 16,826,573 11,732,050
May  1, 2025 2,233,186 3,100,268 2,225,000 3,152,748 23,271,338 14,011,160 9,261,665 2,403,714 25,504,524 17,111,428 11,486,665
Nov  1, 2025 2,265,716 950,529 2,190,000 2,277,936 23,227,840 14,402,268 9,121,456 2,107,831 25,493,556 15,352,797 11,311,456
May  1, 2026 2,261,848 42,677 2,210,000 2,287,107 23,148,500 14,172,901 8,976,426 2,107,003 25,410,348 14,215,579 11,186,426
Nov  1, 2026 2,462,889 25,143 2,240,000 2,484,852 23,108,038 14,104,429 8,951,575 2,159,037 25,570,927 14,129,572 11,191,575
May  1, 2027 1,611,158 575,572 1,885,000 1,635,438 23,034,412 13,971,390 9,101,903 2,120,156 24,645,570 14,546,962 10,986,903
Nov  1, 2027 1,587,991 54,960 1,555,000 1,613,469 22,965,220 14,584,629 8,482,407 2,018,340 24,553,211 14,639,589 10,037,407
May  1, 2028 2,231,690 61,071 1,525,000 2,259,088 22,940,714 14,697,487 8,423,093 1,838,474 25,172,404 14,758,558 9,948,093
Nov  1, 2028 2,324,217 948,546 2,175,000 1,459,758 22,916,955 14,757,922 8,608,957 1,388,551 25,241,172 15,706,468 10,783,957
May  1, 2029 2,059,584 846,044 1,430,000 1,243,298 22,894,958 14,661,955 8,300,002 1,321,552 24,954,542 15,507,999 9,730,002
Nov  1, 2029 1,792,081 839,605 1,210,000 985,775 22,878,107 15,764,983 7,276,224 1,158,452 24,670,189 16,604,588 8,486,224
May  1, 2030 1,796,339 850,832 955,000 976,281 22,799,761 15,086,453 7,677,630 1,194,130 24,596,100 15,937,286 8,632,630
Nov  1, 2030 1,709,964 862,004 945,000 879,241 22,784,582 15,000,279 7,784,214 1,194,219 24,494,546 15,862,283 8,729,214
May  1, 2031 1,918,810 1,049,080 840,000 908,971 22,777,053 16,707,633 5,940,981 1,322,658 24,695,863 17,756,713 6,780,981
Nov  1, 2031 807,186 91,284 875,000 749,872 22,764,142 16,814,326 6,017,929 1,254,544 23,571,327 16,905,610 6,892,929
May  1, 2032 771,510 92,331 715,000 714,052 22,717,059 16,856,683 5,890,058 1,224,862 23,488,569 16,949,014 6,605,058
Nov  1, 2032 1,199,951 - 680,000 1,234,002 22,720,447 16,822,636 5,847,369 1,275,304 23,920,397 16,822,636 6,527,369
May  1, 2033 1,005,782 72,032 1,150,000 1,017,753 22,689,171 16,056,941 6,529,863 1,377,672 23,694,954 16,128,973 7,679,863
Nov  1, 2033 1,302,345 230,012 905,000 1,185,085 22,643,522 15,705,252 6,817,541 1,498,401 23,945,867 15,935,264 7,722,541
May  1, 2034 1,648,239 61,838 1,155,000 1,616,486 22,660,349 13,979,032 8,585,404 1,594,313 24,308,588 14,040,871 9,740,404
Nov  1, 2034 907,228 130 1,590,000 933,585 22,632,910 13,781,128 8,838,450 1,607,645 23,540,138 13,781,258 10,428,450
May  1, 2035 1,515 107 905,000 29,993 22,641,490 13,949,097 8,626,680 1,673,357 22,643,005 13,949,204 9,531,680
Nov  1, 2035 3,290 533 - 32,749 22,629,281 13,982,681 8,675,095 1,644,862 22,632,571 13,983,214 8,675,095
May  1, 2036 1,226 299 5,000 28,676 22,465,264 13,425,863 8,883,699 1,800,565 22,466,489 13,426,162 8,888,699
Nov  1, 2036 1,641 22 - 30,294 22,192,511 13,176,544 9,062,486 1,754,045 22,194,151 13,176,566 9,062,486
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REDEMPTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Surplus Redemptions Mandatory Redemptions Total Redemption
Amount Amount Amount

Date Deposit Withdrawal Redeemed Balance Deposit Withdrawal Redeemed Balance Deposit Withdrawal Redeemed

May  1, 2037 2,437 786 5,000 26,945 22,046,147 12,287,750 9,921,463 1,590,979 22,048,583 12,288,536 9,926,463
Nov  1, 2037 3,489 888 - 29,546 21,755,666 11,835,452 10,035,625 1,475,567 21,759,155 11,836,341 10,035,625
May  1, 2038 1,450 462 - 30,534 21,564,488 10,684,356 10,894,978 1,460,722 21,565,938 10,684,818 10,894,978
Nov  1, 2038 2,740 869 - 32,406 21,382,284 9,750,216 11,639,519 1,453,271 21,385,025 9,751,084 11,639,519
May  1, 2039 884 444 5,000 27,847 21,399,879 10,810,186 10,669,250 1,373,714 21,400,763 10,810,630 10,674,250
Nov  1, 2039 1,695 516 - 29,026 21,427,701 10,955,325 10,474,172 1,371,918 21,429,396 10,955,841 10,474,172
May  1, 2040 2,235 405 - 30,856 21,459,613 11,647,009 9,814,285 1,370,238 21,461,849 11,647,414 9,814,285
Nov  1, 2040 1,283 3,529 - 28,611 21,496,195 11,965,738 9,529,590 1,371,105 21,497,478 11,969,267 9,529,590
May  1, 2041 1,330 - - 29,940 21,031,631 11,747,348 9,285,088 1,370,299 21,032,960 11,747,348 9,285,088
Nov  1, 2041 1,835 3,161 - 28,615 21,073,856 12,977,232 8,465,779 1,001,144 21,075,691 12,980,393 8,465,779
May  1, 2042 1,789 - 5,000 25,404 18,995,483 11,337,400 7,521,668 1,137,559 18,997,272 11,337,400 7,526,668
Nov  1, 2042 1,845 - - 27,249 18,388,814 10,872,264 7,477,747 1,176,362 18,390,659 10,872,264 7,477,747
May  1, 2043 1,140 186 - 28,203 18,424,100 10,842,176 7,599,027 1,159,259 18,425,240 10,842,362 7,599,027
Nov  1, 2043 1,232,965 - 5,000 1,256,168 18,458,654 10,768,380 7,685,503 1,164,030 19,691,619 10,768,380 7,690,503
May  1, 2044 1,291,421 - 1,230,000 1,317,589 18,492,678 10,799,880 7,697,174 1,159,654 19,784,099 10,799,880 8,927,174
Nov  1, 2044 2,283,242 212,524 1,820,000 1,568,307 18,522,092 12,267,676 6,359,048 1,055,022 20,805,334 12,480,200 8,179,048
May  1, 2045 2,482,565 482,429 1,905,000 1,663,442 16,175,724 10,175,706 6,001,122 1,053,917 18,658,289 10,658,136 7,906,122
Nov  1, 2045 1,695,070 - 1,650,000 1,708,512 14,750,171 8,983,124 5,773,395 1,047,569 16,445,241 8,983,124 7,423,395
May  1, 2046 644,905 1,089,688 610,000 653,729 14,762,379 10,000,417 4,960,871 848,660 15,407,284 11,090,105 5,570,871
Nov  1, 2046 694,826 - 645,000 703,555 13,596,741 8,450,424 5,138,552 856,425 14,291,567 8,450,424 5,783,552
May  1, 2047 696,431 - 695,000 704,986 13,613,615 8,126,087 5,421,435 922,518 14,310,046 8,126,087 6,116,435
Nov  1, 2047 698,450 - 695,000 708,435 13,222,053 8,588,832 4,528,068 1,027,671 13,920,503 8,588,832 5,223,068
May  1, 2048 1,293,008 2,367 700,000 1,299,077 12,189,709 8,766,902 3,523,967 926,512 13,482,717 8,769,268 4,223,967
Nov  1, 2048 1,292,053 - 1,295,000 1,296,130 10,425,909 6,627,989 3,997,937 726,495 11,717,961 6,627,989 5,292,937
May  1, 2049 1,362,110 - 1,290,000 1,368,240 8,927,503 5,024,289 3,907,017 722,691 10,289,613 5,024,289 5,197,017
Nov  1, 2049 1,220,995 556,078 810,000 1,223,156 8,803,635 5,491,642 3,596,203 438,481 10,024,630 6,047,720 4,406,203
May  1, 2050 1,279,078 - 1,215,000 1,287,235 7,097,386 4,325,846 2,800,496 409,525 8,376,464 4,325,846 4,015,496
Nov  1, 2050 1,279,244 1,792 1,280,000 1,284,687 6,926,527 5,039,681 1,919,896 376,475 8,205,771 5,041,473 3,199,896
May  1, 2051 891,097 399,663 885,000 891,121 4,648,542 2,766,248 1,917,132 341,637 5,539,639 3,165,911 2,802,132
Nov  1, 2051 - 891,121 - - 2,213,500 2,268,342 286,795 - 2,213,500 3,159,463 286,795

135,860,954 29,055,954 106,805,000 1,179,189,496 732,377,697 446,811,799 1,315,051,367 761,434,568 553,616,799
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REDEMPTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Total Rede

Date Balance

Jan 30, 2021 2,101,132
May  1, 2021 57,359,856
Nov  1, 2021 22,775,819
May  1, 2022 19,767,544
Nov  1, 2022 19,516,695
May  1, 2023 16,296,711
Nov  1, 2023 14,441,843
May  1, 2024 11,620,852
Nov  1, 2024 8,650,032
May  1, 2025 5,556,463
Nov  1, 2025 4,385,766
May  1, 2026 4,394,110
Nov  1, 2026 4,643,889
May  1, 2027 3,755,594
Nov  1, 2027 3,631,809
May  1, 2028 4,097,562
Nov  1, 2028 2,848,309
May  1, 2029 2,564,850
Nov  1, 2029 2,144,227
May  1, 2030 2,170,411
Nov  1, 2030 2,073,460
May  1, 2031 2,231,629
Nov  1, 2031 2,004,417
May  1, 2032 1,938,914
Nov  1, 2032 2,509,306
May  1, 2033 2,395,424
Nov  1, 2033 2,683,486
May  1, 2034 3,210,799
Nov  1, 2034 2,541,229
May  1, 2035 1,703,350
Nov  1, 2035 1,677,612
May  1, 2036 1,829,240
Nov  1, 2036 1,784,339
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REDEMPTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Total Rede

Date Balance

May  1, 2037 1,617,924
Nov  1, 2037 1,505,113
May  1, 2038 1,491,256
Nov  1, 2038 1,485,678
May  1, 2039 1,401,561
Nov  1, 2039 1,400,944
May  1, 2040 1,401,094
Nov  1, 2040 1,399,716
May  1, 2041 1,400,240
Nov  1, 2041 1,029,759
May  1, 2042 1,162,962
Nov  1, 2042 1,203,610
May  1, 2043 1,187,461
Nov  1, 2043 2,420,197
May  1, 2044 2,477,242
Nov  1, 2044 2,623,328
May  1, 2045 2,717,359
Nov  1, 2045 2,756,081
May  1, 2046 1,502,389
Nov  1, 2046 1,559,980
May  1, 2047 1,627,504
Nov  1, 2047 1,736,107
May  1, 2048 2,225,589
Nov  1, 2048 2,022,624
May  1, 2049 2,090,931
Nov  1, 2049 1,661,638
May  1, 2050 1,696,759
Nov  1, 2050 1,661,162
May  1, 2051 1,232,758
Nov  1, 2051 -



Sep 21, 2021  10:13 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 2021ABC - COPY:CHFA-CONS01 )   Page 97

BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2001AA (2001 Series AA)

01AA-1 Tx VRDO NQ 01AA-2 NAMT VR (I) xxx Sub Bond 01AA-1 Tx UH VRDO N
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - - 1,235,000 - - 0.01 - -
Nov  1, 2021 - - 1,260,000 - - - - -
May  1, 2022 - - 1,285,000 - - - - -
Nov  1, 2022 - - 1,310,000 - - - - -
May  1, 2023 - - 1,340,000 - - - - -
Nov  1, 2023 - - 1,365,000 - - - - -
May  1, 2024 - - 1,390,000 - - - - -
Nov  1, 2024 - - 1,420,000 - - - - -
May  1, 2025 - - 1,450,000 - - - - -
Nov  1, 2025 - - 1,475,000 - - - - -
May  1, 2026 - - 1,505,000 - - - - -
Nov  1, 2026 - - 1,535,000 - - - - -
May  1, 2027 - - 1,565,000 - - - 320,000 -
Nov  1, 2027 - - 1,600,000 - - - 330,000 -
May  1, 2028 - - 1,630,000 - - - 340,000 -
Nov  1, 2028 - - 1,660,000 - - - 345,000 -
May  1, 2029 - - 1,695,000 - - - 350,000 -
Nov  1, 2029 - - 1,730,000 - - - 365,000 -
May  1, 2030 - - 1,765,000 - - - 370,000 -
Nov  1, 2030 - - 1,800,000 - - - 380,000 -
May  1, 2031 - - 1,835,000 - - - 385,000 -
Nov  1, 2031 - - - - - - 400,000 -
May  1, 2032 - - - - - - 405,000 -
Nov  1, 2032 - - - - - - 420,000 -
May  1, 2033 - - - - - - 420,000 -
Nov  1, 2033 - - - - - - 440,000 -
May  1, 2034 - - - - - - 445,000 -
Nov  1, 2034 - - - - - - 455,000 -
May  1, 2035 - - - - - - 475,000 -
Nov  1, 2035 - - - - - - 480,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2001AA (2001 Series AA)

01AA-1 Tx VRDO NQ 01AA-2 NAMT VR (I) xxx Sub Bond 01AA-1 Tx UH VRDO N
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - 490,000 -
Nov  1, 2036 - - - - - - 500,000 -
May  1, 2037 - - - - - - 515,000 -
Nov  1, 2037 - - - - - - 525,000 -
May  1, 2038 - - - - - - 545,000 -
Nov  1, 2038 - - - - - - 550,000 -

0 0 31,850,000 0 0 0.01 10,250,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2002A (2002 Series A)

02A-3 NAMT VR (I) xxx Sub Bond
Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal

May  1, 2021 730,000 - - -
Nov  1, 2021 570,000 - - -
May  1, 2022 - - - -
Nov  1, 2022 - - - -
May  1, 2023 - - - -
Nov  1, 2023 - - - -
May  1, 2024 - - - -
Nov  1, 2024 - - - -
May  1, 2025 - - - -
Nov  1, 2025 - - - -
May  1, 2026 - - - -
Nov  1, 2026 - - - -
May  1, 2027 - - - -
Nov  1, 2027 - - - -
May  1, 2028 - - - -
Nov  1, 2028 - - - -
May  1, 2029 - - - -
Nov  1, 2029 - - - -
May  1, 2030 - - - -
Nov  1, 2030 - - - -
May  1, 2031 - - - -
Nov  1, 2031 - - - -
May  1, 2032 - - 0.01 -

1,300,000 0 0.01 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2002B (2002 Series B)

02B-3 NAMT VR (I) xxx Sub Bond xx Mez Bond
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2021 2,510,000 - - - - -
Nov  1, 2021 2,565,000 - - - - -
May  1, 2022 - - - - - -
Nov  1, 2022 - - - - - -
May  1, 2023 - - - - - -
Nov  1, 2023 - - - - - -
May  1, 2024 - - - - - -
Nov  1, 2024 - - - - - -
May  1, 2025 - - - - - -
Nov  1, 2025 - - - - - -
May  1, 2026 - - - - - -
Nov  1, 2026 - - - - - -
May  1, 2027 - - - - - -
Nov  1, 2027 - - - - - -
May  1, 2028 - - - - - -
Nov  1, 2028 - - - - - -
May  1, 2029 - - - - - -
Nov  1, 2029 - - - - - -
May  1, 2030 - - - - - -
Nov  1, 2030 - - - - - -
May  1, 2031 - - - - - -
Nov  1, 2031 - - - - - -
May  1, 2032 - - - - - -
Nov  1, 2032 - - 0.01 - 0.01 -

5,075,000 0 0.01 0 0.01 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2014A (2014 Series A)

Taxable Serials 2027 Taxable Term
Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal

May  1, 2021 1,370,000 30,000 - 30,000
Nov  1, 2021 1,300,000 145,000 - 130,000
May  1, 2022 1,120,000 15,000 - 25,000
Nov  1, 2022 1,100,000 15,000 - 20,000
May  1, 2023 975,000 10,000 - 25,000
Nov  1, 2023 945,000 5,000 - 30,000
May  1, 2024 - - 725,000 85,000
Nov  1, 2024 - - 670,000 150,000
May  1, 2025 - - 630,000 225,000
Nov  1, 2025 - - 560,000 265,000
May  1, 2026 - - 435,000 335,000
Nov  1, 2026 - - 175,000 470,000
Feb  1, 2027 - - - 105,000

6,810,000 220,000 3,195,000 1,895,000



Sep 21, 2021  10:13 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 2021ABC - COPY:CHFA-CONS01 )   Page 102

BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2015A (2015 Series A)

Serials Term Bond 2027 PAC Bond
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2021 1,375,000 - - - - 90,000
Nov  1, 2021 1,195,000 1,235,000 - 485,000 - 1,390,000
May  1, 2022 1,135,000 - - - - 80,000
Nov  1, 2022 1,095,000 - - - - 55,000
May  1, 2023 1,135,000 - - - - 55,000
Nov  1, 2023 1,125,000 - - - - 50,000
May  1, 2024 1,245,000 - - - - 50,000
Nov  1, 2024 1,250,000 - - - - 45,000
May  1, 2025 1,390,000 - - - - 45,000
Nov  1, 2025 1,445,000 - - - - 40,000
May  1, 2026 - - 1,055,000 - - 85,000
Nov  1, 2026 - - 1,080,000 - - 110,000
May  1, 2027 - - 1,075,000 - - 85,000
Nov  1, 2027 - - 1,105,000 - - 80,000
May  1, 2028 - - - - 325,000 80,000
Nov  1, 2028 - - - - 250,000 805,000
May  1, 2029 - - - - 245,000 70,000
Nov  1, 2029 - - - - 245,000 65,000
May  1, 2030 - - - - 225,000 60,000
Nov  1, 2030 - - - - 215,000 55,000
May  1, 2031 - - - - 170,000 50,000
Nov  1, 2031 - - - - 105,000 15,000

12,390,000 1,235,000 4,315,000 485,000 1,780,000 3,460,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2015B (2015 Series B)

2015B Serials
Maturing Redeemed

Date Principal Principal

May  1, 2021 830,000 -
Nov  1, 2021 810,000 15,000
May  1, 2022 640,000 15,000
Nov  1, 2022 615,000 35,000
May  1, 2023 440,000 865,000
Nov  1, 2023 425,000 10,000
May  1, 2024 420,000 10,000
Nov  1, 2024 410,000 10,000
May  1, 2025 400,000 10,000
Nov  1, 2025 185,000 10,000

5,175,000 980,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2017A (2017 Series A)

2017A Pass-Thru
Maturing Redeemed

Date Principal Principal

Feb  1, 2021 - 77,754
May  1, 2021 - 233,340
Nov  1, 2021 - 467,036
May  1, 2022 - 467,562
Nov  1, 2022 - 468,143
May  1, 2023 - 468,784
Nov  1, 2023 - 469,481
May  1, 2024 - 470,239
Nov  1, 2024 - 471,055
May  1, 2025 - 471,931
Nov  1, 2025 - 472,867
May  1, 2026 - 473,865
Nov  1, 2026 - 474,924
May  1, 2027 - 476,045
Nov  1, 2027 - 477,228
May  1, 2028 - 478,476
Nov  1, 2028 - 479,787
May  1, 2029 - 481,163
Nov  1, 2029 - 482,603
May  1, 2030 - 484,110
Nov  1, 2030 - 485,683
May  1, 2031 - 487,324
Nov  1, 2031 - 489,032
May  1, 2032 - 490,809
Nov  1, 2032 - 492,655
May  1, 2033 - 494,571
Nov  1, 2033 - 496,558
May  1, 2034 - 498,617
Nov  1, 2034 - 500,748
May  1, 2035 - 502,952
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2017A (2017 Series A)

2017A Pass-Thru
Maturing Redeemed

Date Principal Principal

Nov  1, 2035 - 505,229
May  1, 2036 - 507,583
Nov  1, 2036 - 510,010
May  1, 2037 - 512,515
Nov  1, 2037 - 515,097
May  1, 2038 - 517,757
Nov  1, 2038 - 520,496
May  1, 2039 - 523,314
Nov  1, 2039 - 526,215
May  1, 2040 - 529,196
Nov  1, 2040 - 532,260
May  1, 2041 - 535,408
Nov  1, 2041 - 538,641
May  1, 2042 - 541,960
Nov  1, 2042 - 545,364
May  1, 2043 - 548,857
Nov  1, 2043 - 552,439
May  1, 2044 - 556,110
Nov  1, 2044 - 559,873
May  1, 2045 - 563,727
Nov  1, 2045 - 567,676
May  1, 2046 - 571,717
Nov  1, 2046 - 575,856
May  1, 2047 - 580,090
Jul  1, 2047 - 192,967

0 26,915,699
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2017B (2017 Series B)

17B-1 VRDO 17B-2 Serials 17B-2 PAC
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2021 - - - - - 35,000
Nov  1, 2021 - 1,750,000 - - - 690,000
May  1, 2022 - 160,000 - - - 315,000
Nov  1, 2022 - 160,000 - - - 285,000
May  1, 2023 - 185,000 - - - 260,000
Nov  1, 2023 355,000 180,000 - - - 265,000
May  1, 2024 345,000 20,000 - - - 105,000
Nov  1, 2024 340,000 90,000 - - - -
May  1, 2025 340,000 65,000 - - - -
Nov  1, 2025 335,000 60,000 - - - -
May  1, 2026 330,000 60,000 - - - -
Nov  1, 2026 325,000 70,000 - - - -
May  1, 2027 325,000 55,000 - - - -
Nov  1, 2027 315,000 60,000 - - - -
May  1, 2028 310,000 65,000 - - - -
Nov  1, 2028 305,000 65,000 - - - -
May  1, 2029 295,000 35,000 - - - -
Nov  1, 2029 295,000 35,000 - - - -
May  1, 2030 290,000 30,000 - - - -
Nov  1, 2030 285,000 30,000 - - - -
May  1, 2031 275,000 30,000 - - - -
Nov  1, 2031 270,000 25,000 - - - -
May  1, 2032 265,000 25,000 - - - -
Nov  1, 2032 255,000 25,000 - - - -
May  1, 2033 245,000 70,000 - - - -
Nov  1, 2033 205,000 20,000 - - - -
May  1, 2034 125,000 - - - - -

6,430,000 3,370,000 0 0 0 1,955,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2017CDE (2017 Series CDE)

17C Serials (NAMT) 17C PAC (NAMT) 17D Serials (AMT) 17E VRDO (AMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 155,000 - - 280,000 - - - -
Nov  1, 2021 610,000 - - 265,000 - - - -
May  1, 2022 640,000 - - 240,000 - - - -
Nov  1, 2022 640,000 - - 245,000 - - - -
May  1, 2023 400,000 - - 485,000 - - - -
Nov  1, 2023 - - - 895,000 - - - -
May  1, 2024 - - - 895,000 - - - -
Nov  1, 2024 - - - 895,000 - - - -
May  1, 2025 - - - 905,000 - - - -
Nov  1, 2025 - - - 905,000 - - - -
May  1, 2026 - - - 915,000 - - - -
Nov  1, 2026 - - - 915,000 - - - -
May  1, 2027 - - - 920,000 - - - -
Nov  1, 2027 - - - 930,000 - - - -
May  1, 2028 - - - 930,000 - - - -
Nov  1, 2028 - - - 940,000 - - - -
May  1, 2029 - - - 940,000 - - - -
Nov  1, 2029 - - - - - - 1,140,000 -
May  1, 2030 - - - - - - 1,200,000 -
Nov  1, 2030 - - - - - - 1,230,000 -
May  1, 2031 - - - - - - 1,265,000 -
Nov  1, 2031 - - - - - - 1,295,000 -
May  1, 2032 - - - - - - 1,320,000 -
Nov  1, 2032 - - - - - - 1,355,000 -
May  1, 2033 - - - - - - 1,385,000 -
Nov  1, 2033 - - 45,000 - - - 1,430,000 -
May  1, 2034 - - 75,000 - - - 1,455,000 -
Nov  1, 2034 - - 70,000 - - - 1,495,000 -
May  1, 2035 - - 75,000 - - - 1,535,000 -
Nov  1, 2035 - - 65,000 - - - 1,570,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2017CDE (2017 Series CDE)

17C Serials (NAMT) 17C PAC (NAMT) 17D Serials (AMT) 17E VRDO (AMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - 65,000 - - - 1,610,000 -
Nov  1, 2036 - - 70,000 - - - 1,655,000 -
May  1, 2037 - - 65,000 - - - 1,690,000 -
Nov  1, 2037 - - 75,000 - - - 1,725,000 -
May  1, 2038 - - 280,000 60,000 - - 645,000 -
Nov  1, 2038 - - 260,000 635,000 - - - -
May  1, 2039 - - 230,000 615,000 - - - -
Nov  1, 2039 - - 205,000 625,000 - - - -
May  1, 2040 - - 175,000 625,000 - - - -
Nov  1, 2040 - - 150,000 630,000 - - - -
May  1, 2041 - - 115,000 630,000 - - - -
Nov  1, 2041 - - 80,000 640,000 - - - -
May  1, 2042 - - 40,000 470,000 - - - -

2,445,000 0 2,140,000 17,430,000 0 0 25,000,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2018AB (2018 Series AB)

18A Serials (AMT) 18B-1 Serials (NAMT) 18B-1 PAC (NAMT) 18B-2 VRDB (NAMT) (C 18B-2 VRDB (NAMT) (
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 640,000 - - - - - - - - -
Nov  1, 2021 640,000 - - - - 275,000 - - - -
May  1, 2022 670,000 - - - - 245,000 - - - -
Nov  1, 2022 210,000 - - - - 715,000 - - - -
May  1, 2023 210,000 - - - - 715,000 - - - -
Nov  1, 2023 210,000 - - - - 715,000 - - - -
May  1, 2024 220,000 - - - - 710,000 - - - -
Nov  1, 2024 220,000 - - - - 710,000 - - - -
May  1, 2025 230,000 - - - - 705,000 - - - -
Nov  1, 2025 235,000 - - - - 705,000 - - - -
May  1, 2026 240,000 - - - - 700,000 - - - -
Nov  1, 2026 245,000 - - - - 690,000 - - - -
May  1, 2027 250,000 - - - - 690,000 - - - -
Nov  1, 2027 250,000 - - - - 690,000 - - - -
May  1, 2028 260,000 - - - - 685,000 - - - -
Nov  1, 2028 - - - - - 935,000 - - - -
May  1, 2029 - - - - - 750,000 - - - -
Nov  1, 2029 - - - - - 765,000 - - - -
May  1, 2030 - - - - - 750,000 - - - -
Nov  1, 2030 - - - - - 765,000 - - - -
May  1, 2031 - - - - - - 1,370,000 - - -
Nov  1, 2031 - - - - - - 1,370,000 - - -
May  1, 2032 - - - - - - 1,330,000 - - -
Nov  1, 2032 - - - - - - 1,360,000 - - -
May  1, 2033 - - - - - - 1,410,000 - - -
Nov  1, 2033 - - - - - - 1,435,000 - - -
May  1, 2034 - - - - - - 1,485,000 - - -
Nov  1, 2034 - - - - - - 1,515,000 - - -
May  1, 2035 - - - - - - 1,565,000 - - -
Nov  1, 2035 - - - - - - 1,605,000 - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2018AB (2018 Series AB)

18A Serials (AMT) 18B-1 Serials (NAMT) 18B-1 PAC (NAMT) 18B-2 VRDB (NAMT) (C 18B-2 VRDB (NAMT) (
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - 1,650,000 - - -
Nov  1, 2036 - - - - - - 1,685,000 - - -
May  1, 2037 - - - - - - 1,705,000 - - -
Nov  1, 2037 - - - - - - 1,165,000 - - -
May  1, 2038 - - - - - - 1,120,000 - - -
Nov  1, 2038 - - - - - - 1,305,000 - - -
May  1, 2039 - - - - - - 1,365,000 - - -
Nov  1, 2039 - - - - - - 1,190,000 - - -
May  1, 2040 - - - - - - 1,225,000 - - -
Nov  1, 2040 - - - - - - 1,255,000 - - -
May  1, 2041 - - - - - - 1,300,000 - - -
Nov  1, 2041 - - - - 290,000 - 590,000 - - -
May  1, 2042 - - - - 490,000 270,000 - - - -
Nov  1, 2042 - - - - 480,000 390,000 - - - -
May  1, 2043 - - - - 475,000 400,000 - - - -
Nov  1, 2043 - - - - 470,000 415,000 - - - -
May  1, 2044 - - - - 455,000 435,000 - - - -
Nov  1, 2044 - - - - 425,000 470,000 - - - -
May  1, 2045 - - - - 390,000 510,000 - - - -
Nov  1, 2045 - - - - 355,000 555,000 - - - -
May  1, 2046 - - - - 305,000 610,000 - - - -
Nov  1, 2046 - - - - 245,000 680,000 - - - -
May  1, 2047 - - - - 150,000 785,000 - - - -
Nov  1, 2047 - - - - 25,000 115,000 - - - -

4,730,000 0 0 0 4,555,000 18,550,000 30,000,000 0 0 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2018C_1 (2018 Series C)

Serials Term 2033 Term 2038 Term 2042 Prem PAC
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 820,000 - - - - - - - - 215,000
Nov  1, 2021 830,000 - - - - - - - - 6,425,000
May  1, 2022 845,000 - - - - - - - - 175,000
Nov  1, 2022 860,000 - - - - - - - - 175,000
May  1, 2023 875,000 - - - - - - - - 140,000
Nov  1, 2023 890,000 - - - - - - - - 145,000
May  1, 2024 910,000 - - - - - - - - 105,000
Nov  1, 2024 925,000 - - - - - - - - 110,000
May  1, 2025 945,000 - - - - - - - - 70,000
Nov  1, 2025 965,000 - - - - - - - - 70,000
May  1, 2026 985,000 - - - - - - - - 30,000
Nov  1, 2026 1,005,000 - - - - - - - - 30,000
May  1, 2027 1,025,000 - - - - - - - - -
Nov  1, 2027 1,050,000 - - - - - - - - -
May  1, 2028 1,070,000 - - - - - - - - -
Nov  1, 2028 1,095,000 - - - - - - - - -
May  1, 2029 1,120,000 - - - - - - - - -
Nov  1, 2029 1,145,000 - - - - - - - - -
May  1, 2030 1,170,000 - - - - - - - - -
Nov  1, 2030 1,200,000 - - - - - - - - -
May  1, 2031 - - 550,000 - - - - - - 245,000
Nov  1, 2031 - - 565,000 - - - - - - 240,000
May  1, 2032 - - 575,000 - - - - - - 230,000
Nov  1, 2032 - - 590,000 - - - - - - 225,000
May  1, 2033 - - 605,000 - - - - - - 220,000
Nov  1, 2033 - - 620,000 - - - - - - 210,000
May  1, 2034 - - - - 605,000 - - - - 205,000
Nov  1, 2034 - - - - 615,000 - - - - 200,000
May  1, 2035 - - - - 625,000 - - - - 195,000
Nov  1, 2035 - - - - 645,000 - - - - 185,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2018C_1 (2018 Series C)

Serials Term 2033 Term 2038 Term 2042 Prem PAC
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 660,000 - - - - 180,000
Nov  1, 2036 - - - - 680,000 - - - - 175,000
May  1, 2037 - - - - 700,000 - - - - 165,000
Nov  1, 2037 - - - - 710,000 - - - - 160,000
May  1, 2038 - - - - 730,000 - - - - 155,000
Nov  1, 2038 - - - - 750,000 - - - - 145,000
May  1, 2039 - - - - - - 765,000 - - 140,000
Nov  1, 2039 - - - - - - 785,000 - - 130,000
May  1, 2040 - - - - - - 800,000 - - 125,000
Nov  1, 2040 - - - - - - 830,000 - - 120,000
May  1, 2041 - - - - - - 845,000 - - 110,000
Nov  1, 2041 - - - - - - 870,000 - - 105,000
May  1, 2042 - - - - - - 885,000 - - 95,000
Nov  1, 2042 - - - - - - 910,000 - - 90,000
May  1, 2043 - - - - - - - - 1,085,000 105,000
Nov  1, 2043 - - - - - - - - 1,105,000 75,000
May  1, 2044 - - - - - - - - 1,125,000 65,000
Nov  1, 2044 - - - - - - - - 1,145,000 60,000
May  1, 2045 - - - - - - - - 1,180,000 50,000
Nov  1, 2045 - - - - - - - - 1,200,000 45,000
May  1, 2046 - - - - - - - - 1,230,000 35,000
Nov  1, 2046 - - - - - - - - 1,255,000 30,000
May  1, 2047 - - - - - - - - 1,280,000 20,000
Nov  1, 2047 - - - - - - - - 1,310,000 10,000
May  1, 2048 - - - - - - - - 1,340,000 5,000
Nov  1, 2048 - - - - - - - - 1,850,000 -

19,730,000 0 3,505,000 0 6,720,000 0 6,690,000 0 15,105,000 12,240,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2018D (2018 Series D)

08D Serials (Tax)
Maturing Redeemed

Date Principal Principal

May  1, 2021 1,330,000 80,000
Nov  1, 2021 1,345,000 170,000
May  1, 2022 1,350,000 160,000
Nov  1, 2022 1,350,000 150,000
May  1, 2023 1,350,000 -
Nov  1, 2023 1,370,000 -
May  1, 2024 1,385,000 -
Nov  1, 2024 1,395,000 -
May  1, 2025 1,410,000 -
Nov  1, 2025 1,430,000 -
May  1, 2026 1,355,000 -
Nov  1, 2026 1,375,000 -
May  1, 2027 1,405,000 -
Nov  1, 2027 1,415,000 -
May  1, 2028 1,440,000 -
Nov  1, 2028 1,470,000 -
May  1, 2029 1,490,000 -
Nov  1, 2029 1,480,000 -

25,145,000 560,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2019ABC (2019 Series ABC)

19A Serials (AMT) 19B-1 Serials (TAX) 19B-1 Term 2038 (TAX) 19B-2 VRDO (TAX) 19C PAC 4.25% (NAMT) 19C PAC 4.75% (NAMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 765,000 - - - - - - - - 140,000 - 95,000
Nov  1, 2021 785,000 - - - - - - - - 4,890,000 - 3,345,000
May  1, 2022 805,000 - - - - - - - - 290,000 - 205,000
Nov  1, 2022 825,000 - - - - - - - - 290,000 - 200,000
May  1, 2023 850,000 - - - - - - - - 295,000 - 205,000
Nov  1, 2023 870,000 - - - - - - - - 295,000 - 200,000
May  1, 2024 895,000 - - - - - - - - 295,000 - 205,000
Nov  1, 2024 915,000 - - - - - - - - 300,000 - 200,000
May  1, 2025 940,000 - - - - - - - - 295,000 - 205,000
Nov  1, 2025 965,000 - - - - - - - - 300,000 - 200,000
May  1, 2026 985,000 - - - - - - - - 300,000 - 205,000
Nov  1, 2026 285,000 - - - - - - - - 380,000 - 265,000
May  1, 2027 - - - - - - - - - 610,000 - 410,000
Nov  1, 2027 - - 540,000 - - - - - - 305,000 - 210,000
May  1, 2028 - - 545,000 - - - - - - 315,000 - 215,000
Nov  1, 2028 - - 560,000 - - - - - - 300,000 - 220,000
May  1, 2029 - - 575,000 - - - - - - 345,000 - 235,000
Nov  1, 2029 - - 595,000 - - - - - - 305,000 - 210,000
May  1, 2030 - - 605,000 - - - - - - 310,000 - 215,000
Nov  1, 2030 - - 620,000 - - - - - - 310,000 - 210,000
May  1, 2031 - - 635,000 - - - - - - 310,000 - 215,000
Nov  1, 2031 - - 655,000 - - - - - - 315,000 - 215,000
May  1, 2032 - - 670,000 - - - - - - 315,000 - 215,000
Nov  1, 2032 - - 685,000 - - - - - - 315,000 - 220,000
May  1, 2033 - - 705,000 - - - - - - 320,000 - 215,000
Nov  1, 2033 - - 720,000 - - - - - - 320,000 - 220,000
May  1, 2034 - - 745,000 - - - - - - 325,000 - 220,000
Nov  1, 2034 - - 760,000 - - - - - - 325,000 - 220,000
May  1, 2035 - - - - - - - - 55,000 540,000 40,000 370,000
Nov  1, 2035 - - - - - - - - 65,000 590,000 50,000 405,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2019ABC (2019 Series ABC)

19A Serials (AMT) 19B-1 Serials (TAX) 19B-1 Term 2038 (TAX) 19B-2 VRDO (TAX) 19C PAC 4.25% (NAMT) 19C PAC 4.75% (NAMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - - - 70,000 595,000 50,000 400,000
Nov  1, 2036 - - - - - - - - 65,000 605,000 45,000 410,000
May  1, 2037 - - - - - - - - 55,000 620,000 40,000 415,000
Nov  1, 2037 - - - - - - - - 45,000 630,000 30,000 430,000
May  1, 2038 - - - - - - - - 35,000 650,000 25,000 440,000
Nov  1, 2038 - - - - - - - - 25,000 655,000 20,000 450,000
May  1, 2039 - - - - - - 1,140,000 - 15,000 335,000 10,000 220,000
Nov  1, 2039 - - - - - - 1,505,000 - 10,000 340,000 10,000 225,000
May  1, 2040 - - - - - - 1,540,000 - 5,000 165,000 5,000 110,000
Nov  1, 2040 - - - - - - 1,580,000 - - - - -
May  1, 2041 - - - - - - 1,625,000 - - - - -
Nov  1, 2041 - - - - - - 1,665,000 - - - - -
May  1, 2042 - - - - - - 1,710,000 - - - - -
Nov  1, 2042 - - - - - - 1,755,000 - - - - -
May  1, 2043 - - - - - - 1,800,000 - - - - -
Nov  1, 2043 - - - - - - 1,845,000 - - - - -
May  1, 2044 - - - - - - 1,895,000 - - - - -
Nov  1, 2044 - - - - - - 1,940,000 - - - - -

9,885,000 0 9,615,000 0 0 0 20,000,000 0 445,000 19,140,000 325,000 13,070,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2019DE (2019 Series DE)

19D VRDB (AMT) 19E Serials (NAMT) 19E Term 2039 (NAMT 19E PAC (NAMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - - 1,430,000 - - - - -
Nov  1, 2021 - - 1,445,000 - - - - 6,410,000
May  1, 2022 - - 1,465,000 - - - - 490,000
Nov  1, 2022 - - 1,485,000 - - - - 535,000
May  1, 2023 - - 1,505,000 - - - - 475,000
Nov  1, 2023 - - 1,520,000 - - - - 490,000
May  1, 2024 - - 1,540,000 - - - - 410,000
Nov  1, 2024 - - 1,560,000 - - - - 230,000
May  1, 2025 - - 1,580,000 - - - - 165,000
Nov  1, 2025 - - 1,600,000 - - - - 165,000
May  1, 2026 - - 1,625,000 - - - - 110,000
Nov  1, 2026 - - 1,655,000 - - - - 110,000
May  1, 2027 - - 1,670,000 - - - - 25,000
Nov  1, 2027 - - 1,700,000 - - - - 5,000
May  1, 2028 - - 1,725,000 - - - - -
Nov  1, 2028 - - 1,750,000 - - - - -
May  1, 2029 - - 1,790,000 - - - - -
Nov  1, 2029 3,200,000 - - - - - - -
May  1, 2030 3,225,000 - - - - - - -
Nov  1, 2030 3,200,000 - - - - - - -
May  1, 2031 3,175,000 - - - - - - -
Nov  1, 2031 3,145,000 - - - - - - -
May  1, 2032 3,120,000 - - - - - - -
Nov  1, 2032 3,095,000 - - - - - - -
May  1, 2033 3,065,000 - - - - - - -
Nov  1, 2033 3,045,000 - - - - - - -
May  1, 2034 3,020,000 - - - - - - -
Nov  1, 2034 2,990,000 - - - - - - -
May  1, 2035 2,965,000 - - - - - - -
Nov  1, 2035 2,940,000 - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2019DE (2019 Series DE)

19D VRDB (AMT) 19E Serials (NAMT) 19E Term 2039 (NAMT 19E PAC (NAMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 2,910,000 - - - - - - -
Nov  1, 2036 2,885,000 - - - - - - -
May  1, 2037 2,860,000 - - - - - - -
Nov  1, 2037 1,160,000 - - - - - - 50,000
May  1, 2038 - - - - 345,000 - - 770,000
Nov  1, 2038 - - - - 320,000 - - 805,000
May  1, 2039 - - - - 330,000 - - 795,000
Nov  1, 2039 - - - - 195,000 - 460,000 485,000
May  1, 2040 - - - - - - 1,115,000 20,000
Nov  1, 2040 - - - - - - 1,110,000 45,000
May  1, 2041 - - - - - - 1,140,000 15,000
Nov  1, 2041 - - - - - - 1,155,000 20,000
May  1, 2042 - - - - - - 1,190,000 -
Nov  1, 2042 - - - - - - 1,205,000 235,000
May  1, 2043 - - - - - - 1,225,000 245,000
Nov  1, 2043 - - - - - - 1,235,000 250,000
May  1, 2044 - - - - - - 1,240,000 260,000
Nov  1, 2044 - - - - - - 1,240,000 275,000
May  1, 2045 - - - - - - 1,240,000 280,000
Nov  1, 2045 - - - - - - 1,235,000 300,000
May  1, 2046 - - - - - - 1,230,000 310,000
Nov  1, 2046 - - - - - - 1,200,000 355,000
May  1, 2047 - - - - - - 1,155,000 420,000
Nov  1, 2047 - - - - - - 1,080,000 515,000
May  1, 2048 - - - - - - 910,000 665,000
Nov  1, 2048 - - - - - - 550,000 435,000

50,000,000 0 27,045,000 0 1,190,000 0 20,915,000 17,170,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2019FG (2019 Series FG)

19F Serials (NAMT) 19F PAC (NAMT) 19G-1 Serials (TAX) 19G-1 2044 Term (TAX 19G-1 PAC (TAX) 19G-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 320,000 - - 465,000 265,000 - - - - 90,000 - -
Nov  1, 2021 325,000 - - 465,000 275,000 - - - - 85,000 - -
May  1, 2022 335,000 - - 490,000 280,000 - - - - 95,000 - -
Nov  1, 2022 345,000 - - 490,000 290,000 - - - - 90,000 - -
May  1, 2023 350,000 - - 505,000 290,000 - - - - 90,000 - -
Nov  1, 2023 365,000 - - 440,000 300,000 - - - - 85,000 - -
May  1, 2024 330,000 - - 465,000 310,000 - - - - 85,000 - -
Nov  1, 2024 340,000 - - 445,000 320,000 - - - - 85,000 - -
May  1, 2025 350,000 - - 435,000 325,000 - - - - 80,000 - -
Nov  1, 2025 360,000 - - 425,000 335,000 - - - - 80,000 - -
May  1, 2026 365,000 - - 410,000 345,000 - - - - 75,000 - -
Nov  1, 2026 380,000 - - 395,000 350,000 - - - - 75,000 - -
May  1, 2027 390,000 - - 380,000 360,000 - - - - 75,000 - -
Nov  1, 2027 400,000 - - 360,000 370,000 - - - - 70,000 - -
May  1, 2028 405,000 - - 355,000 380,000 - - - - 70,000 - -
Nov  1, 2028 420,000 - - 340,000 390,000 - - - - 65,000 - -
May  1, 2029 430,000 - - 320,000 400,000 - - - - 60,000 - -
Nov  1, 2029 445,000 - - 310,000 410,000 - - - - 50,000 - -
May  1, 2030 70,000 - - 685,000 420,000 - - - - 50,000 - -
Nov  1, 2030 - - 125,000 620,000 430,000 - - - - 50,000 - -
May  1, 2031 - - 335,000 405,000 440,000 - - - - 50,000 - -
Nov  1, 2031 - - 335,000 400,000 450,000 - - - - 50,000 - -
May  1, 2032 - - 335,000 385,000 470,000 - - - - 45,000 - -
Nov  1, 2032 - - 330,000 390,000 480,000 - - - - 45,000 - -
May  1, 2033 - - 330,000 580,000 245,000 - - - - 95,000 - -
Nov  1, 2033 - - 325,000 780,000 - - - - - 150,000 - -
May  1, 2034 - - 315,000 790,000 - - - - - 150,000 - -
Nov  1, 2034 - - 305,000 800,000 - - - - - 160,000 - -
May  1, 2035 - - 185,000 330,000 - - - - - - 1,115,000 -
Nov  1, 2035 - - 185,000 330,000 - - - - - - 1,145,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2019FG (2019 Series FG)

19F Serials (NAMT) 19F PAC (NAMT) 19G-1 Serials (TAX) 19G-1 2044 Term (TAX 19G-1 PAC (TAX) 19G-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - 185,000 335,000 - - - - - - 1,180,000 -
Nov  1, 2036 - - 180,000 340,000 - - - - - - 1,205,000 -
May  1, 2037 - - 175,000 350,000 - - - - - - 1,240,000 -
Nov  1, 2037 - - 170,000 355,000 - - - - - - 1,270,000 -
May  1, 2038 - - 165,000 365,000 - - - - - - 1,305,000 -
Nov  1, 2038 - - 160,000 370,000 - - - - - - 1,335,000 -
May  1, 2039 - - 155,000 380,000 - - - - - - 1,370,000 -
Nov  1, 2039 - - 150,000 390,000 - - - - - - 1,410,000 -
May  1, 2040 - - 145,000 395,000 - - - - - - 1,445,000 -
Nov  1, 2040 - - 135,000 410,000 - - - - - - 1,485,000 -
May  1, 2041 - - 125,000 425,000 - - - - - - 1,520,000 -
Nov  1, 2041 - - 115,000 440,000 - - - - - - 1,560,000 -
May  1, 2042 - - 100,000 455,000 - - - - - - 1,600,000 -
Nov  1, 2042 - - 85,000 475,000 - - - - - - 1,640,000 -
May  1, 2043 - - 70,000 490,000 - - - - - - 1,685,000 -
Nov  1, 2043 - - 55,000 515,000 - - - - - - 1,725,000 -
May  1, 2044 - - 30,000 540,000 - - - - - - 1,570,000 -
Nov  1, 2044 - - 5,000 90,000 - - - - - 1,580,000 - -
May  1, 2045 - - - - - - - - 330,000 870,000 - -

6,725,000 0 5,310,000 21,110,000 8,930,000 0 0 0 330,000 4,700,000 26,805,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2019HI (2019 Series HI)

19H PAC (NAMT) (Class 19I-1 Serials (TAX) 19I-1 2034 Term (TAX) 19I-1 2037 Term (TAX) 19I-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - 185,000 860,000 - - - - - - -
Nov  1, 2021 - 4,380,000 875,000 - - - - - - -
May  1, 2022 - 2,095,000 885,000 - - - - - - -
Nov  1, 2022 - 900,000 900,000 - - - - - - -
May  1, 2023 - 670,000 920,000 - - - - - - -
Nov  1, 2023 - 610,000 935,000 - - - - - - -
May  1, 2024 - 595,000 950,000 - - - - - - -
Nov  1, 2024 - 580,000 970,000 - - - - - - -
May  1, 2025 - 580,000 985,000 - - - - - - -
Nov  1, 2025 - 570,000 1,005,000 - - - - - - -
May  1, 2026 - 570,000 1,020,000 - - - - - - -
Nov  1, 2026 - 510,000 1,040,000 - - - - - - -
May  1, 2027 - 475,000 1,060,000 - - - - - - -
Nov  1, 2027 - 460,000 1,080,000 - - - - - - -
May  1, 2028 - 460,000 1,100,000 - - - - - - -
Nov  1, 2028 - 465,000 1,125,000 - - - - - - -
May  1, 2029 - 465,000 1,150,000 - - - - - - -
Nov  1, 2029 - 465,000 1,170,000 - - - - - - -
May  1, 2030 - 465,000 1,180,000 - - - - - - -
Nov  1, 2030 - 470,000 1,195,000 - - - - - - -
May  1, 2031 245,000 260,000 - - 770,000 - - - - -
Nov  1, 2031 245,000 425,000 - - 790,000 - - - - -
May  1, 2032 245,000 405,000 - - 805,000 - - - - -
Nov  1, 2032 245,000 385,000 - - 825,000 - - - - -
May  1, 2033 245,000 385,000 - - 840,000 - - - - -
Nov  1, 2033 245,000 395,000 - - 860,000 - - - - -
May  1, 2034 240,000 360,000 - - 880,000 - - - - -
Nov  1, 2034 240,000 330,000 - - 905,000 - - - - -
May  1, 2035 240,000 310,000 - - - - 925,000 - - -
Nov  1, 2035 235,000 285,000 - - - - 950,000 - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2019HI (2019 Series HI)

19H PAC (NAMT) (Class 19I-1 Serials (TAX) 19I-1 2034 Term (TAX) 19I-1 2037 Term (TAX) 19I-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 235,000 285,000 - - - - 965,000 - - -
Nov  1, 2036 235,000 260,000 - - - - 990,000 - - -
May  1, 2037 235,000 255,000 - - - - 75,000 - 970,000 -
Nov  1, 2037 230,000 260,000 - - - - - - 1,070,000 -
May  1, 2038 230,000 265,000 - - - - - - 1,095,000 -
Nov  1, 2038 230,000 265,000 - - - - - - 1,120,000 -
May  1, 2039 230,000 265,000 - - - - - - 1,145,000 -
Nov  1, 2039 230,000 270,000 - - - - - - 1,175,000 -
May  1, 2040 230,000 275,000 - - - - - - 1,205,000 -
Nov  1, 2040 225,000 280,000 - - - - - - 1,230,000 -
May  1, 2041 225,000 280,000 - - - - - - 1,265,000 -
Nov  1, 2041 220,000 290,000 - - - - - - 1,290,000 -
May  1, 2042 215,000 300,000 - - - - - - 1,325,000 -
Nov  1, 2042 210,000 305,000 - - - - - - 1,355,000 -
May  1, 2043 205,000 310,000 - - - - - - 1,390,000 -
Nov  1, 2043 200,000 325,000 - - - - - - 1,420,000 -
May  1, 2044 190,000 335,000 - - - - - - 1,455,000 -
Nov  1, 2044 180,000 345,000 - - - - - - 1,495,000 -
May  1, 2045 165,000 365,000 - - - - - - 1,530,000 -
Nov  1, 2045 150,000 385,000 - - - - - - 1,565,000 -
May  1, 2046 135,000 405,000 - - - - - - 1,620,000 -
Nov  1, 2046 110,000 430,000 - - - - - - 1,650,000 -
May  1, 2047 85,000 460,000 - - - - - - 1,690,000 -
Nov  1, 2047 55,000 495,000 - - - - - - 1,735,000 -
May  1, 2048 35,000 120,000 - - - - - - 205,000 -

7,115,000 27,340,000 20,405,000 0 6,675,000 0 3,905,000 0 30,000,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2019JKL (2019 Series JKL)

19J Serials (AMT) 19K Serials (NAMT) 19K PAC (NAMT) 19L-1 Serials (Cl II) (TA 19L-2 VRDB (TAX) 19L-3 PAC (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 295,000 - - - - 5,000 840,000 - - - - -
Nov  1, 2021 300,000 - - - - 1,935,000 860,000 - - - - 1,405,000
May  1, 2022 310,000 - - - - 470,000 880,000 - - - - 350,000
Nov  1, 2022 315,000 - - - - 540,000 900,000 - - - - 400,000
May  1, 2023 315,000 - - - - 570,000 925,000 - 2,000,000 - - 425,000
Nov  1, 2023 325,000 - - - - 20,000 945,000 - 2,045,000 - - -
May  1, 2024 335,000 - - - - 15,000 965,000 - 2,090,000 - - -
Nov  1, 2024 365,000 - - - - 20,000 990,000 - 2,135,000 - - -
May  1, 2025 375,000 - - - - 20,000 1,010,000 - 2,185,000 - - -
Nov  1, 2025 - - 335,000 - - 20,000 1,030,000 - 2,235,000 - - -
May  1, 2026 - - 390,000 - - 15,000 1,055,000 - 2,835,000 - - -
Nov  1, 2026 - - 400,000 - - 20,000 1,080,000 - 1,815,000 - - -
May  1, 2027 - - - - 345,000 15,000 1,105,000 - 1,850,000 - - -
Nov  1, 2027 - - - - 345,000 15,000 1,130,000 - 1,890,000 - - -
May  1, 2028 - - - - 355,000 20,000 1,155,000 - 1,930,000 - - -
Nov  1, 2028 - - - - 365,000 15,000 1,185,000 - 1,970,000 - - -
May  1, 2029 - - - - 375,000 15,000 1,215,000 - 2,015,000 - - -
Nov  1, 2029 - - - - 380,000 15,000 1,245,000 - 2,055,000 - - -
May  1, 2030 - - - - 150,000 100,000 1,560,000 - 2,100,000 - - -
Nov  1, 2030 - - - - 155,000 140,000 1,595,000 - 2,145,000 - - -
May  1, 2031 - - - - 155,000 140,000 1,630,000 - 2,190,000 - - -
Nov  1, 2031 - - - - 160,000 135,000 1,670,000 - 2,235,000 - - -
May  1, 2032 - - - - 165,000 130,000 1,705,000 - 1,445,000 - - -
Nov  1, 2032 - - - - 165,000 130,000 1,740,000 - - - - -
May  1, 2033 - - - - 170,000 395,000 1,780,000 - - - - 260,000
Nov  1, 2033 - - - - 165,000 390,000 1,600,000 - - - - 255,000
May  1, 2034 - - - - 170,000 810,000 - - - - - 675,000
Nov  1, 2034 - - - - 165,000 1,265,000 - - - - - 1,155,000
May  1, 2035 - - - - 155,000 980,000 - - - - - 865,000
Nov  1, 2035 - - - - 145,000 540,000 - - - - - 410,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2019JKL (2019 Series JKL)

19J Serials (AMT) 19K Serials (NAMT) 19K PAC (NAMT) 19L-1 Serials (Cl II) (TA 19L-2 VRDB (TAX) 19L-3 PAC (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 145,000 535,000 - - - - - 420,000
Nov  1, 2036 - - - - 145,000 530,000 - - - - - 420,000
May  1, 2037 - - - - 140,000 535,000 - - - - - 440,000
Nov  1, 2037 - - - - 135,000 535,000 - - - - - 435,000
May  1, 2038 - - - - 155,000 510,000 - - - - - 445,000
Nov  1, 2038 - - - - 100,000 570,000 - - - - - 450,000
May  1, 2039 - - - - 95,000 560,000 - - - - - 460,000
Nov  1, 2039 - - - - 95,000 560,000 - - - - - 465,000
May  1, 2040 - - - - 90,000 555,000 - - - - - 475,000
Nov  1, 2040 - - - - 85,000 555,000 - - - - - 490,000
May  1, 2041 - - - - 80,000 550,000 - - - - - 505,000
Nov  1, 2041 - - - - 75,000 550,000 - - - - - 510,000
May  1, 2042 - - - - 70,000 540,000 - - - - - 525,000
Nov  1, 2042 - - - - 65,000 545,000 - - - - - 540,000
May  1, 2043 - - - - 55,000 535,000 - - - - - 560,000
Nov  1, 2043 - - - - 50,000 525,000 - - - - - 580,000
May  1, 2044 - - - - 180,000 660,000 - - - - - 1,315,000
Nov  1, 2044 - - - - 140,000 595,000 - - - - 335,000 1,150,000
May  1, 2045 - - - - 95,000 595,000 - - - - 260,000 1,285,000
Nov  1, 2045 - - - - 50,000 470,000 - - - - 155,000 1,575,000
May  1, 2046 - - - - 5,000 - - - - - 5,000 35,000

2,935,000 0 1,125,000 0 6,135,000 19,910,000 31,795,000 0 39,165,000 0 755,000 19,280,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2020ABC (2020 Series ABC)

20A Serials (AMT) 20B Serials (NAMT) 20B PAC (NAMT) 20C-1 Serials (TAX) 20C-1 Tm2033(TAX) 20C-1 Tm2036(TAX) 20C-2 VRD
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 730,000 - - - - 405,000 - - - - - - -
Nov  1, 2021 1,265,000 - - - - 3,460,000 - - - - - - -
May  1, 2022 1,280,000 - - - - 65,000 - - - - - - 1,005,000
Nov  1, 2022 1,375,000 - - - - 250,000 - - - - - - 1,020,000
May  1, 2023 - - - - - 795,000 1,230,000 - - - - - 1,045,000
Nov  1, 2023 - - - - - 825,000 1,340,000 - - - - - 1,065,000
May  1, 2024 - - - - - 825,000 1,360,000 - - - - - 1,090,000
Nov  1, 2024 - - - - - 825,000 1,380,000 - - - - - 1,110,000
May  1, 2025 - - - - - 830,000 1,400,000 - - - - - 1,135,000
Nov  1, 2025 - - - - - 825,000 1,425,000 - - - - - 1,155,000
May  1, 2026 - - - - - 830,000 1,450,000 - - - - - 1,175,000
Nov  1, 2026 - - - - - 825,000 1,475,000 - - - - - 1,190,000
May  1, 2027 - - - - - 830,000 1,410,000 - - - - - 1,215,000
Nov  1, 2027 - - - - - 830,000 1,440,000 - - - - - 1,230,000
May  1, 2028 - - - - - 830,000 1,465,000 - - - - - 1,245,000
Nov  1, 2028 - - - - - 830,000 1,485,000 - - - - - 1,260,000
May  1, 2029 - - - - - 835,000 1,515,000 - - - - - 1,280,000
Nov  1, 2029 - - - - - 835,000 1,555,000 - - - - - 1,295,000
May  1, 2030 - - - - - 835,000 1,580,000 - - - - - 1,310,000
Nov  1, 2030 - - - - - 835,000 1,610,000 - - - - - 1,335,000
May  1, 2031 - - 880,000 - - - - - 805,000 - - - 1,350,000
Nov  1, 2031 - - 900,000 - - - - - 810,000 - - - 1,365,000
May  1, 2032 - - 915,000 - - - - - 825,000 - - - 1,385,000
Nov  1, 2032 - - 930,000 - - - - - 840,000 - - - 1,405,000
May  1, 2033 - - 895,000 - - - - - 850,000 - - - 1,425,000
Nov  1, 2033 - - 970,000 - - - - - 860,000 - - - 1,445,000
May  1, 2034 - - - - 570,000 140,000 - - - - 725,000 - 1,465,000
Nov  1, 2034 - - - - 580,000 270,000 - - - - 725,000 - 1,485,000
May  1, 2035 - - - - 585,000 270,000 - - - - 730,000 - 1,500,000
Nov  1, 2035 - - - - 585,000 270,000 - - - - 745,000 - 3,705,000



Sep 21, 2021  10:13 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 2021ABC - COPY:CHFA-CONS01 )   Page 125

BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2020ABC (2020 Series ABC)

20A Serials (AMT) 20B Serials (NAMT) 20B PAC (NAMT) 20C-1 Serials (TAX) 20C-1 Tm2033(TAX) 20C-1 Tm2036(TAX) 20C-2 VRD
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 585,000 495,000 - - - - 760,000 - -
Nov  1, 2036 - - - - 580,000 685,000 - - - - 780,000 - -
May  1, 2037 - - - - 570,000 1,480,000 - - - - - - -
Nov  1, 2037 - - - - 540,000 1,520,000 - - - - - - -
May  1, 2038 - - - - 500,000 1,560,000 - - - - - - -
Nov  1, 2038 - - - - 455,000 1,615,000 - - - - - - -
May  1, 2039 - - - - 410,000 1,670,000 - - - - - - -
Nov  1, 2039 - - - - 355,000 1,725,000 - - - - - - -
May  1, 2040 - - - - 295,000 1,795,000 - - - - - - -
Nov  1, 2040 - - - - 225,000 1,875,000 - - - - - - -
May  1, 2041 - - - - 145,000 1,960,000 - - - - - - -
Nov  1, 2041 - - - - 55,000 1,080,000 - - - - - - -

4,650,000 0 5,490,000 0 7,035,000 35,830,000 23,120,000 0 4,990,000 0 4,465,000 0 37,690,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2020ABC (2020 Series ABC)

20C-2 VRD
Redeemed

Date Principal

May  1, 2021 -
Nov  1, 2021 -
May  1, 2022 -
Nov  1, 2022 -
May  1, 2023 -
Nov  1, 2023 -
May  1, 2024 -
Nov  1, 2024 -
May  1, 2025 -
Nov  1, 2025 -
May  1, 2026 -
Nov  1, 2026 -
May  1, 2027 -
Nov  1, 2027 -
May  1, 2028 -
Nov  1, 2028 -
May  1, 2029 -
Nov  1, 2029 -
May  1, 2030 -
Nov  1, 2030 -
May  1, 2031 -
Nov  1, 2031 -
May  1, 2032 -
Nov  1, 2032 -
May  1, 2033 -
Nov  1, 2033 -
May  1, 2034 -
Nov  1, 2034 -
May  1, 2035 -
Nov  1, 2035 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2020ABC (2020 Series ABC)

20C-2 VRD
Redeemed

Date Principal

May  1, 2036 -
Nov  1, 2036 -
May  1, 2037 -
Nov  1, 2037 -
May  1, 2038 -
Nov  1, 2038 -
May  1, 2039 -
Nov  1, 2039 -
May  1, 2040 -
Nov  1, 2040 -
May  1, 2041 -
Nov  1, 2041 -

0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2020DEF (2020 Series DEF)

20D Serials (AMT) 20E Serials (NAMT) 20E PAC (NAMT) 20F-1 Serials (TAX) 20F-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 465,000 - - - - - 805,000 - - -
Nov  1, 2021 505,000 - - - - 2,025,000 865,000 - - -
May  1, 2022 545,000 - - - - 560,000 920,000 - - -
Nov  1, 2022 585,000 - - - - 645,000 980,000 - - -
May  1, 2023 615,000 - - - - 695,000 1,015,000 - - -
Nov  1, 2023 625,000 - - - - 690,000 1,030,000 - - -
May  1, 2024 630,000 - - - - 570,000 1,040,000 - - -
Nov  1, 2024 635,000 - - - - 540,000 1,050,000 - - -
May  1, 2025 640,000 - - - - 530,000 1,060,000 - - -
Nov  1, 2025 640,000 - - - - 510,000 1,070,000 - - -
May  1, 2026 400,000 - 215,000 - - 530,000 1,080,000 - - -
Nov  1, 2026 - - 650,000 - - 475,000 1,090,000 - - -
May  1, 2027 - - - - 510,000 610,000 1,100,000 - - -
Nov  1, 2027 - - - - 510,000 590,000 1,105,000 - - -
May  1, 2028 - - - - 495,000 605,000 1,115,000 - - -
Nov  1, 2028 - - - - 495,000 585,000 1,130,000 - - -
May  1, 2029 - - - - 485,000 530,000 1,145,000 - - -
Nov  1, 2029 - - - - 500,000 485,000 1,185,000 - - -
May  1, 2030 - - - - 490,000 445,000 1,190,000 - - -
Nov  1, 2030 - - - - 485,000 445,000 1,200,000 - - -
May  1, 2031 - - - - 480,000 430,000 1,205,000 - - -
Nov  1, 2031 - - - - 470,000 450,000 1,215,000 - - -
May  1, 2032 - - - - 460,000 420,000 1,225,000 - - -
Nov  1, 2032 - - - - 455,000 410,000 1,235,000 - - -
May  1, 2033 - - - - 450,000 365,000 1,240,000 - - -
Nov  1, 2033 - - - - 440,000 210,000 860,000 - - -
May  1, 2034 - - - - 440,000 345,000 - - 1,260,000 -
Nov  1, 2034 - - - - 405,000 325,000 - - 1,205,000 -
May  1, 2035 - - - - 350,000 295,000 - - 1,080,000 -
Nov  1, 2035 - - - - 350,000 300,000 - - 1,080,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2020DEF (2020 Series DEF)

20D Serials (AMT) 20E Serials (NAMT) 20E PAC (NAMT) 20F-1 Serials (TAX) 20F-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 340,000 305,000 - - 1,085,000 -
Nov  1, 2036 - - - - 335,000 310,000 - - 1,090,000 -
May  1, 2037 - - - - 325,000 320,000 - - 1,095,000 -
Nov  1, 2037 - - - - 320,000 325,000 - - 1,095,000 -
May  1, 2038 - - - - 310,000 340,000 - - 1,100,000 -
Nov  1, 2038 - - - - 300,000 345,000 - - 1,105,000 -
May  1, 2039 - - - - 285,000 360,000 - - 1,105,000 -
Nov  1, 2039 - - - - 275,000 370,000 - - 1,110,000 -
May  1, 2040 - - - - 260,000 390,000 - - 1,115,000 -
Nov  1, 2040 - - - - 245,000 400,000 - - 1,115,000 -
May  1, 2041 - - - - 225,000 425,000 - - 1,120,000 -
Nov  1, 2041 - - - - 210,000 440,000 - - 1,120,000 -
May  1, 2042 - - - - 185,000 465,000 - - 1,125,000 -
Nov  1, 2042 - - - - 160,000 485,000 - - 1,130,000 -
May  1, 2043 - - - - 130,000 525,000 - - 1,130,000 -
Nov  1, 2043 - - - - 95,000 555,000 - - 1,135,000 -
May  1, 2044 - - - - 55,000 595,000 - - 1,140,000 -
Nov  1, 2044 - - - - 10,000 100,000 - - 1,140,000 -
May  1, 2045 - - - - - - - - 1,145,000 470,000
Nov  1, 2045 - - - - - - - - 1,110,000 565,000
May  1, 2046 - - - - - - - - 1,070,000 605,000
Nov  1, 2046 - - - - - - - - 1,020,000 645,000
May  1, 2047 - - - - - - - - 955,000 695,000
Nov  1, 2047 - - - - - - - - 885,000 730,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2020DEF (2020 Series DEF)

20D Serials (AMT) 20E Serials (NAMT) 20E PAC (NAMT) 20F-1 Serials (TAX) 20F-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2048 - - - - - - - - 790,000 935,000
Nov  1, 2048 - - - - - - - - 660,000 1,065,000
May  1, 2049 - - - - - - - - 485,000 1,240,000
Nov  1, 2049 - - - - - - - - 235,000 940,000

6,285,000 0 865,000 0 12,335,000 22,670,000 28,155,000 0 33,035,000 7,890,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2020GHI (2020 Series GHI)

20G Serials (AMT) 20H Serials (NAMT) 20H Tm 2035 (NAMT) 20H Tm 2038 (NAMT) 20H PAC (NAMT) 20I-1 Serials (TAX) 20I-1 PAC 
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 305,000 - - - - - - - - - 655,000 - -
Nov  1, 2021 505,000 - - - - - - - - 20,000 840,000 - -
May  1, 2022 500,000 - - - - - - - - 280,000 840,000 - -
Nov  1, 2022 500,000 - - - - - - - - 395,000 840,000 - -
May  1, 2023 500,000 - - - - - - - - 495,000 845,000 - -
Nov  1, 2023 505,000 - - - - - - - - 605,000 850,000 - -
May  1, 2024 510,000 - - - - - - - - 590,000 855,000 - -
Nov  1, 2024 520,000 - - - - - - - - 515,000 875,000 - -
May  1, 2025 340,000 - 195,000 - - - - - - 475,000 895,000 - -
Nov  1, 2025 - - 550,000 - - - - - - 450,000 905,000 - -
May  1, 2026 - - 560,000 - - - - - - 420,000 925,000 - -
Nov  1, 2026 - - 570,000 - - - - - - 390,000 940,000 - -
May  1, 2027 - - 585,000 - - - - - - 370,000 950,000 - -
Nov  1, 2027 - - 600,000 - - - - - - 355,000 965,000 - -
May  1, 2028 - - 615,000 - - - - - - 350,000 980,000 - -
Nov  1, 2028 - - 630,000 - - - - - - 340,000 995,000 - -
May  1, 2029 - - 645,000 - - - - - - 335,000 1,010,000 - -
Nov  1, 2029 - - 675,000 - - - - - - 295,000 1,045,000 - -
May  1, 2030 - - 690,000 - - - - - - 190,000 1,050,000 - -
Nov  1, 2030 - - 705,000 - - - - - - 175,000 1,060,000 - -
May  1, 2031 - - 715,000 - - - - - - 140,000 1,075,000 - -
Nov  1, 2031 - - 730,000 - - - - - - 135,000 995,000 - -
May  1, 2032 - - 745,000 - - - - - - 95,000 - - -
Nov  1, 2032 - - 755,000 - - - - - - 80,000 - - -
May  1, 2033 - - - - 770,000 - - - - 540,000 - - -
Nov  1, 2033 - - - - 785,000 - - - - 585,000 - - -
May  1, 2034 - - - - 800,000 - - - - 585,000 - - -
Nov  1, 2034 - - - - 815,000 - - - - 585,000 - - -
May  1, 2035 - - - - 830,000 - - - - 585,000 - - -
Nov  1, 2035 - - - - 845,000 - - - - 585,000 - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2020GHI (2020 Series GHI)

20G Serials (AMT) 20H Serials (NAMT) 20H Tm 2035 (NAMT) 20H Tm 2038 (NAMT) 20H PAC (NAMT) 20I-1 Serials (TAX) 20I-1 PAC 
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - 860,000 - - 580,000 - - -
Nov  1, 2036 - - - - - - 875,000 - - 580,000 - - -
May  1, 2037 - - - - - - 890,000 - - 580,000 - - -
Nov  1, 2037 - - - - - - 910,000 - - 580,000 - - -
May  1, 2038 - - - - - - 925,000 - - 580,000 - - -
Nov  1, 2038 - - - - - - 945,000 - - 580,000 - - -
May  1, 2039 - - - - - - - - 455,000 120,000 - - -
Nov  1, 2039 - - - - - - - - 455,000 125,000 - - -
May  1, 2040 - - - - - - - - 460,000 115,000 - - -
Nov  1, 2040 - - - - - - - - 465,000 110,000 - - -
May  1, 2041 - - - - - - - - 470,000 110,000 - - -
Nov  1, 2041 - - - - - - - - 470,000 105,000 - - -
May  1, 2042 - - - - - - - - 475,000 100,000 - - -
Nov  1, 2042 - - - - - - - - 475,000 95,000 - - -
May  1, 2043 - - - - - - - - 480,000 95,000 - - -
Nov  1, 2043 - - - - - - - - 480,000 95,000 - - -
May  1, 2044 - - - - - - - - 485,000 100,000 - - -
Nov  1, 2044 - - - - - - - - 485,000 90,000 - - -
May  1, 2045 - - - - - - - - 485,000 95,000 - - -
Nov  1, 2045 - - - - - - - - 485,000 90,000 - - -
May  1, 2046 - - - - - - - - 485,000 85,000 - - -
Nov  1, 2046 - - - - - - - - 485,000 90,000 - - -
May  1, 2047 - - - - - - - - 480,000 90,000 - - -
Nov  1, 2047 - - - - - - - - 475,000 100,000 - - -
May  1, 2048 - - - - - - - - 465,000 105,000 - - -
Nov  1, 2048 - - - - - - - - 445,000 90,000 - - 1,020,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2020GHI (2020 Series GHI)

20G Serials (AMT) 20H Serials (NAMT) 20H Tm 2035 (NAMT) 20H Tm 2038 (NAMT) 20H PAC (NAMT) 20I-1 Serials (TAX) 20I-1 PAC 
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2049 - - - - - - - - 425,000 80,000 - - 960,000
Nov  1, 2049 - - - - - - - - 390,000 50,000 - - 875,000
May  1, 2050 - - - - - - - - 350,000 - - - 770,000
Nov  1, 2050 - - - - - - - - - - - - 4,235,000

4,185,000 0 9,965,000 0 4,845,000 0 5,405,000 0 10,625,000 16,575,000 20,390,000 0 7,860,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2020GHI (2020 Series GHI)

20I-1 PAC 20I-2 VRDB (TAX)
Redeemed Maturing Redeemed

Date Principal Principal Principal

May  1, 2021 - - -
Nov  1, 2021 15,000 - -
May  1, 2022 160,000 - -
Nov  1, 2022 220,000 - -
May  1, 2023 275,000 - -
Nov  1, 2023 320,000 - -
May  1, 2024 315,000 - -
Nov  1, 2024 280,000 - -
May  1, 2025 275,000 - -
Nov  1, 2025 260,000 - -
May  1, 2026 235,000 - -
Nov  1, 2026 225,000 - -
May  1, 2027 205,000 - -
Nov  1, 2027 200,000 - -
May  1, 2028 195,000 - -
Nov  1, 2028 195,000 - -
May  1, 2029 195,000 - -
Nov  1, 2029 165,000 - -
May  1, 2030 105,000 - -
Nov  1, 2030 100,000 - -
May  1, 2031 80,000 - -
Nov  1, 2031 75,000 95,000 -
May  1, 2032 55,000 1,100,000 -
Nov  1, 2032 45,000 1,120,000 -
May  1, 2033 30,000 1,130,000 -
Nov  1, 2033 - 1,145,000 -
May  1, 2034 - 1,160,000 -
Nov  1, 2034 - 1,165,000 -
May  1, 2035 - 1,175,000 -
Nov  1, 2035 - 1,185,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2020GHI (2020 Series GHI)

20I-1 PAC 20I-2 VRDB (TAX)
Redeemed Maturing Redeemed

Date Principal Principal Principal

May  1, 2036 - 1,195,000 -
Nov  1, 2036 - 1,200,000 -
May  1, 2037 - 1,210,000 -
Nov  1, 2037 - 1,215,000 -
May  1, 2038 - 1,225,000 -
Nov  1, 2038 - 1,230,000 -
May  1, 2039 - 1,240,000 -
Nov  1, 2039 - 1,250,000 -
May  1, 2040 - 1,260,000 -
Nov  1, 2040 - 1,270,000 -
May  1, 2041 - 1,275,000 -
Nov  1, 2041 - 1,290,000 -
May  1, 2042 - 1,295,000 -
Nov  1, 2042 - 1,305,000 -
May  1, 2043 - 1,315,000 -
Nov  1, 2043 - 1,325,000 -
May  1, 2044 20,000 1,330,000 -
Nov  1, 2044 20,000 1,340,000 -
May  1, 2045 15,000 1,350,000 -
Nov  1, 2045 10,000 1,360,000 -
May  1, 2046 5,000 1,370,000 -
Nov  1, 2046 - 1,375,000 -
May  1, 2047 - 1,390,000 -
Nov  1, 2047 - 1,395,000 -
May  1, 2048 - 1,405,000 -
Nov  1, 2048 645,000 - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2020GHI (2020 Series GHI)

20I-1 PAC 20I-2 VRDB (TAX)
Redeemed Maturing Redeemed

Date Principal Principal Principal

May  1, 2049 805,000 - -
Nov  1, 2049 835,000 - -
May  1, 2050 880,000 - -
Nov  1, 2050 - - -

7,460,000 41,690,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2021ABC1 (2021 Series ABC - Post-Closing)

21A Serials (AMT) 21B Serials (NAMT) 21B PAC (NAMT) 21C-1 Serials (TAX) 21C-1 Tm 2022 (TAX) 21C-1 Tm 2023 (TAX) 21C-1 Tm 
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - 5,000 - 45,000 - 130,000 - - - - - - -
Nov  1, 2021 500,000 - - - - 190,000 690,000 - - - - - -
May  1, 2022 655,000 - - - - 790,000 - - 710,000 - - - -
Nov  1, 2022 315,000 - 345,000 - - 805,000 - - 710,000 - - - -
May  1, 2023 - - 665,000 - - 785,000 - - - - 710,000 - -
Nov  1, 2023 - - 660,000 - - 920,000 - - - - 715,000 - -
May  1, 2024 - - 665,000 - - 935,000 - - - - - - 715,000
Nov  1, 2024 - - 670,000 - - 770,000 - - - - - - 720,000
May  1, 2025 - - 665,000 - - 740,000 - - - - - - -
Nov  1, 2025 - - 675,000 - - 680,000 - - - - - - -
May  1, 2026 - - 670,000 - - 645,000 - - - - - - -
Nov  1, 2026 - - 675,000 - - 585,000 - - - - - - -
May  1, 2027 - - 680,000 - - 540,000 - - - - - - -
Nov  1, 2027 - - 680,000 - - 505,000 - - - - - - -
May  1, 2028 - - 685,000 - - 475,000 - - - - - - -
Nov  1, 2028 - - 695,000 - - 425,000 - - - - - - -
May  1, 2029 - - 700,000 - - 395,000 - - - - - - -
Nov  1, 2029 - - 705,000 - - 340,000 - - - - - - -
May  1, 2030 - - - - 540,000 400,000 - - - - - - -
Nov  1, 2030 - - - - 540,000 385,000 - - - - - - -
May  1, 2031 - - - - 540,000 360,000 - - - - - - -
Nov  1, 2031 - - - - 535,000 350,000 - - - - - - -
May  1, 2032 - - - - 535,000 330,000 1,080,000 - - - - - -
Nov  1, 2032 - - - - 535,000 310,000 - - - - - - -
May  1, 2033 - - - - 535,000 300,000 - - - - - - -
Nov  1, 2033 - - - - 535,000 280,000 - - - - - - -
May  1, 2034 - - - - 540,000 260,000 - - - - - - -
Nov  1, 2034 - - - - 540,000 250,000 - - - - - - -
May  1, 2035 - - - - 540,000 245,000 - - - - - - -
Nov  1, 2035 - - - - 540,000 245,000 - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2021ABC1 (2021 Series ABC - Post-Closing)

21A Serials (AMT) 21B Serials (NAMT) 21B PAC (NAMT) 21C-1 Serials (TAX) 21C-1 Tm 2022 (TAX) 21C-1 Tm 2023 (TAX) 21C-1 Tm 
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 540,000 245,000 - - - - - - -
Nov  1, 2036 - - - - 540,000 240,000 - - - - - - -
May  1, 2037 - - - - 540,000 245,000 - - - - - - -
Nov  1, 2037 - - - - 540,000 240,000 - - - - - - -
May  1, 2038 - - - - 540,000 240,000 - - - - - - -
Nov  1, 2038 - - - - 540,000 240,000 - - - - - - -
May  1, 2039 - - - - 540,000 235,000 - - - - - - -
Nov  1, 2039 - - - - 535,000 245,000 - - - - - - -
May  1, 2040 - - - - 535,000 240,000 - - - - - - -
Nov  1, 2040 - - - - 535,000 240,000 - - - - - - -
May  1, 2041 - - - - 530,000 245,000 - - - - - - -
Nov  1, 2041 - - - - 530,000 240,000 - - - - - - -
May  1, 2042 - - - - 525,000 250,000 - - - - - - -
Nov  1, 2042 - - - - 520,000 255,000 - - - - - - -
May  1, 2043 - - - - 515,000 255,000 - - - - - - -
Nov  1, 2043 - - - - 510,000 260,000 - - - - - - -
May  1, 2044 - - - - 500,000 275,000 - - - - - - -
Nov  1, 2044 - - - - 490,000 280,000 - - - - - - -
May  1, 2045 - - - - 480,000 290,000 - - - - - - -
Nov  1, 2045 - - - - 460,000 310,000 - - - - - - -
May  1, 2046 - - - - 445,000 325,000 - - - - - - -
Nov  1, 2046 - - - - 420,000 350,000 - - - - - - -
May  1, 2047 - - - - 390,000 380,000 - - - - - - -
Nov  1, 2047 - - - - 350,000 415,000 - - - - - - -
May  1, 2048 - - - - 300,000 470,000 - - - - - - -
Nov  1, 2048 - - - - 230,000 540,000 - - - - - - -
May  1, 2049 - - - - 130,000 560,000 - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2021ABC1 (2021 Series ABC - Post-Closing)

21A Serials (AMT) 21B Serials (NAMT) 21B PAC (NAMT) 21C-1 Serials (TAX) 21C-1 Tm 2022 (TAX) 21C-1 Tm 2023 (TAX) 21C-1 Tm 
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Nov  1, 2049 - - - - - - - - - - - - -
May  1, 2050 - - - - - - - - - - - - -
Nov  1, 2050 - - - - - - - - - - - - -
May  1, 2051 - - - - - - - - - - - - -

1,470,000 5,000 9,835,000 45,000 19,165,000 22,480,000 1,770,000 0 1,420,000 0 1,425,000 0 1,435,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2021ABC1 (2021 Series ABC - Post-Closing)

21C-1 Tm 21C-1 Tm 2025 (TAX) 21C-1 Tm 2026 (TAX) 21C-1 Tm 2027 (TAX) 21C-1 Tm 2028 (TAX) 21C-1 Tm 2029 (TAX) 21C-1 Tm 2030 (TAX)
Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - - - - - - - - - - - - -
Nov  1, 2021 - - - - - - - - - - - - -
May  1, 2022 - - - - - - - - - - - - -
Nov  1, 2022 - - - - - - - - - - - - -
May  1, 2023 - - - - - - - - - - - - -
Nov  1, 2023 - - - - - - - - - - - - -
May  1, 2024 - - - - - - - - - - - - -
Nov  1, 2024 - - - - - - - - - - - - -
May  1, 2025 - 740,000 - - - - - - - - - - -
Nov  1, 2025 - 770,000 - - - - - - - - - - -
May  1, 2026 - - - 795,000 - - - - - - - - -
Nov  1, 2026 - - - 825,000 - - - - - - - - -
May  1, 2027 - - - - - 850,000 - - - - - - -
Nov  1, 2027 - - - - - 870,000 - - - - - - -
May  1, 2028 - - - - - - - 885,000 - - - - -
Nov  1, 2028 - - - - - - - 900,000 - - - - -
May  1, 2029 - - - - - - - - - 915,000 - - -
Nov  1, 2029 - - - - - - - - - 935,000 - - -
May  1, 2030 - - - - - - - - - - - 1,025,000 -
Nov  1, 2030 - - - - - - - - - - - 1,035,000 -
May  1, 2031 - - - - - - - - - - - - -
Nov  1, 2031 - - - - - - - - - - - - -
May  1, 2032 - - - - - - - - - - - - -
Nov  1, 2032 - - - - - - - - - - - - -
May  1, 2033 - - - - - - - - - - - - -
Nov  1, 2033 - - - - - - - - - - - - -
May  1, 2034 - - - - - - - - - - - - -
Nov  1, 2034 - - - - - - - - - - - - -
May  1, 2035 - - - - - - - - - - - - -
Nov  1, 2035 - - - - - - - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2021ABC1 (2021 Series ABC - Post-Closing)

21C-1 Tm 21C-1 Tm 2025 (TAX) 21C-1 Tm 2026 (TAX) 21C-1 Tm 2027 (TAX) 21C-1 Tm 2028 (TAX) 21C-1 Tm 2029 (TAX) 21C-1 Tm 2030 (TAX)
Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - - - - - - - -
Nov  1, 2036 - - - - - - - - - - - - -
May  1, 2037 - - - - - - - - - - - - -
Nov  1, 2037 - - - - - - - - - - - - -
May  1, 2038 - - - - - - - - - - - - -
Nov  1, 2038 - - - - - - - - - - - - -
May  1, 2039 - - - - - - - - - - - - -
Nov  1, 2039 - - - - - - - - - - - - -
May  1, 2040 - - - - - - - - - - - - -
Nov  1, 2040 - - - - - - - - - - - - -
May  1, 2041 - - - - - - - - - - - - -
Nov  1, 2041 - - - - - - - - - - - - -
May  1, 2042 - - - - - - - - - - - - -
Nov  1, 2042 - - - - - - - - - - - - -
May  1, 2043 - - - - - - - - - - - - -
Nov  1, 2043 - - - - - - - - - - - - -
May  1, 2044 - - - - - - - - - - - - -
Nov  1, 2044 - - - - - - - - - - - - -
May  1, 2045 - - - - - - - - - - - - -
Nov  1, 2045 - - - - - - - - - - - - -
May  1, 2046 - - - - - - - - - - - - -
Nov  1, 2046 - - - - - - - - - - - - -
May  1, 2047 - - - - - - - - - - - - -
Nov  1, 2047 - - - - - - - - - - - - -
May  1, 2048 - - - - - - - - - - - - -
Nov  1, 2048 - - - - - - - - - - - - -
May  1, 2049 - - - - - - - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2021ABC1 (2021 Series ABC - Post-Closing)

21C-1 Tm 21C-1 Tm 2025 (TAX) 21C-1 Tm 2026 (TAX) 21C-1 Tm 2027 (TAX) 21C-1 Tm 2028 (TAX) 21C-1 Tm 2029 (TAX) 21C-1 Tm 2030 (TAX)
Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Nov  1, 2049 - - - - - - - - - - - - -
May  1, 2050 - - - - - - - - - - - - -
Nov  1, 2050 - - - - - - - - - - - - -
May  1, 2051 - - - - - - - - - - - - -

0 1,510,000 0 1,620,000 0 1,720,000 0 1,785,000 0 1,850,000 0 2,060,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2021ABC1 (2021 Series ABC - Post-Closing)

21C-1 Tm 2031 (TAX) 21C-1 Tm 2036 (TAX) 21C-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2021 - - - - - -
Nov  1, 2021 - - - - - -
May  1, 2022 - - - - - -
Nov  1, 2022 - - - - - -
May  1, 2023 - - - - - -
Nov  1, 2023 - - - - - -
May  1, 2024 - - - - - -
Nov  1, 2024 - - - - - -
May  1, 2025 - - - - - -
Nov  1, 2025 - - - - - -
May  1, 2026 - - - - - -
Nov  1, 2026 - - - - - -
May  1, 2027 - - - - - -
Nov  1, 2027 - - - - - -
May  1, 2028 - - - - - -
Nov  1, 2028 - - - - - -
May  1, 2029 - - - - - -
Nov  1, 2029 - - - - - -
May  1, 2030 - - - - - -
Nov  1, 2030 - - - - - -
May  1, 2031 1,050,000 - - - - -
Nov  1, 2031 1,065,000 - - - - -
May  1, 2032 - - - - - -
Nov  1, 2032 - - 1,090,000 - - -
May  1, 2033 - - 1,100,000 - - -
Nov  1, 2033 - - 1,115,000 - - -
May  1, 2034 - - 1,125,000 - - -
Nov  1, 2034 - - 1,135,000 - - -
May  1, 2035 - - 1,145,000 - - -
Nov  1, 2035 - - 1,155,000 - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2021ABC1 (2021 Series ABC - Post-Closing)

21C-1 Tm 2031 (TAX) 21C-1 Tm 2036 (TAX) 21C-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2036 - - 1,165,000 - - -
Nov  1, 2036 - - 1,175,000 - - -
May  1, 2037 - - - - 1,190,000 -
Nov  1, 2037 - - - - 1,195,000 -
May  1, 2038 - - - - 1,205,000 -
Nov  1, 2038 - - - - 1,220,000 -
May  1, 2039 - - - - 1,225,000 -
Nov  1, 2039 - - - - 1,235,000 -
May  1, 2040 - - - - 1,245,000 -
Nov  1, 2040 - - - - 1,250,000 -
May  1, 2041 - - - - 1,255,000 -
Nov  1, 2041 - - - - 1,260,000 -
May  1, 2042 - - - - 1,270,000 -
Nov  1, 2042 - - - - 1,275,000 -
May  1, 2043 - - - - 1,285,000 -
Nov  1, 2043 - - - - 1,290,000 -
May  1, 2044 - - - - 1,300,000 -
Nov  1, 2044 - - - - 1,305,000 -
May  1, 2045 - - - - 1,320,000 -
Nov  1, 2045 - - - - 1,330,000 -
May  1, 2046 - - - - 1,335,000 -
Nov  1, 2046 - - - - 1,340,000 -
May  1, 2047 - - - - 1,350,000 -
Nov  1, 2047 - - - - 1,355,000 -
May  1, 2048 - - - - 1,365,000 -
Nov  1, 2048 - - - - 1,370,000 -
May  1, 2049 - - - - 1,380,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2021ABC1 (2021 Series ABC - Post-Closing)

21C-1 Tm 2031 (TAX) 21C-1 Tm 2036 (TAX) 21C-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

Nov  1, 2049 - - - - 1,385,000 -
May  1, 2050 - - - - 1,390,000 470,000
Nov  1, 2050 - - - - 1,325,000 420,000
May  1, 2051 - - - - 5,945,000 -

2,115,000 0 10,205,000 0 42,195,000 890,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2021DEF (Closing Cash Flows)

21D Serials (AMT) 21E Serials (NAMT) 21E 2036 Term 21E 2042 Term 21E PAC (NAMT) 21F Prem Pass Thru (TA
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Jul  1, 2021 - - - - - - - - - - - 98,532
Nov  1, 2021 350,000 - - - - - - - - - - 418,711
May  1, 2022 365,000 - - - - - - - - 310,000 - 700,500
Nov  1, 2022 370,000 - - - - - - - - 360,000 - 784,855
May  1, 2023 370,000 - - - - - - - - 395,000 - 865,952
Nov  1, 2023 370,000 - - - - - - - - 435,000 - 943,396
May  1, 2024 375,000 - - - - - - - - 425,000 - 972,887
Nov  1, 2024 395,000 - - - - - - - - 410,000 - 969,874
May  1, 2025 395,000 - - - - - - - - 405,000 - 966,915
Nov  1, 2025 395,000 - - - - - - - - 395,000 - 964,010
May  1, 2026 280,000 - 100,000 - - - - - - 410,000 - 961,158
Nov  1, 2026 125,000 - 250,000 - - - - - - 405,000 - 958,360
May  1, 2027 - - 390,000 - - - - - - 390,000 - 955,616
Nov  1, 2027 - - 395,000 - - - - - - 380,000 - 952,923
May  1, 2028 - - 395,000 - - - - - - 380,000 - 950,285
Nov  1, 2028 - - 395,000 - - - - - - 370,000 - 947,699
May  1, 2029 - - 400,000 - - - - - - 365,000 - 945,166
Nov  1, 2029 - - 405,000 - - - - - - 340,000 - 942,685
May  1, 2030 - - 410,000 - - - - - - 330,000 - 940,257
Nov  1, 2030 - - 410,000 - - - - - - 330,000 - 937,881
May  1, 2031 - - 415,000 - - - - - - 310,000 - 935,556
Nov  1, 2031 - - 425,000 - - - - - - 315,000 - 933,285
May  1, 2032 - - 425,000 - - - - - - 300,000 - 931,064
Nov  1, 2032 - - 425,000 - - - - - - 300,000 - 928,895
May  1, 2033 - - 430,000 - - - - - - 290,000 - 926,777
Nov  1, 2033 - - 435,000 - - - - - - 295,000 - 924,712
May  1, 2034 - - - - 435,000 - - - - 710,000 - 922,697
Nov  1, 2034 - - - - 440,000 - - - - 510,000 - 920,734
May  1, 2035 - - - - 445,000 - - - - 515,000 - 918,821
Nov  1, 2035 - - - - 450,000 - - - - 510,000 - 916,959
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2021DEF (Closing Cash Flows)

21D Serials (AMT) 21E Serials (NAMT) 21E 2036 Term 21E 2042 Term 21E PAC (NAMT) 21F Prem Pass Thru (TA
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 460,000 - - - - 510,000 - 915,148
Nov  1, 2036 - - - - 465,000 - - - - 505,000 - 913,388
May  1, 2037 - - - - - - 470,000 60,000 - 450,000 - 911,678
Nov  1, 2037 - - - - - - 465,000 510,000 - - - 910,018
May  1, 2038 - - - - - - 435,000 505,000 - - - 908,409
Nov  1, 2038 - - - - - - 380,000 505,000 - - - 906,850
May  1, 2039 - - - - - - 330,000 505,000 - - - 905,342
Nov  1, 2039 - - - - - - 265,000 505,000 - - - 903,882
May  1, 2040 - - - - - - 180,000 505,000 - - - 902,474
Nov  1, 2040 - - - - - - 85,000 350,000 - - - 901,114
May  1, 2041 - - - - - - - - - - - 899,805
Nov  1, 2041 - - - - - - - - - - - 898,545
May  1, 2042 - - - - - - - - - - - 897,335
Nov  1, 2042 - - - - - - - - - - - 896,174
May  1, 2043 - - - - - - - - - - - 895,063
Nov  1, 2043 - - - - - - - - - - - 894,001
May  1, 2044 - - - - - - - - - - - 892,987
Nov  1, 2044 - - - - - - - - - - - 892,024
May  1, 2045 - - - - - - - - - - - 891,110
Nov  1, 2045 - - - - - - - - - - - 890,243
May  1, 2046 - - - - - - - - - - - 889,428
Nov  1, 2046 - - - - - - - - - - - 888,659
May  1, 2047 - - - - - - - - - - - 887,941
Nov  1, 2047 - - - - - - - - - - - 887,270
May  1, 2048 - - - - - - - - - - - 886,650
Nov  1, 2048 - - - - - - - - - - - 886,076
May  1, 2049 - - - - - - - - - - - 885,553
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2021DEF (Closing Cash Flows)

21D Serials (AMT) 21E Serials (NAMT) 21E 2036 Term 21E 2042 Term 21E PAC (NAMT) 21F Prem Pass Thru (TA
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Nov  1, 2049 - - - - - - - - - - - 885,077
May  1, 2050 - - - - - - - - - - - 884,651
Nov  1, 2050 - - - - - - - - - - - 884,272
Apr  1, 2051 - - - - - - - - - - - 671,671

3,790,000 0 6,105,000 0 2,695,000 0 2,610,000 3,445,000 0 12,355,000 0 54,000,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2021GHIJ (Closing Cash Flows)

21G Serials (AMT) 21H Serials (NAMT) 21H 2036 Term 21H 2042 Term 21H PAC (NAMT) 21I UH VRDO (TAX) (Cl 21J Prem P
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Oct  1, 2021 - - - - - - - - - - - - -
Nov  1, 2021 - 5,000 - 15,000 - 5,000 - 15,000 - 100,000 - 105,000 -
May  1, 2022 520,000 - - - - - - - - 90,000 - 345,000 -
Nov  1, 2022 525,000 - - - - - - - - 445,000 - 385,000 -
May  1, 2023 525,000 - - - - - - - - 540,000 - 435,000 -
Nov  1, 2023 525,000 - - - - - - - - 585,000 - 470,000 -
May  1, 2024 525,000 - - - - - - - - 615,000 - 500,000 -
Nov  1, 2024 145,000 - 375,000 - - - - - - 480,000 - 505,000 -
May  1, 2025 - - 530,000 - - - - - - 445,000 - 495,000 -
Nov  1, 2025 - - 530,000 - - - - - - 440,000 - 500,000 -
May  1, 2026 - - 535,000 - - - - - - 430,000 - 495,000 -
Nov  1, 2026 - - 535,000 - - - - - - 420,000 - 495,000 -
May  1, 2027 - - 535,000 - - - - - - 415,000 - 490,000 -
Nov  1, 2027 - - 540,000 - - - - - - 355,000 - 495,000 -
May  1, 2028 - - 540,000 - - - - - - 315,000 - 490,000 -
Nov  1, 2028 - - 545,000 - - - - - - 315,000 - 490,000 -
May  1, 2029 - - 550,000 - - - - - - 300,000 - 485,000 -
Nov  1, 2029 - - 545,000 - - - - - - 295,000 - 490,000 -
May  1, 2030 - - 555,000 - - - - - - 265,000 - 485,000 -
Nov  1, 2030 - - 560,000 - - - - - - 265,000 - 485,000 -
May  1, 2031 - - 565,000 - - - - - - 245,000 - 480,000 -
Nov  1, 2031 - - 565,000 - - - - - - 240,000 - 485,000 -
May  1, 2032 - - 575,000 - - - - - - 185,000 - 480,000 -
Nov  1, 2032 - - 580,000 - - - - - - 200,000 - 480,000 -
May  1, 2033 - - 585,000 - - - - - - 165,000 - 480,000 -
Nov  1, 2033 - - 590,000 - - - - - - 190,000 - 480,000 -
May  1, 2034 - - - - 595,000 - - - - 750,000 - 475,000 -
Nov  1, 2034 - - - - 600,000 - - - - 645,000 - 475,000 -
May  1, 2035 - - - - 605,000 - - - - 645,000 - 475,000 -
Nov  1, 2035 - - - - 605,000 - - - - 645,000 - 475,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2021GHIJ (Closing Cash Flows)

21G Serials (AMT) 21H Serials (NAMT) 21H 2036 Term 21H 2042 Term 21H PAC (NAMT) 21I UH VRDO (TAX) (Cl 21J Prem P
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 620,000 - - - - 640,000 - 475,000 -
Nov  1, 2036 - - - - 625,000 - - - - 640,000 - 470,000 -
May  1, 2037 - - - - - - 630,000 - - 640,000 - 475,000 -
Nov  1, 2037 - - - - - - 635,000 - - 640,000 - 470,000 -
May  1, 2038 - - - - - - 640,000 - - 640,000 - 470,000 -
Nov  1, 2038 - - - - - - 650,000 - - 635,000 - 470,000 -
May  1, 2039 - - - - - - 655,000 130,000 - 505,000 - 470,000 -
Nov  1, 2039 - - - - - - 640,000 635,000 - - - 465,000 -
May  1, 2040 - - - - - - 505,000 635,000 - - - 470,000 -
Nov  1, 2040 - - - - - - 325,000 630,000 - - - 465,000 -
May  1, 2041 - - - - - - 60,000 75,000 - - - 1,025,000 -
Nov  1, 2041 - - - - - - - - - - - 1,100,000 -
May  1, 2042 - - - - - - - - - - - 1,100,000 -
Nov  1, 2042 - - - - - - - - - - - 1,095,000 -
May  1, 2043 - - - - - - - - - - - 1,090,000 -
Nov  1, 2043 - - - - - - - - - - - 1,095,000 -
May  1, 2044 - - - - - - - - - - - 1,295,000 -
Nov  1, 2044 - - - - - - - - - - - 75,000 -
May  1, 2045 - - - - - - - - - - - - -
Nov  1, 2045 - - - - - - - - - - - - -
May  1, 2046 - - - - - - - - - - - - -
Nov  1, 2046 - - - - - - - - - - - - -
May  1, 2047 - - - - - - - - - - - - -
Nov  1, 2047 - - - - - - - - - - - - -
May  1, 2048 - - - - - - - - - - - - -
Nov  1, 2048 - - - - - - - - - - - - -
May  1, 2049 - - - - - - - - - - - - -
Nov  1, 2049 - - - - - - - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2021GHIJ (Closing Cash Flows)

21G Serials (AMT) 21H Serials (NAMT) 21H 2036 Term 21H 2042 Term 21H PAC (NAMT) 21I UH VRDO (TAX) (Cl 21J Prem P
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2050 - - - - - - - - - - - - -
Nov  1, 2050 - - - - - - - - - - - - -
May  1, 2051 - - - - - - - - - - - - -
Aug  1, 2051 - - - - - - - - - - - - 2,043,900

2,765,000 5,000 10,335,000 15,000 3,650,000 5,000 4,740,000 2,120,000 0 15,365,000 0 26,000,000 2,043,900
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2021GHIJ (Closing Cash Flows)

21J Prem Pa
Redeemed

Date Principal

Oct  1, 2021 116,775
Nov  1, 2021 119,641
May  1, 2022 777,245
Nov  1, 2022 876,741
May  1, 2023 972,623
Nov  1, 2023 1,064,424
May  1, 2024 1,126,219
Nov  1, 2024 1,126,121
May  1, 2025 1,122,819
Nov  1, 2025 1,119,579
May  1, 2026 1,116,403
Nov  1, 2026 1,113,291
May  1, 2027 1,110,242
Nov  1, 2027 1,107,256
May  1, 2028 1,104,332
Nov  1, 2028 1,101,471
May  1, 2029 1,098,673
Nov  1, 2029 1,095,936
May  1, 2030 1,093,263
Nov  1, 2030 1,090,650
May  1, 2031 1,088,101
Nov  1, 2031 1,085,612
May  1, 2032 1,083,185
Nov  1, 2032 1,080,819
May  1, 2033 1,078,515
Nov  1, 2033 1,076,271
May  1, 2034 1,074,090
Nov  1, 2034 1,071,968
May  1, 2035 1,069,907
Nov  1, 2035 1,067,907
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2021GHIJ (Closing Cash Flows)

21J Prem Pa
Redeemed

Date Principal

May  1, 2036 1,065,968
Nov  1, 2036 1,064,088
May  1, 2037 1,062,270
Nov  1, 2037 1,060,510
May  1, 2038 1,058,812
Nov  1, 2038 1,057,173
May  1, 2039 1,055,594
Nov  1, 2039 1,054,075
May  1, 2040 1,052,615
Nov  1, 2040 1,051,216
May  1, 2041 1,049,875
Nov  1, 2041 1,048,593
May  1, 2042 1,047,373
Nov  1, 2042 1,046,209
May  1, 2043 1,045,107
Nov  1, 2043 1,044,063
May  1, 2044 1,043,077
Nov  1, 2044 1,042,151
May  1, 2045 1,041,285
Nov  1, 2045 1,040,476
May  1, 2046 1,039,726
Nov  1, 2046 1,039,037
May  1, 2047 1,038,404
Nov  1, 2047 1,037,831
May  1, 2048 1,037,317
Nov  1, 2048 1,036,861
May  1, 2049 1,036,464
Nov  1, 2049 1,036,126
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2021GHIJ (Closing Cash Flows)

21J Prem Pa
Redeemed

Date Principal

May  1, 2050 1,035,845
Nov  1, 2050 1,035,624
May  1, 2051 1,035,461
Aug  1, 2051 286,795

62,956,100
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2021KLM (Preliminary Cash Flows)

21K Serials (AMT) 21L Serials (NAMT) 21L PAC (NAMT) 21M-1 Serials (TAX) 21M-1 Tm 2036 (TAX) 21M-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2022 500,000 - - - - - 710,000 - - - - -
Nov  1, 2022 660,000 - - - - 75,000 710,000 - - - - -
May  1, 2023 720,000 - - - - 500,000 710,000 - - - - -
Nov  1, 2023 - - 645,000 - - 785,000 715,000 - - - - -
May  1, 2024 - - 665,000 - - 940,000 715,000 - - - - -
Nov  1, 2024 - - 675,000 - - 970,000 720,000 - - - - -
May  1, 2025 - - 680,000 - - 925,000 730,000 - - - - -
Nov  1, 2025 - - 680,000 - - 880,000 760,000 - - - - -
May  1, 2026 - - 685,000 - - 830,000 785,000 - - - - -
Nov  1, 2026 - - 685,000 - - 785,000 815,000 - - - - -
May  1, 2027 - - 690,000 - - 750,000 840,000 - - - - -
Nov  1, 2027 - - 690,000 - - 605,000 860,000 - - - - -
May  1, 2028 - - 695,000 - - 580,000 875,000 - - - - -
Nov  1, 2028 - - 700,000 - - 555,000 890,000 - - - - -
May  1, 2029 - - 705,000 - - 530,000 905,000 - - - - -
Nov  1, 2029 - - 710,000 - - 500,000 925,000 - - - - -
May  1, 2030 - - 715,000 - - 395,000 1,015,000 - - - - -
Nov  1, 2030 - - - - 555,000 545,000 1,025,000 - - - - -
May  1, 2031 - - - - 555,000 520,000 1,040,000 - - - - -
Nov  1, 2031 - - - - 545,000 515,000 1,055,000 - - - - -
May  1, 2032 - - - - 545,000 485,000 1,080,000 - - - - -
Nov  1, 2032 - - - - 545,000 465,000 1,090,000 - - - - -
May  1, 2033 - - - - 540,000 470,000 - - 1,090,000 - - -
Nov  1, 2033 - - - - 540,000 445,000 - - 1,105,000 - - -
May  1, 2034 - - - - 535,000 445,000 - - 1,115,000 - - -
Nov  1, 2034 - - - - 535,000 420,000 - - 1,125,000 - - -
May  1, 2035 - - - - 530,000 420,000 - - 1,135,000 - - -
Nov  1, 2035 - - - - 525,000 410,000 - - 1,145,000 - - -
May  1, 2036 - - - - 525,000 400,000 - - 1,155,000 - - -
Nov  1, 2036 - - - - 520,000 405,000 - - 1,160,000 - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2021KLM (Preliminary Cash Flows)

21K Serials (AMT) 21L Serials (NAMT) 21L PAC (NAMT) 21M-1 Serials (TAX) 21M-1 Tm 2036 (TAX) 21M-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2037 - - - - 515,000 410,000 - - - - 1,190,000 -
Nov  1, 2037 - - - - 515,000 410,000 - - - - 1,195,000 -
May  1, 2038 - - - - 505,000 415,000 - - - - 1,205,000 -
Nov  1, 2038 - - - - 500,000 420,000 - - - - 1,220,000 -
May  1, 2039 - - - - 495,000 425,000 - - - - 1,225,000 -
Nov  1, 2039 - - - - 490,000 430,000 - - - - 1,235,000 -
May  1, 2040 - - - - 480,000 435,000 - - - - 1,245,000 -
Nov  1, 2040 - - - - 470,000 445,000 - - - - 1,250,000 -
May  1, 2041 - - - - 465,000 445,000 - - - - 1,255,000 -
Nov  1, 2041 - - - - 455,000 460,000 - - - - 1,260,000 -
May  1, 2042 - - - - 440,000 470,000 - - - - 1,270,000 -
Nov  1, 2042 - - - - 430,000 480,000 - - - - 1,275,000 -
May  1, 2043 - - - - 410,000 500,000 - - - - 1,285,000 -
Nov  1, 2043 - - - - 395,000 510,000 - - - - 1,290,000 -
May  1, 2044 - - - - 370,000 540,000 - - - - 1,300,000 -
Nov  1, 2044 - - - - 350,000 555,000 - - - - 1,305,000 -
May  1, 2045 - - - - 320,000 585,000 - - - - 1,320,000 -
Nov  1, 2045 - - - - 285,000 620,000 - - - - 1,330,000 -
May  1, 2046 - - - - 250,000 655,000 - - - - 1,335,000 -
Nov  1, 2046 - - - - 200,000 700,000 - - - - 1,340,000 -
May  1, 2047 - - - - 145,000 760,000 - - - - 1,350,000 -
Nov  1, 2047 - - - - 75,000 725,000 - - - - 1,355,000 -
May  1, 2048 - - - - - - - - - - 1,365,000 -
Nov  1, 2048 - - - - - - - - - - 1,370,000 595,000
May  1, 2049 - - - - - - - - - - 1,310,000 590,000
Nov  1, 2049 - - - - - - - - - - 1,230,000 660,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

2021KLM (Preliminary Cash Flows)

21K Serials (AMT) 21L Serials (NAMT) 21L PAC (NAMT) 21M-1 Serials (TAX) 21M-1 Tm 2036 (TAX) 21M-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2050 - - - - - - - - - - 1,125,000 745,000
Nov  1, 2050 - - - - - - - - - - 990,000 860,000
May  1, 2051 - - - - - - - - - - 830,000 1,095,000
Nov  1, 2051 - - - - - - - - - - 1,200,000 -

1,880,000 0 9,620,000 0 15,555,000 27,945,000 18,970,000 0 9,030,000 0 37,455,000 4,545,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

EXCESS (SF Surplus Acct)

xxx Sub Bond
Maturing Redeemed

Date Principal Principal

May  1, 2041 0.01 -

0.01 0
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AGGREGATE EXPENSE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Swap Fixed Swap
Date Payment Receipt Liquidity Remarketing Basis Risk Trustee Rebate

May  1, 2021 5,166,082 (426,580) 691,921 163,950 580,218 306,534 -
Nov  1, 2021 5,109,741 (448,015) 1,032,116 174,066 617,398 207,425 -
May  1, 2022 5,026,223 (455,259) 1,124,084 184,272 688,865 282,307 -
Nov  1, 2022 4,938,777 (462,266) 1,218,205 190,701 694,148 242,470 -
May  1, 2023 4,908,647 (451,825) 1,420,373 189,165 691,460 267,579 -
Nov  1, 2023 4,877,827 (458,092) 1,717,988 187,439 684,665 232,656 -
May  1, 2024 4,802,947 (1,100,335) 1,995,569 184,991 677,034 252,880 -
Nov  1, 2024 4,715,821 (1,422,225) 2,148,145 182,968 669,596 222,530 -
May  1, 2025 4,636,089 (1,377,387) 2,198,411 180,508 661,891 238,082 -
Nov  1, 2025 4,547,916 (1,376,220) 2,225,944 178,447 654,079 212,702 -
May  1, 2026 4,476,089 (1,329,481) 2,193,433 175,911 646,140 223,113 -
Nov  1, 2026 4,396,656 (1,328,914) 2,163,657 173,561 636,964 203,004 -
May  1, 2027 4,327,739 (2,177,011) 2,294,852 171,159 629,780 209,008 -
Nov  1, 2027 4,257,459 (2,637,613) 2,267,493 169,010 621,859 193,590 -
May  1, 2028 4,185,761 (2,571,238) 2,235,260 166,517 613,809 195,008 -
Nov  1, 2028 3,964,382 (2,488,244) 2,205,801 164,218 605,621 184,417 -
May  1, 2029 3,890,075 (2,411,749) 2,172,848 161,687 597,316 180,761 -
Nov  1, 2029 3,776,735 (2,368,746) 2,142,953 159,354 588,943 175,326 -
May  1, 2030 3,616,105 (2,230,713) 2,086,508 154,885 577,165 165,845 -
Nov  1, 2030 3,452,999 (2,167,227) 2,031,974 150,536 565,205 166,435 -
May  1, 2031 3,288,260 (2,490,990) 1,974,478 146,002 553,083 151,396 -
Nov  1, 2031 3,129,843 (2,666,207) 1,911,166 141,077 540,491 157,604 -
May  1, 2032 2,986,119 (2,520,284) 1,855,223 136,752 528,039 138,640 -
Nov  1, 2032 2,805,948 (2,399,241) 1,799,363 132,423 515,126 148,862 -
May  1, 2033 2,631,657 (2,217,282) 1,749,321 128,527 504,999 126,836 -
Nov  1, 2033 2,451,557 (2,101,790) 1,699,884 124,644 494,729 140,018 -
May  1, 2034 2,268,537 (1,911,282) 1,649,007 120,725 484,504 115,120 -
Nov  1, 2034 2,082,071 (1,780,231) 1,592,803 116,432 471,866 130,455 -
May  1, 2035 1,897,336 (1,591,358) 1,536,281 112,163 459,504 103,171 -
Nov  1, 2035 1,706,278 (1,458,103) 1,475,280 107,550 447,278 121,191 -
May  1, 2036 1,484,461 (1,258,537) 1,402,187 101,782 430,594 91,492 -
Nov  1, 2036 1,308,096 (1,130,489) 1,347,425 97,855 421,251 111,871 -
May  1, 2037 1,134,365 (974,989) 1,291,835 93,888 411,845 80,692 -
Nov  1, 2037 963,258 (855,455) 1,221,749 88,593 395,666 102,463 -
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AGGREGATE EXPENSE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Swap Fixed Swap
Date Payment Receipt Liquidity Remarketing Basis Risk Trustee Rebate

May  1, 2038 822,363 (725,248) 1,160,066 84,248 380,621 71,570 -
Nov  1, 2038 711,512 (639,706) 1,109,821 80,736 367,108 93,035 -
May  1, 2039 608,590 (538,279) 1,061,389 77,278 353,891 62,563 -
Nov  1, 2039 507,714 (458,426) 1,009,190 73,506 339,390 84,306 -
May  1, 2040 411,357 (368,380) 955,516 69,629 324,073 53,373 -
Nov  1, 2040 317,415 (289,869) 900,945 65,686 308,546 75,876 -
May  1, 2041 237,330 (214,807) 845,594 61,686 292,843 44,262 -
Nov  1, 2041 165,712 (156,064) 786,397 57,422 276,928 68,080 -
May  1, 2042 111,218 (108,417) 729,890 53,332 261,010 36,443 -
Nov  1, 2042 72,780 (74,313) 675,780 49,390 245,020 60,275 -
May  1, 2043 40,718 (41,625) 620,972 45,396 228,830 28,957 -
Nov  1, 2043 15,858 (15,746) 565,417 41,344 212,420 52,435 -
May  1, 2044 709 2,078 509,111 37,238 195,810 20,903 -
Nov  1, 2044 - - 451,953 33,070 178,970 45,016 -
May  1, 2045 - - 408,538 29,835 161,920 13,520 -
Nov  1, 2045 - - 372,950 27,109 147,650 37,955 -
May  1, 2046 - - 336,738 24,333 133,130 8,462 -
Nov  1, 2046 - - 300,200 21,523 118,460 30,858 -
May  1, 2047 - - 263,425 18,696 103,720 4,089 -
Nov  1, 2047 - - 226,375 15,842 88,860 23,805 -
May  1, 2048 - - 189,213 12,972 73,950 992 -
Nov  1, 2048 - - 155,063 10,819 61,820 17,121 -
May  1, 2049 - - 129,250 9,048 51,700 - -
Nov  1, 2049 - - 104,225 7,296 41,690 10,678 -
May  1, 2050 - - 81,975 5,738 32,790 - -
Nov  1, 2050 - - 63,325 4,433 25,330 4,588 -
May  1, 2051 - - 45,350 3,175 18,140 - -
Nov  1, 2051 - - 6,000 420 2,400 - -

123,235,133 (58,674,178) 74,138,202 6,132,954 24,388,148 7,030,646 0
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE 2019FG

Jan 21, 2021 - - - - - - - - - - - - - - -
May  1, 2021 793,861 31,957 118,366 72,132 7,770 1,864 2,680 43,453 351,759 457,739 22,034 8,503 418,160 755,563 531,563
Nov  1, 2021 851,459 13,928 59,386 1,871 - - 3,962 44,435 424,507 540,834 - - 392,731 714,622 505,535
May  1, 2022 892,093 - - 1,595 5,838 1,346 3,891 36,178 440,560 560,644 19,138 7,445 414,548 752,129 530,740
Nov  1, 2022 846,413 - - 1,392 - - 3,821 35,709 424,507 540,834 - - 392,731 714,622 505,535
May  1, 2023 820,296 - - 1,194 5,019 662 3,751 34,644 439,941 559,996 18,421 6,447 460,682 750,729 529,883
Nov  1, 2023 773,863 - - 1,017 - - 3,681 34,048 424,507 540,834 - - 463,156 714,622 595,332
May  1, 2024 704,216 - - 845 4,155 359 3,610 31,413 409,783 524,561 17,703 5,483 449,945 690,281 573,613
Nov  1, 2024 638,205 - - 704 - - 3,540 29,874 379,785 488,120 - - 412,951 798,611 526,830
May  1, 2025 612,328 - - 560 3,199 68 3,469 50,602 394,691 506,626 16,986 4,501 432,486 833,553 550,629
Nov  1, 2025 567,476 - - 410 - - 3,398 47,881 379,785 487,903 - - 412,745 798,611 526,830
May  1, 2026 543,610 - - 266 2,280 - 3,327 44,141 394,054 505,968 16,268 3,526 431,451 832,328 549,791
Nov  1, 2026 500,136 - - 131 - - 3,256 41,517 379,785 487,903 - - 412,745 798,611 526,830
May  1, 2027 432,678 - - 18 1,458 - 3,185 37,893 349,662 453,530 15,547 2,553 381,454 743,617 481,936
Nov  1, 2027 370,605 - - - - - 3,113 35,247 312,701 408,505 - - 337,128 664,444 424,077
May  1, 2028 340,186 - - - 901 - 3,041 31,949 326,042 426,115 14,805 1,554 355,227 696,479 445,911
Nov  1, 2028 295,918 - - - - - 2,970 29,188 312,701 408,939 - - 264,576 664,444 424,077
May  1, 2029 262,555 - - - 422 - 2,898 25,889 326,113 425,959 14,030 518 280,866 696,699 446,179
Nov  1, 2029 218,537 - - - - - 2,825 23,434 312,701 408,505 - - 264,370 664,444 424,077
May  1, 2030 181,953 - - - 214 - 2,753 20,529 310,935 425,429 13,220 - 280,082 651,646 445,325
Nov  1, 2030 137,747 - - - - - 2,680 18,171 283,433 408,505 - - 264,370 579,063 424,077
May  1, 2031 95,105 - - - 42 - 2,607 15,435 254,453 390,161 12,521 - 262,839 516,367 399,791
Nov  1, 2031 53,716 - - - - - 2,534 13,137 216,152 339,336 - - 239,164 427,800 355,576
May  1, 2032 52,375 - - - - - 2,460 10,644 212,355 338,351 11,958 - 253,372 415,488 368,882
Nov  1, 2032 47,499 - - - - - 2,387 8,383 188,121 307,834 - - 239,440 355,753 340,669
May  1, 2033 45,752 - - - - - 2,313 6,029 183,144 305,715 11,384 - 252,787 342,459 350,925
Nov  1, 2033 41,209 - - - - - 2,238 3,660 158,751 274,503 - - 239,164 284,913 323,190
May  1, 2034 38,996 - - - - - 2,164 1,590 151,590 270,645 10,810 - 251,894 269,358 332,591
Nov  1, 2034 34,480 - - - - - 2,089 336 127,826 239,894 - - 239,164 215,165 306,745
May  1, 2035 31,910 - - - - - 2,014 - 118,513 233,665 10,238 - 251,086 197,458 315,156
Nov  1, 2035 27,409 - - - - - 1,938 - 95,347 203,388 - - 236,509 146,683 281,810
May  1, 2036 24,452 - - - - - 1,862 - 83,424 194,288 9,653 - 239,775 126,432 279,298
Nov  1, 2036 19,994 - - - - - 1,786 - 61,260 165,077 - - 222,061 79,408 249,548
May  1, 2037 16,599 - - - - - 1,709 - 47,112 153,490 9,051 - 224,727 57,484 246,688
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE 2019FG

Nov  1, 2037 12,317 - - - - - 1,632 - 25,404 124,629 - - 207,999 13,340 217,736
May  1, 2038 8,418 - - - - - 1,555 - 9,133 118,343 8,437 - 210,179 9,972 213,132
Nov  1, 2038 4,182 - - - - - 1,477 - - 97,546 - - 194,854 - 185,766
May  1, 2039 - - - - - - 1,399 - 1,535 88,388 7,807 - 196,181 9,184 179,394
Nov  1, 2039 - - - - - - 1,320 - - 65,900 - - 173,822 - 153,610
May  1, 2040 - - - - - - 1,241 - 964 56,881 7,163 - 162,199 8,388 145,051
Nov  1, 2040 - - - - - - 1,161 - - 37,337 - - 138,927 - 121,091
May  1, 2041 - - - - - - 1,081 - 431 26,392 6,496 - 125,850 7,579 110,924
Nov  1, 2041 - - - - - - 1,001 - - 6,993 - - 103,349 - 88,268
May  1, 2042 - - - - - - 920 - - 3,199 5,812 - 88,604 6,752 76,178
Nov  1, 2042 - - - - - - 838 - - - - - 70,237 - 55,164
May  1, 2043 - - - - - - 756 - - 2,588 5,045 - 58,878 5,733 41,260
Nov  1, 2043 - - - - - - 674 - - - - - 43,200 - 24,218
May  1, 2044 - - - - - - 590 - - 1,967 4,216 - 29,846 4,688 12,546
Nov  1, 2044 - - - - - - 507 - - - - - 14,755 - -
May  1, 2045 - - - - - - 423 - - 1,339 3,364 - - 3,626 -
Nov  1, 2045 - - - - - - 338 - - - - - - - -
May  1, 2046 - - - - - - 252 - - 700 2,485 - - 2,550 -
Nov  1, 2046 - - - - - - 166 - - - - - - - -
May  1, 2047 - - - - - - 80 - - 49 1,580 - - 1,454 -
Nov  1, 2047 - - - - - - 7 - - - - - - - -
May  1, 2048 - - - - - - - - - - 648 - - 345 -
Nov  1, 2048 - - - - - - - - - - - - - - -
May  1, 2049 - - - - - - - - - - - - - - -
Nov  1, 2049 - - - - - - - - - - - - - - -
May  1, 2050 - - - - - - - - - - - - - - -
Nov  1, 2050 - - - - - - - - - - - - - - -
May  1, 2051 - - - - - - - - - - - - - - -
Nov  1, 2051 - - - - - - - - - - - - - - -
Dec  1, 2051 - - - - - - - - - - - - - - -

11,338,544 45,885 177,752 82,135 31,297 4,298 111,367 755,405 9,313,469 13,616,047 296,816 40,530 12,493,264 18,023,496 15,743,977
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Non-Cashflow
Total Bond Loan

Date 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC1 2021DEF 2021GHIJ 2021KLM EXCESS Expenses Related Related

Jan 21, 2021 - - - - 12,045 95,710 - - - - 107,755 - -
May  1, 2021 507,346 574,358 573,538 454,038 400,143 360,551 - - - 168,358 6,655,734 - 8,455
Nov  1, 2021 473,692 531,556 530,005 451,434 443,605 524,640 160,147 231,678 - 102,410 7,002,436 1,264,648 54,379
May  1, 2022 504,464 572,080 571,061 383,716 400,143 658,175 - 45,837 381,775 33,276 7,216,673 - 109,544
Nov  1, 2022 549,192 531,556 525,885 383,640 442,298 881,872 28,435 89,171 294,237 - 7,191,849 - 121,219
May  1, 2023 603,778 712,795 560,759 348,597 400,143 835,260 - 44,545 251,854 - 7,389,393 - 119,644
Nov  1, 2023 574,192 659,808 517,418 515,011 508,506 868,115 27,252 85,928 292,811 - 7,600,101 - 130,764
May  1, 2024 553,003 582,613 486,229 418,895 465,284 889,400 - 136,092 216,417 - 7,163,898 - 131,963
Nov  1, 2024 498,885 484,440 392,340 418,484 468,150 882,797 26,010 173,551 237,505 - 6,860,781 - 129,256
May  1, 2025 527,222 487,685 461,475 388,187 430,831 840,080 - 130,454 199,063 - 6,874,693 - 131,035
Nov  1, 2025 498,575 421,080 450,479 416,927 466,630 867,631 24,778 166,128 235,876 - 6,773,142 - 120,862
May  1, 2026 526,115 419,811 466,334 388,187 430,831 826,453 - 124,872 199,063 - 6,708,677 - 121,726
Nov  1, 2026 498,575 346,720 415,747 415,373 465,137 852,579 23,557 158,747 234,271 - 6,561,619 - 113,318
May  1, 2027 451,062 294,438 361,751 295,287 326,606 705,200 - 119,319 308,263 - 5,765,457 - 113,456
Nov  1, 2027 385,151 216,396 282,204 271,377 303,845 672,477 22,344 151,455 313,919 - 5,174,990 - 106,531
May  1, 2028 411,755 222,570 296,965 246,514 271,888 635,193 - 113,793 280,700 - 5,121,589 - 106,112
Nov  1, 2028 385,770 175,013 254,797 269,829 302,340 657,637 21,141 144,214 312,415 - 4,925,970 - 100,519
May  1, 2029 411,253 178,082 267,402 248,063 273,625 623,610 - 108,296 281,575 - 4,874,033 - 99,717
Nov  1, 2029 385,151 131,842 226,671 268,313 300,812 642,902 19,952 137,044 319,419 - 4,750,999 - 94,882
May  1, 2030 410,105 130,820 235,973 248,063 273,625 610,309 - 102,826 295,783 - 4,639,590 - 93,777
Nov  1, 2030 385,151 86,829 197,825 266,824 299,386 628,265 18,777 129,894 332,098 - 4,463,094 - 89,481
May  1, 2031 359,761 71,666 176,418 186,129 204,142 525,275 - 97,385 308,700 - 3,878,797 - 88,124
Nov  1, 2031 309,534 30,462 129,300 174,082 191,431 503,604 17,610 122,817 337,701 - 3,463,955 - 84,299
May  1, 2032 332,846 26,570 135,898 166,682 166,126 473,224 - 91,971 308,700 - 3,367,902 - 82,735
Nov  1, 2032 305,054 - 105,876 193,806 185,392 490,678 16,451 115,771 336,228 - 3,239,343 - 79,352
May  1, 2033 320,764 12,824 110,215 188,097 159,447 467,246 - 86,586 308,700 - 3,154,385 - 77,631
Nov  1, 2033 292,487 - 81,771 212,052 174,911 485,186 15,296 108,760 334,761 - 3,032,851 - 74,612
May  1, 2034 307,584 11,401 83,129 206,228 151,802 464,235 - 81,201 308,700 - 2,943,917 - 72,777
Nov  1, 2034 281,342 - 56,984 219,827 170,067 481,667 13,917 101,413 333,300 - 2,824,216 - 70,051
May  1, 2035 295,100 9,797 55,360 205,042 150,655 460,884 - 75,871 308,700 - 2,721,446 - 68,140
Nov  1, 2035 270,832 - 31,558 218,160 167,724 477,437 12,603 94,128 331,842 - 2,597,367 - 65,822
May  1, 2036 282,856 9,028 7,656 202,868 147,132 455,466 - 70,542 308,700 - 2,443,432 - 63,907
Nov  1, 2036 261,250 - - 215,691 163,913 472,541 11,284 86,839 330,384 - 2,341,034 - 61,606
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Non-Cashflow
Total Bond Loan

Date 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC1 2021DEF 2021GHIJ 2021KLM EXCESS Expenses Related Related

May  1, 2037 271,969 8,255 6,223 201,341 145,279 452,381 - 65,241 308,700 - 2,216,249 - 59,687
Nov  1, 2037 246,666 - - 212,065 158,721 458,290 9,962 79,573 320,156 - 2,088,489 - 57,403
May  1, 2038 248,579 7,480 4,781 197,870 140,690 429,772 - 59,940 291,170 - 1,959,450 - 55,480
Nov  1, 2038 221,850 - - 207,416 152,268 434,559 8,688 72,333 301,023 - 1,881,961 - 53,212
May  1, 2039 221,812 6,697 3,329 193,442 134,957 406,391 - 54,667 273,347 - 1,778,527 - 51,283
Nov  1, 2039 196,591 - - 201,774 145,302 409,974 7,493 65,096 281,547 - 1,702,429 - 49,040
May  1, 2040 194,651 5,913 1,869 187,876 127,429 381,667 - 49,422 255,266 - 1,585,979 - 47,108
Nov  1, 2040 170,914 - - 195,173 137,129 384,626 6,470 58,054 261,805 - 1,512,688 - 44,878
May  1, 2041 169,863 5,121 397 181,872 120,091 357,484 - 44,177 236,927 - 1,394,684 - 42,942
Nov  1, 2041 151,100 - - 186,855 127,852 358,646 5,840 48,170 241,875 - 1,319,949 - 40,734
May  1, 2042 149,576 4,326 - 169,381 111,074 332,141 - 32,256 218,442 - 1,198,659 - 38,795
Nov  1, 2042 131,638 - - 169,111 117,510 332,045 5,212 34,328 221,751 - 1,137,834 - 36,588
May  1, 2043 128,317 3,521 - 152,807 101,090 306,206 - 19,943 199,736 - 1,025,880 - 34,644
Nov  1, 2043 111,213 - - 151,251 106,166 304,819 4,586 20,575 201,399 - 968,100 - 32,457
May  1, 2044 106,031 2,363 - 136,159 90,163 278,904 - 7,685 180,810 - 855,968 - 30,510
Nov  1, 2044 89,813 - - 133,466 90,031 273,580 3,962 5,958 180,815 - 792,885 - 28,332
May  1, 2045 82,666 803 - 119,401 70,891 247,281 - - 161,663 - 691,455 - 26,382
Nov  1, 2045 67,313 - - 112,065 68,898 240,360 3,338 4,809 159,961 - 657,080 - 24,212
May  1, 2046 58,137 - - 95,219 50,972 215,360 - - 142,186 - 567,861 - 22,257
Nov  1, 2046 43,650 - - 86,273 47,469 206,869 2,716 4,081 138,805 - 530,029 - 20,095
May  1, 2047 32,276 - - 70,670 30,797 183,286 - - 122,525 - 442,716 - 18,136
Nov  1, 2047 18,775 - - 60,765 25,771 173,215 2,094 3,355 117,490 - 401,472 - 15,982
May  1, 2048 5,875 - - 46,673 10,327 151,019 - - 102,643 - 317,528 - 14,016
Nov  1, 2048 513 - - 35,009 3,729 139,355 1,474 2,629 96,332 - 279,041 - 11,869
May  1, 2049 - - - 21,315 - 118,558 - - 78,167 - 218,040 - 9,898
Nov  1, 2049 - - - 8,636 2,182 105,586 854 1,903 66,598 - 185,760 - 7,757
May  1, 2050 - - - - - 85,899 - - 50,311 - 136,209 - 5,794



Sep 21, 2021  10:13 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 2021ABC - COPY:CHFA-CONS01 )   Page 165

EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Non-Cashflow
Total Bond Loan

Date 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC1 2021DEF 2021GHIJ 2021KLM EXCESS Expenses Related Related

Nov  1, 2050 - - - - - 68,148 235 1,178 37,660 - 107,221 - 3,802
May  1, 2051 - - - - - 47,086 - - 22,969 - 70,054 - 2,069
Nov  1, 2051 - - - - - 77 - - 8,820 - 8,897 - 385
Dec  1, 2051 - - - - - - - - - - - - 3

16,279,630 7,976,717 9,065,622 13,019,304 12,035,401 28,199,881 522,477 4,262,501 14,124,354 304,043 187,864,213 1,264,648 3,871,447
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INDENTURE LEVEL EXPENSE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Bank
Addl Bond
Basis Addl Bank Bond

2021ABC Risk:30 Int Addl Int 2021DEF 2021KLM Total
Date Contribution bps (TE) (TX) Contribution Contribution Expenses

Jan 21, 2021 271,004 - - - - - 271,004
May  1, 2021 - 146,235 - - - - 146,235
Nov  1, 2021 - 143,723 310,286 1,126,150 216,833 - 1,796,991
Jan  1, 2022 - - 304,500 1,546,150 - 254,700 2,105,350

271,004 289,958 614,786 2,672,300 216,833 254,700 4,319,580
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Selected Series

Series Series
Key Description Consolidate

2001AA 2001 Series AA Yes
2002A 2002 Series A Yes
2002B 2002 Series B Yes
2014A 2014 Series A Yes
2015A 2015 Series A Yes
2015B 2015 Series B Yes
2017A 2017 Series A Yes
2017B 2017 Series B Yes
2017CDE 2017 Series CDE Yes
2018AB 2018 Series AB Yes
2018C_1 2018 Series C Yes
2018D 2018 Series D Yes
2019ABC 2019 Series ABC Yes
2019DE 2019 Series DE Yes
2019FG 2019 Series FG Yes
2019HI 2019 Series HI Yes
2019JKL 2019 Series JKL Yes
2020ABC 2020 Series ABC Yes
2020DEF 2020 Series DEF Yes
2020GHI 2020 Series GHI Yes
2021ABC 2021 Series ABC - Closing No
2021ABC1 2021 Series ABC - Post-Closing Yes
2021DE Preliminary Cashflows No
2021DEF Closing Cash Flows Yes
2021F Preliminary Cashflows No
2021GHIJ Closing Cash Flows Yes
2021KLM Preliminary Cash Flows Yes
2NDS 2nds Portfolios No
EXCESS SF Surplus Acct Yes
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Cashflow

Bond Information
First Bond Year Ending Date May  1, 2021
Master Revenue Account (MRA) Information
Beginning Balance -
Interest Begin Date Dec 31, 2020
First Interest Payment Date May  1, 2021
Interest Frequency Semiannual
Day Basis ACT/ACT
Interest Rate -
Minimum Balance 100,000.00
Percent to Apply to Parity 100.000%
Consolidate Senior/Mezz/Sub Structure No
Loan Yield Parameters
Use Loan Payment Accum Freq From 1st Series in Yield Calc
   Loan Present Value Option Value Amounts at Par Before PV Date

Surplus Processing

Surplus Processing Information
 Surpluses are Available from All Funds on Deposit in MRA
 First Surplus Calculation Date May  1, 2021
 Surplus Calculation Frequency Semiannual
*% to Redemption Account(s) -
 % to Retain in Revenue Account 100.000%
 % to Distribute to Issuer -
Surplus Distribution Changes
Surplus Distribution Changes on Same for Life
Post Target Criteria

Deficiency Processing

Series Deficiency Information
*Allow All Series to Tap MRA Yes
Tap Res Funds Within Series No
Tap LOCs Within Series No
MRA Deficiency Information
Series Tap Order Tap Similar Priorities in Order
Tap Series LOCs N/A
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Cashflow

Series Tap
Key Description Order

2001AA 2001 Series AA 1
2002A 2002 Series A 1
2002B 2002 Series B 1
2014A 2014 Series A 1
2015A 2015 Series A 1
2015B 2015 Series B 1
2017A 2017 Series A 1
2017B 2017 Series B 1
2017CDE 2017 Series CDE 1
2018AB 2018 Series AB 1
2018C_1 2018 Series C 1
2018D 2018 Series D 1
2019ABC 2019 Series ABC 1
2019DE 2019 Series DE 1
2019FG 2019 Series FG 1
2019HI 2019 Series HI 1
2019JKL 2019 Series JKL 1
2020ABC 2020 Series ABC 1
2020DEF 2020 Series DEF 1
2020GHI 2020 Series GHI 1
2021ABC1 2021 Series ABC - Post-Closing 1
2021DEF Closing Cash Flows 1
2021GHIJ Closing Cash Flows 1
2021KLM Preliminary Cash Flows 1
EXCESS SF Surplus Acct 1

MRA Tap Series Replenishment
Name Description Order Tap Order Option

2001AA RES01 Debt Service Reserve 1 1 N/A
2002A RES01 Debt Service Reserve 1 1 N/A
2002B RES01 Debt Service Reserve 1 1 N/A
2014A RES01 DSRF 1 1 N/A
2015A RES01 Debt Service Reserve 1 1 N/A
2015B RES01 Debt Service Reserve 1 1 N/A
2017B RES01 DSRF 1 1 N/A
2017CDE RES01 DSRF 1 1 N/A
2018AB RES02 DSRF 1 1 N/A
2018D RES01 Debt Service Reserve 1 1 N/A
2019DE RES02 DSRF 1 1 N/A
2019JKL RES01 DSRF 1 1 N/A
2020DEF RES01 DSRF 1 1 N/A
EXCESS RES01 Debt Service Reserve 1 1 N/A
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Indenture Level Reserve Funds
General Fund (RES03)

Basic Reserve Information

 Type of Fund Other Reserve Fund
*Include Series Reserve Funds No
 Required Balance Option No Drawdown
 Minimum Balance 15,000,000.00
 Interest Flow Send to MRA
 Principal Drawdown Flow Send to MRA
*   Allocate Entire Drawdown as Indicated Yes
 Maturing Principal Flow Send to MRA
*   Allocate Entire Drawdown as Indicated No
 Percent to Apply for Parity -
 Accrue Interest for Parity No
 Underfunded Balance Option N/A

 1st Drawdown Allocation -
 2nd Principal Drawdown Flow Send to Revenue Account
 Series N/A

 1st Drawdown Allocation -
 2nd Maturing Principal Flow Send to Issuer
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Indenture Level Reserve Funds
General Fund (RES03)

Passbook (SEC01)

Security Description

 Type of Security Passbook
 Parity/Draw Option Value at Par
 Interest Accrual Date Jan  1, 2021
 Purchase Date Jan  1, 2021
 Par Amount 115,000,000.00
 Security Denomination 1,000.00
 Purchase Price 100.000000
 Interest Rate -
 Interest Frequency Semiannual
 First Interest Payment Date May  1, 2021
 Interest Day Basis 30/360
 Maturity Date May  1, 2051
 1st Interest Rate Rollover Provisions
 Rollover Date -
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Indenture Level Expenses
2021ABC Contribution (EXP04)

 Type of Expense Administrative
 Expense Calculation Method Non-calculated
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date Jan 21, 2021
 Expense Payment Frequency Annual
 Expense Calculation Frequency Annual
 Additional Expense Amount 271,003.55
 Expense Minimum -
 Expense Maximum -
 Terminate Expense After First Expense Date
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Indenture Level Expenses
Addl Basis Risk:30 bps (EXP05)

 Type of Expense Administrative
 Expense Calculation Method % of Bond Balance
 Expense Percent 0.300000%
    *Bond Component Some
     Balance Rounding Option N/A
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date May  1, 2021
 Expense Payment Frequency Semiannual
 Expense Calculation Frequency Semiannual
 Additional Expense Amount -
 Expense Minimum -
 Expense Maximum -
 Terminate Expense On Specified Date
    Specified Date Nov  2, 2021

Series Bond Selected

2001AA BON01 01AA-1 Tx VRDO NQ No
BON02 01AA-2 NAMT VR (I) No
BON10 xxx Sub Bond No
BON33 01AA-1 Tx UH VRDO NQ No

2002A BON03 02A-3 NAMT VR (I) No
BON07 xxx Sub Bond No

2002B BON03 02B-3 NAMT VR (I) No
BON04 xxx Sub Bond No
BON05 xx Mez Bond No

2014A BON01 Taxable Serials No
BON02 2027 Taxable Term No

2015A BON02 Serials No
BON05 PAC Bond No
BON06 Term Bond 2027 No

2015B BON02 2015B Serials No
2017A BON06 2017A Pass-Thru No
2017B BON01 17B-2 Serials No

BON02 17B-1 VRDO Yes
BON03 17B-2 PAC No

2017CDE BON01 17D Serials (AMT) No
BON04 17C Serials (NAMT) No
BON09 17C PAC (NAMT) No
BON11 17E VRDO (AMT) No

2018AB BON01 18A Serials (AMT) No
BON04 18B-1 Serials (NAMT) No
BON09 18B-2 VRDB (NAMT) (Cl II) No
BON12 18B-1 PAC (NAMT) No
BON13 18B-2 VRDB (NAMT) (Cl II) UH No

2018C_1 BON13 Serials No
BON14 Term 2033 No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Indenture Level Expenses
Addl Basis Risk:30 bps (EXP05)

Series Bond Selected

2018C_1 BON15 Term 2038 No
BON16 Term 2042 No
BON17 Prem PAC No

2018D BON32 08D Serials (Tax) No
2019ABC BON01 19A Serials (AMT) No

BON03 19B-1 Serials (TAX) No
BON07 19B-1 Term 2038 (TAX) No
BON12 19C PAC 4.25% (NAMT) No
BON13 19B-2 VRDO (TAX) No
BON14 19C PAC 4.75% (NAMT) No

2019DE BON04 19E Serials (NAMT) No
BON09 19D VRDB (AMT) Yes
BON12 19E PAC (NAMT) No
BON13 19E Term 2039 (NAMT) No

2019FG BON01 19F Serials (NAMT) No
BON03 19G-1 Serials (TAX) No
BON14 19G-1 2044 Term (TAX) No
BON15 19G-2 VRDB (TAX) No
BON16 19F PAC (NAMT) No
BON18 19G-1 PAC (TAX) No

2019HI BON03 19I-1 Serials (TAX) No
BON14 19I-1 2037 Term (TAX) No
BON15 19I-2 VRDB (TAX) No
BON16 19H PAC (NAMT) (Class III) No
BON17 19I-1 2034 Term (TAX) No

2019JKL BON01 19J Serials (AMT) No
BON03 19L-1 Serials (Cl II) (TAX) No
BON15 19L-2 VRDB (TAX) No
BON16 19K PAC (NAMT) No
BON18 19L-3 PAC (TAX) No
BON19 19K Serials (NAMT) No

2020ABC BON03 20C-1 Serials (TAX) No
BON15 20C-2 VRDB (TAX) Yes
BON16 20B PAC (NAMT) No
BON19 20A Serials (AMT) No
BON20 20C-1 Tm2033(TAX) No
BON21 20C-1 Tm2036(TAX) No
BON22 20B Serials (NAMT) No

2020DEF BON01 20D Serials (AMT) No
BON03 20F-1 Serials (TAX) No
BON15 20F-2 VRDB (TAX) No
BON16 20E PAC (NAMT) No
BON19 20E Serials (NAMT) No

2020GHI BON01 20G Serials (AMT) No
BON03 20I-1 Serials (TAX) No
BON15 20I-2 VRDB (TAX) No
BON16 20H PAC (NAMT) No
BON19 20H Serials (NAMT) No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Indenture Level Expenses
Addl Basis Risk:30 bps (EXP05)

Series Bond Selected

2020GHI BON20 20H Tm 2035 (NAMT) No
BON21 20H Tm 2038 (NAMT) No
BON22 20I-1 PAC (Taxable) No

2021ABC1 BON01 21A Serials (AMT) No
BON03 21C-1 Serials (TAX) No
BON15 21C-2 VRDB (TAX) No
BON16 21B PAC (NAMT) No
BON19 21B Serials (NAMT) No
BON23 21C-1 Tm 2036 (TAX) No
BON24 21C-1 Tm 2022 (TAX) No
BON25 21C-1 Tm 2023 (TAX) No
BON26 21C-1 Tm 2024 (TAX) No
BON27 21C-1 Tm 2025 (TAX) No
BON28 21C-1 Tm 2026 (TAX) No
BON29 21C-1 Tm 2027 (TAX) No
BON30 21C-1 Tm 2028 (TAX) No
BON31 21C-1 Tm 2029 (TAX) No
BON32 21C-1 Tm 2030 (TAX) No
BON33 21C-1 Tm 2031 (TAX) No

2021DEF BON01 21D Serials (AMT) No
BON16 21E PAC (NAMT) No
BON19 21E Serials (NAMT) No
BON23 21F Prem Pass Thru (TAX) No
BON24 21E 2036 Term No
BON26 21E 2042 Term No

2021GHIJ BON01 21G Serials (AMT) No
BON16 21H PAC (NAMT) No
BON19 21H Serials (NAMT) No
BON23 21J Prem Pass Thru (TAX) No
BON24 21H 2036 Term No
BON26 21H 2042 Term No
BON27 21I UH VRDO (TAX) (Cl II) No

2021KLM BON01 21K Serials (AMT) No
BON03 21M-1 Serials (TAX) No
BON15 21M-2 VRDB (TAX) No
BON16 21L PAC (NAMT) No
BON19 21L Serials (NAMT) No
BON23 21M-1 Tm 2036 (TAX) No

EXCESS BON01 xxx Sub Bond No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Indenture Level Expenses
Bank Bond Addl Int (TE) (EXP06)

 Type of Expense Administrative
 Expense Calculation Method % of Bond Balance
 Expense Percent 2.030000%
    *Bond Component Some
     Balance Rounding Option N/A
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date Jul  1, 2021
 Expense Payment Frequency Semiannual
 Expense Calculation Frequency Semiannual
 Additional Expense Amount -
 Expense Minimum -
 Expense Maximum -
 Terminate Expense On Specified Date
    Specified Date Jan  2, 2022

Series Bond Selected

2001AA BON01 01AA-1 Tx VRDO NQ No
BON02 01AA-2 NAMT VR (I) No
BON10 xxx Sub Bond No
BON33 01AA-1 Tx UH VRDO NQ No

2002A BON03 02A-3 NAMT VR (I) Yes
BON07 xxx Sub Bond No

2002B BON03 02B-3 NAMT VR (I) No
BON04 xxx Sub Bond No
BON05 xx Mez Bond No

2014A BON01 Taxable Serials No
BON02 2027 Taxable Term No

2015A BON02 Serials No
BON05 PAC Bond No
BON06 Term Bond 2027 No

2015B BON02 2015B Serials No
2017A BON06 2017A Pass-Thru No
2017B BON01 17B-2 Serials No

BON02 17B-1 VRDO No
BON03 17B-2 PAC No

2017CDE BON01 17D Serials (AMT) No
BON04 17C Serials (NAMT) No
BON09 17C PAC (NAMT) No
BON11 17E VRDO (AMT) No

2018AB BON01 18A Serials (AMT) No
BON04 18B-1 Serials (NAMT) No
BON09 18B-2 VRDB (NAMT) (Cl II) Yes
BON12 18B-1 PAC (NAMT) No
BON13 18B-2 VRDB (NAMT) (Cl II) UH Yes

2018C_1 BON13 Serials No
BON14 Term 2033 No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Indenture Level Expenses
Bank Bond Addl Int (TE) (EXP06)

Series Bond Selected

2018C_1 BON15 Term 2038 No
BON16 Term 2042 No
BON17 Prem PAC No

2018D BON32 08D Serials (Tax) No
2019ABC BON01 19A Serials (AMT) No

BON03 19B-1 Serials (TAX) No
BON07 19B-1 Term 2038 (TAX) No
BON12 19C PAC 4.25% (NAMT) No
BON13 19B-2 VRDO (TAX) No
BON14 19C PAC 4.75% (NAMT) No

2019DE BON04 19E Serials (NAMT) No
BON09 19D VRDB (AMT) No
BON12 19E PAC (NAMT) No
BON13 19E Term 2039 (NAMT) No

2019FG BON01 19F Serials (NAMT) No
BON03 19G-1 Serials (TAX) No
BON14 19G-1 2044 Term (TAX) No
BON15 19G-2 VRDB (TAX) No
BON16 19F PAC (NAMT) No
BON18 19G-1 PAC (TAX) No

2019HI BON03 19I-1 Serials (TAX) No
BON14 19I-1 2037 Term (TAX) No
BON15 19I-2 VRDB (TAX) No
BON16 19H PAC (NAMT) (Class III) No
BON17 19I-1 2034 Term (TAX) No

2019JKL BON01 19J Serials (AMT) No
BON03 19L-1 Serials (Cl II) (TAX) No
BON15 19L-2 VRDB (TAX) No
BON16 19K PAC (NAMT) No
BON18 19L-3 PAC (TAX) No
BON19 19K Serials (NAMT) No

2020ABC BON03 20C-1 Serials (TAX) No
BON15 20C-2 VRDB (TAX) No
BON16 20B PAC (NAMT) No
BON19 20A Serials (AMT) No
BON20 20C-1 Tm2033(TAX) No
BON21 20C-1 Tm2036(TAX) No
BON22 20B Serials (NAMT) No

2020DEF BON01 20D Serials (AMT) No
BON03 20F-1 Serials (TAX) No
BON15 20F-2 VRDB (TAX) No
BON16 20E PAC (NAMT) No
BON19 20E Serials (NAMT) No

2020GHI BON01 20G Serials (AMT) No
BON03 20I-1 Serials (TAX) No
BON15 20I-2 VRDB (TAX) No
BON16 20H PAC (NAMT) No
BON19 20H Serials (NAMT) No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Indenture Level Expenses
Bank Bond Addl Int (TE) (EXP06)

Series Bond Selected

2020GHI BON20 20H Tm 2035 (NAMT) No
BON21 20H Tm 2038 (NAMT) No
BON22 20I-1 PAC (Taxable) No

2021ABC1 BON01 21A Serials (AMT) No
BON03 21C-1 Serials (TAX) No
BON15 21C-2 VRDB (TAX) No
BON16 21B PAC (NAMT) No
BON19 21B Serials (NAMT) No
BON23 21C-1 Tm 2036 (TAX) No
BON24 21C-1 Tm 2022 (TAX) No
BON25 21C-1 Tm 2023 (TAX) No
BON26 21C-1 Tm 2024 (TAX) No
BON27 21C-1 Tm 2025 (TAX) No
BON28 21C-1 Tm 2026 (TAX) No
BON29 21C-1 Tm 2027 (TAX) No
BON30 21C-1 Tm 2028 (TAX) No
BON31 21C-1 Tm 2029 (TAX) No
BON32 21C-1 Tm 2030 (TAX) No
BON33 21C-1 Tm 2031 (TAX) No

2021DEF BON01 21D Serials (AMT) No
BON16 21E PAC (NAMT) No
BON19 21E Serials (NAMT) No
BON23 21F Prem Pass Thru (TAX) No
BON24 21E 2036 Term No
BON26 21E 2042 Term No

2021GHIJ BON01 21G Serials (AMT) No
BON16 21H PAC (NAMT) No
BON19 21H Serials (NAMT) No
BON23 21J Prem Pass Thru (TAX) No
BON24 21H 2036 Term No
BON26 21H 2042 Term No
BON27 21I UH VRDO (TAX) (Cl II) No

2021KLM BON01 21K Serials (AMT) No
BON03 21M-1 Serials (TAX) No
BON15 21M-2 VRDB (TAX) No
BON16 21L PAC (NAMT) No
BON19 21L Serials (NAMT) No
BON23 21M-1 Tm 2036 (TAX) No

EXCESS BON01 xxx Sub Bond No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Indenture Level Expenses
Bank Bond Addl Int (TX) (EXP07)

 Type of Expense Administrative
 Expense Calculation Method % of Bond Balance
 Expense Percent 2.000000%
    *Bond Component Some
     Balance Rounding Option N/A
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date Jul  1, 2021
 Expense Payment Frequency Semiannual
 Expense Calculation Frequency Semiannual
 Additional Expense Amount -
 Expense Minimum -
 Expense Maximum -
 Terminate Expense On Specified Date
    Specified Date Jan  2, 2022

Series Bond Selected

2001AA BON01 01AA-1 Tx VRDO NQ No
BON02 01AA-2 NAMT VR (I) No
BON10 xxx Sub Bond No
BON33 01AA-1 Tx UH VRDO NQ No

2002A BON03 02A-3 NAMT VR (I) No
BON07 xxx Sub Bond No

2002B BON03 02B-3 NAMT VR (I) No
BON04 xxx Sub Bond No
BON05 xx Mez Bond No

2014A BON01 Taxable Serials No
BON02 2027 Taxable Term No

2015A BON02 Serials No
BON05 PAC Bond No
BON06 Term Bond 2027 No

2015B BON02 2015B Serials No
2017A BON06 2017A Pass-Thru No
2017B BON01 17B-2 Serials No

BON02 17B-1 VRDO No
BON03 17B-2 PAC No

2017CDE BON01 17D Serials (AMT) No
BON04 17C Serials (NAMT) No
BON09 17C PAC (NAMT) No
BON11 17E VRDO (AMT) No

2018AB BON01 18A Serials (AMT) No
BON04 18B-1 Serials (NAMT) No
BON09 18B-2 VRDB (NAMT) (Cl II) No
BON12 18B-1 PAC (NAMT) No
BON13 18B-2 VRDB (NAMT) (Cl II) UH No

2018C_1 BON13 Serials No
BON14 Term 2033 No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Indenture Level Expenses
Bank Bond Addl Int (TX) (EXP07)

Series Bond Selected

2018C_1 BON15 Term 2038 No
BON16 Term 2042 No
BON17 Prem PAC No

2018D BON32 08D Serials (Tax) No
2019ABC BON01 19A Serials (AMT) No

BON03 19B-1 Serials (TAX) No
BON07 19B-1 Term 2038 (TAX) No
BON12 19C PAC 4.25% (NAMT) No
BON13 19B-2 VRDO (TAX) No
BON14 19C PAC 4.75% (NAMT) No

2019DE BON04 19E Serials (NAMT) No
BON09 19D VRDB (AMT) No
BON12 19E PAC (NAMT) No
BON13 19E Term 2039 (NAMT) No

2019FG BON01 19F Serials (NAMT) No
BON03 19G-1 Serials (TAX) No
BON14 19G-1 2044 Term (TAX) No
BON15 19G-2 VRDB (TAX) No
BON16 19F PAC (NAMT) No
BON18 19G-1 PAC (TAX) No

2019HI BON03 19I-1 Serials (TAX) No
BON14 19I-1 2037 Term (TAX) No
BON15 19I-2 VRDB (TAX) Yes
BON16 19H PAC (NAMT) (Class III) No
BON17 19I-1 2034 Term (TAX) No

2019JKL BON01 19J Serials (AMT) No
BON03 19L-1 Serials (Cl II) (TAX) No
BON15 19L-2 VRDB (TAX) No
BON16 19K PAC (NAMT) No
BON18 19L-3 PAC (TAX) No
BON19 19K Serials (NAMT) No

2020ABC BON03 20C-1 Serials (TAX) No
BON15 20C-2 VRDB (TAX) No
BON16 20B PAC (NAMT) No
BON19 20A Serials (AMT) No
BON20 20C-1 Tm2033(TAX) No
BON21 20C-1 Tm2036(TAX) No
BON22 20B Serials (NAMT) No

2020DEF BON01 20D Serials (AMT) No
BON03 20F-1 Serials (TAX) No
BON15 20F-2 VRDB (TAX) Yes
BON16 20E PAC (NAMT) No
BON19 20E Serials (NAMT) No

2020GHI BON01 20G Serials (AMT) No
BON03 20I-1 Serials (TAX) No
BON15 20I-2 VRDB (TAX) Yes
BON16 20H PAC (NAMT) No
BON19 20H Serials (NAMT) No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Indenture Level Expenses
Bank Bond Addl Int (TX) (EXP07)

Series Bond Selected

2020GHI BON20 20H Tm 2035 (NAMT) No
BON21 20H Tm 2038 (NAMT) No
BON22 20I-1 PAC (Taxable) No

2021ABC1 BON01 21A Serials (AMT) No
BON03 21C-1 Serials (TAX) No
BON15 21C-2 VRDB (TAX) No
BON16 21B PAC (NAMT) No
BON19 21B Serials (NAMT) No
BON23 21C-1 Tm 2036 (TAX) No
BON24 21C-1 Tm 2022 (TAX) No
BON25 21C-1 Tm 2023 (TAX) No
BON26 21C-1 Tm 2024 (TAX) No
BON27 21C-1 Tm 2025 (TAX) No
BON28 21C-1 Tm 2026 (TAX) No
BON29 21C-1 Tm 2027 (TAX) No
BON30 21C-1 Tm 2028 (TAX) No
BON31 21C-1 Tm 2029 (TAX) No
BON32 21C-1 Tm 2030 (TAX) No
BON33 21C-1 Tm 2031 (TAX) No

2021DEF BON01 21D Serials (AMT) No
BON16 21E PAC (NAMT) No
BON19 21E Serials (NAMT) No
BON23 21F Prem Pass Thru (TAX) No
BON24 21E 2036 Term No
BON26 21E 2042 Term No

2021GHIJ BON01 21G Serials (AMT) No
BON16 21H PAC (NAMT) No
BON19 21H Serials (NAMT) No
BON23 21J Prem Pass Thru (TAX) No
BON24 21H 2036 Term No
BON26 21H 2042 Term No
BON27 21I UH VRDO (TAX) (Cl II) No

2021KLM BON01 21K Serials (AMT) No
BON03 21M-1 Serials (TAX) No
BON15 21M-2 VRDB (TAX) Yes
BON16 21L PAC (NAMT) No
BON19 21L Serials (NAMT) No
BON23 21M-1 Tm 2036 (TAX) No

EXCESS BON01 xxx Sub Bond No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Indenture Level Expenses
2021DEF Contribution (EXP08)

 Type of Expense Administrative
 Expense Calculation Method Non-calculated
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date May 20, 2021
 Expense Payment Frequency Annual
 Expense Calculation Frequency Annual
 Additional Expense Amount 216,833.35
 Expense Minimum -
 Expense Maximum -
 Terminate Expense After First Expense Date
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Indenture Level Expenses
2021KLM Contribution (EXP09)

 Type of Expense Administrative
 Expense Calculation Method Non-calculated
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date Nov 18, 2021
 Expense Payment Frequency Annual
 Expense Calculation Frequency Annual
 Additional Expense Amount 254,700.00
 Expense Minimum -
 Expense Maximum -
 Terminate Expense After First Expense Date
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Expenses Excluded From Consolidation

Series Expense Exclude

2001AA EXP01 01AA-1 Swap Fixed No
EXP02 01AA-1 Float: Trgr 1 No
EXP03 01AA-1 Float: Trgr 2 No
EXP04 01AA-2 Swap Fixed No
EXP05 01AA-2 Float: Trgr 1 No
EXP06 01AA-2 Float: Trgr 2 No
EXP10 Liquidity (Sumitomo) 01AA-2 No
EXP11 Rmktg 01AA-1 No
EXP13 Basis Risk NAMT No
EXP14 Trustee Fee No
EXP30 Liquidity 01AA-1 No
EXP31 Rmktg 01AA-2 No
EXP32 Basis Risk Taxable No

2002A EXP01 02A-3 Swap Fixed No
EXP02 02A-3 Float: Trgr 1 No
EXP03 02A-3 Float: Trgr 2 No
EXP04 Liqdty 02A (FHLB) No
EXP06 Rmktg 02A-3 (GK Baum) No
EXP10 Basis Risk NAMT No
EXP11 Trustee Fee No
EXP12 Rebate No

2002B EXP01 02B-3 Swap Fixed No
EXP02 02B-3 Float: Trgr 1 No
EXP03 02B-3 Float: Trgr 2 No
EXP04 Liquidity (BAML) No
EXP05 Rmktg 02B (BAML) No
EXP08 Basis Risk NAMT No
EXP09 Trustee Fee No

2014A EXP01 Trustee No
2015A EXP12 Trustee Fee No
2015B EXP12 Trustee Fee No
2017A EXP01 Trustee No
2017B EXP03 Trustee No

EXP06 Remarketing Fee No
EXP07 Liquidity Fee No
EXP08 Basis Risk No

2017CDE EXP01 Trustee No
EXP06 17E Swap Fixed No
EXP07 17E Swap Variable No
EXP08 Rmktg No
EXP09 Basis Risk No
EXP10 Liquidity No

2018AB EXP01 Trustee No
EXP05 Liquidity No
EXP06 Remarketing No
EXP13 Basis Risk (NAMT) No
EXP14 18B-2 New Swap: Fixed Pmt No
EXP15 18B-2 New Swap: 70% 3M-LIBOR No

2018C_1 EXP01 Trustee No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Expenses Excluded From Consolidation

Series Expense Exclude

2018D EXP14 Trustee Fee No
2019ABC EXP01 Trustee No

EXP03 Liquidity No
EXP04 Remarketing No
EXP06 19B-2 Swap #1: Fixed Pmt No
EXP07 19B-2 Swap #1: Receipt: 1M LIBOR No
EXP08 Basis Risk (Tax VRDO) No
EXP09 19B-2 Swap #2: Fixed Pmt No
EXP10 19B-2 Swap #2: Receipt: 1M LIBOR No

2019DE EXP01 Trustee No
EXP05 Liquidity No
EXP06 Remarketing No
EXP07 19D Swap Fixed No
EXP08 19D Swap Variable No
EXP09 Basis Risk (AMT) No

2019FG EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 19G-2 Swap Fixed No
EXP07 19G-2 Swap Variable No
EXP10 Basis Risk (TAX) No

2019HI EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 19I-2 Swap Fixed No
EXP10 19I-2 Swap Var Receipt No
EXP11 Basis Risk (Taxable) No

2019JKL EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 19L-2 Swap Fixed No
EXP07 19L-2 Swap Variable No
EXP08 Basis Risk (Tax) No

2020ABC EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 20B-2 Swap Fixed No
EXP07 20B-2 Swap Variable No
EXP08 Basis Risk (Tax) No

2020DEF EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 20F-2 Swap Fixed No
EXP07 20F-2 Swap Variable No
EXP08 Basis Risk (Tax) No
EXP14 02C-3 Swap Fixed No
EXP15 02C-3 Swap Variable No

2020GHI EXP01 Trustee No
EXP03 Liquidity (TAX) No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Expenses Excluded From Consolidation

Series Expense Exclude

2020GHI EXP04 Remarketing No
EXP06 20I-2 Swap Fixed No
EXP07 20I-2 Swap Variable No
EXP08 Basis Risk (Tax) No

2021ABC1 EXP01 Trustee No
EXP02 G-Fee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP05 G-Fee (TAX) No
EXP06 21C-2 Swap Fixed No
EXP07 21C-2 Swap Variable No
EXP08 Basis Risk (Tax) No
EXP13 GNMA BS8558 (2020ABC Portion) P Out of TE No
EXP14 GNMA BS8558 (2020ABC Portion) Ppmt Out of TE No
EXP15 GNMA BS8558 (2020ABC Portion) P to Tax No
EXP16 GNMA BS8558 (2020ABC Portion) Ppmt to Tax No
EXP17 GNMA Part Out 0% Interest No

2021DEF EXP01 Trustee No
EXP02 G-Fee No
EXP05 G-Fee (TAX) No
EXP09 2nd Mortgage Loan Losses No
EXP10 GNMA BS8597 & BS8608 (2020DEF Portion) P Out of TE No
EXP11 GNMA BS8597 & BS8608(20DEF Portion) Ppmt Out of TE No
EXP12 GNMA BS8597 & BS8608 (2020DEF Portion) P to Tax No
EXP13 GNMA BS8597 & BS8608 (2020DEF Portion) Ppmt to Tax No
EXP14 TBA Hedge Losses No

2021GHIJ EXP01 Trustee No
EXP02 G-Fee No
EXP05 G-Fee (TAX) No
EXP09 2nd Mortgage Loan Losses No
EXP10 GNMA MBS (2020GHI Portion) P Out of TE No
EXP11 GNMA MBS (20GHI Portion) Ppmt Out of TE No
EXP12 GNMA MBS (2020GHI Portion) P to Tax No
EXP13 GNMA MBS (2020GHI Portion) Ppmt to Tax No
EXP14 TBA Hedge Losses No
EXP15 Liquidity (TAX) No
EXP16 Remarketing No

2021KLM EXP01 Trustee No
EXP02 G-Fee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP05 G-Fee (TAX) No
EXP06 21M-2 Swap Fixed No
EXP07 21M-2 Swap Variable No
EXP08 Basis Risk (Tax) No
EXP09 2nd Mortgage Loan Losses No
EXP10 PV of Servicing Fee No
EXP11 PV of Zeros No

EXCESS EXP23 02C-3 Swap Fixed No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Expenses Excluded From Consolidation

Series Expense Exclude

EXCESS EXP24 02C-3 Float: Trgr 1 No
EXP25 02C-3 Float: Trgr 2 No
EXP27 17-E Swap Fixed No
EXP28 17-E Float: 65%L+10 No
EXP39 02A-3 Swap Fixed No
EXP40 02A-3 Float: Trgr 1 No
EXP41 02A-3 Float: Trgr 2 No
EXP42 12A-1 Swap Fixed No
EXP43 12A-1 Float: Trgr 1 No
EXP44 12A-1 Float: Trgr 2 No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Series Overrides
Miscellaneous Overrides

Retain Surplus
Series After All Bonds Mature

2001AA No
2002A No
2002B No
2014A No
2015A No
2015B No
2017A No
2017B No
2017CDE No
2018AB No
2018C_1 No
2018D No
2019ABC No
2019DE No
2019FG No
2019HI No
2019JKL No
2020ABC No
2020DEF No
2020GHI No
2021ABC1 No
2021DEF No
2021GHIJ No
2021KLM No
EXCESS No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Indenture Level Rate Table
Hgh- SIFMA: VRDO (TBL01)

Change New
Date Rate

11/01/2020 0.09%
01/01/2022 1.65%
01/01/2023 3.20%
01/01/2024 4.76%
01/01/2025 6.32%
01/01/2026 7.88%
01/01/2031 7.54%
01/01/2032 7.20%
01/01/2033 6.86%
01/01/2034 6.53%
01/01/2035 6.19%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Indenture Level Rate Table
Hgh- LIBOR: VRDO (TBL02)

Change New
Date Rate

11/01/2020 0.120%
01/01/2022 2.196%
01/01/2023 4.272%
01/01/2024 6.348%
01/01/2025 8.424%
01/01/2026 10.500%
01/01/2031 10.050%
01/01/2032 9.600%
01/01/2033 9.150%
01/01/2034 8.700%
01/01/2035 8.250%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Indenture Level Rate Table
Hgh- SIFMA+0.15%: Triggrs (TBL03)

Change New
Date Rate

11/01/2020 0.24%
01/01/2022 -
01/01/2023 -
01/01/2024 -
01/01/2025 -
01/01/2026 -
01/01/2031 -
01/01/2032 -
01/01/2033 -
01/01/2034 -
01/01/2035 -
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Indenture Level Rate Table
Hgh- SIFMA+0.05%: Triggrs (TBL04)

Change New
Date Rate

11/01/2020 0.14%
01/01/2022 -
01/01/2023 -
01/01/2024 -
01/01/2025 -
01/01/2026 -
01/01/2031 -
01/01/2032 -
01/01/2033 -
01/01/2034 -
01/01/2035 -
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Indenture Level Rate Table
Hgh- LIBOR: Triggers (TBL05)

Change New
Date Rate

11/01/2020 -
01/01/2022 2.196%
01/01/2023 4.272%
01/01/2024 6.348%
01/01/2025 8.424%
01/01/2026 10.500%
01/01/2031 10.050%
01/01/2032 9.600%
01/01/2033 9.150%
01/01/2034 8.700%
01/01/2035 8.250%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Indenture Level Rate Table
Hgh- LIBOR+0.05% Swaps (TBL06)

Change New
Date Rate

11/01/2020 0.170%
01/01/2022 2.246%
01/01/2023 4.322%
01/01/2024 6.398%
01/01/2025 8.474%
01/01/2026 10.550%
01/01/2031 10.100%
01/01/2032 9.650%
01/01/2033 9.200%
01/01/2034 8.750%
01/01/2035 8.300%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Indenture Level Rate Table
Hgh- Reinvest Rates (TBL07)

Change New
Date Rate

11/01/2020 0.08%
01/01/2022 1.54%
01/01/2023 2.99%
01/01/2024 4.44%
01/01/2025 5.90%
01/01/2026 7.35%
01/01/2031 7.04%
01/01/2032 6.72%
01/01/2033 6.41%
01/01/2034 6.09%
01/01/2035 5.78%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Indenture Level Rate Table
Low- SIFMA: VRDO (TBL08)

Change New
Date Rate

11/01/2020 0.2625%
01/01/2022 0.2625%
01/01/2023 0.2625%
01/01/2024 0.7875%
01/01/2025 0.7875%
01/01/2026 0.7125%
01/01/2027 1.4250%
01/01/2028 1.4250%
01/01/2029 1.4250%
01/01/2030 1.4250%
01/01/2031 1.9000%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Indenture Level Rate Table
Low- LIBOR: VRDO (TBL09)

Change New
Date Rate

11/01/2020 0.25%
01/01/2022 0.25%
01/01/2023 0.25%
01/01/2024 0.75%
01/01/2025 0.75%
01/01/2026 0.75%
01/01/2027 1.50%
01/01/2028 1.50%
01/01/2029 1.50%
01/01/2030 1.50%
01/01/2031 2.00%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Indenture Level Rate Table
Low- SIFMA+0.15%: Triggrs (TBL10)

Change New
Date Rate

11/01/2020 0.4125%
01/01/2022 0.4125%
01/01/2023 0.4125%
01/01/2024 0.9375%
01/01/2025 0.9375%
01/01/2026 0.8625%
01/01/2027 1.5750%
01/01/2028 1.5750%
01/01/2029 1.5750%
01/01/2030 1.5750%
01/01/2031 2.0500%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Indenture Level Rate Table
Low- SIFMA+0.05%: Triggrs (TBL11)

Change New
Date Rate

11/01/2020 0.3125%
01/01/2022 0.3125%
01/01/2023 0.3125%
01/01/2024 0.8375%
01/01/2025 0.8375%
01/01/2026 0.7625%
01/01/2027 1.4750%
01/01/2028 1.4750%
01/01/2029 1.4750%
01/01/2030 1.4750%
01/01/2031 1.9500%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Indenture Level Rate Table
Low- LIBOR: Triggers (TBL12)

Change
Date

11/01/2020
01/01/2022
01/01/2023
01/01/2024
01/01/2025
01/01/2026
01/01/2027
01/01/2028
01/01/2029
01/01/2030
01/01/2031
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Indenture Level Rate Table
Low- LIBOR+0.05% Swaps (TBL13)

Change New
Date Rate

11/01/2020 0.30%
01/01/2022 0.30%
01/01/2023 0.30%
01/01/2024 0.80%
01/01/2025 0.80%
01/01/2026 0.80%
01/01/2027 1.55%
01/01/2028 1.55%
01/01/2029 1.55%
01/01/2030 1.55%
01/01/2031 2.05%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Indenture Level Rate Table
Low- Reinvest Rates (TBL14)

Change New
Date Rate

11/01/2020 0.18%
01/01/2022 0.18%
01/01/2023 0.18%
01/01/2024 0.53%
01/01/2025 0.53%
01/01/2026 0.53%
01/01/2027 1.05%
01/01/2028 1.05%
01/01/2029 1.05%
01/01/2030 1.05%
01/01/2031 1.40%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Miscellaneous

 Present Value of Indenture Reserve Taps/Replen
    Date Nov  1, 2020
    Rate 1.0000000%
    Compounding Frequency Semiannual
    Print proof report No
 Present Value of External Distribution
    Date Nov  1, 2020
    Rate 1.0000000%
    Compounding Frequency Semiannual
   Print proof report No
First Parity Display Date May  1, 2021
Parity Display Frequency Semiannual
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Reporting Options

Issuer Title
Add to Default Title
Single Family Mortgage Bonds

Report Alignment Date May  1, 2019

Report
Series Bond Group Report Group Text

2001AA BON01 01AA-1 Tx VRDO NQ 1 Class I
BON02 01AA-2 NAMT VR (I) 1 Class I
BON10 xxx Sub Bond 1 Class I
BON33 01AA-1 Tx UH VRDO NQ 1 Class I

2002A BON03 02A-3 NAMT VR (I) 1 Class I
BON07 xxx Sub Bond 1 Class I

2002B BON03 02B-3 NAMT VR (I) 1 Class I
BON04 xxx Sub Bond 1 Class I
BON05 xx Mez Bond 1 Class I

2014A BON01 Taxable Serials 1 Class I
BON02 2027 Taxable Term 1 Class I

2015A BON02 Serials 1 Class I
BON05 PAC Bond 1 Class I
BON06 Term Bond 2027 1 Class I

2015B BON02 2015B Serials 1 Class I
2017A BON06 2017A Pass-Thru 1 Class I
2017B BON01 17B-2 Serials 2 Class II

BON02 17B-1 VRDO 2 Class II
BON03 17B-2 PAC 2 Class II

2017CDE BON01 17D Serials (AMT) 1 Class I
BON04 17C Serials (NAMT) 1 Class I
BON09 17C PAC (NAMT) 1 Class I
BON11 17E VRDO (AMT) 1 Class I

2018AB BON01 18A Serials (AMT) 1 Class I
BON04 18B-1 Serials (NAMT) 1 Class I
BON09 18B-2 VRDB (NAMT) (Cl II) 2 Class II
BON12 18B-1 PAC (NAMT) 1 Class I
BON13 18B-2 VRDB (NAMT) (Cl II) UH 2 Class II

2018C_1 BON13 Serials 1 Class I
BON14 Term 2033 1 Class I
BON15 Term 2038 1 Class I
BON16 Term 2042 1 Class I
BON17 Prem PAC 1 Class I

2018D BON32 08D Serials (Tax) 1 Class I
2019ABC BON01 19A Serials (AMT) 1 Class I

BON03 19B-1 Serials (TAX) 1 Class I
BON07 19B-1 Term 2038 (TAX) 1 Class I
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Reporting Options

Report
Series Bond Group Report Group Text

2019ABC BON12 19C PAC 4.25% (NAMT) 1 Class I
BON13 19B-2 VRDO (TAX) 1 Class I
BON14 19C PAC 4.75% (NAMT) 1 Class I

2019DE BON04 19E Serials (NAMT) 1 Class I
BON09 19D VRDB (AMT) 1 Class I
BON12 19E PAC (NAMT) 1 Class I
BON13 19E Term 2039 (NAMT) 1 Class I

2019FG BON01 19F Serials (NAMT) 1 Class I
BON03 19G-1 Serials (TAX) 1 Class I
BON14 19G-1 2044 Term (TAX) 1 Class I
BON15 19G-2 VRDB (TAX) 1 Class I
BON16 19F PAC (NAMT) 1 Class I
BON18 19G-1 PAC (TAX) 1 Class I

2019HI BON03 19I-1 Serials (TAX) 1 Class I
BON14 19I-1 2037 Term (TAX) 1 Class I
BON15 19I-2 VRDB (TAX) 1 Class I
BON16 19H PAC (NAMT) (Class III) 3 Class III
BON17 19I-1 2034 Term (TAX) 1 Class I

2019JKL BON01 19J Serials (AMT) 1 Class I
BON03 19L-1 Serials (Cl II) (TAX) 2 Class II
BON15 19L-2 VRDB (TAX) 1 Class I
BON16 19K PAC (NAMT) 1 Class I
BON18 19L-3 PAC (TAX) 1 Class I
BON19 19K Serials (NAMT) 1 Class I

2020ABC BON03 20C-1 Serials (TAX) 1 Class I
BON15 20C-2 VRDB (TAX) 1 Class I
BON16 20B PAC (NAMT) 1 Class I
BON19 20A Serials (AMT) 1 Class I
BON20 20C-1 Tm2033(TAX) 1 Class I
BON21 20C-1 Tm2036(TAX) 1 Class I
BON22 20B Serials (NAMT) 1 Class I

2020DEF BON01 20D Serials (AMT) 1 Class I
BON03 20F-1 Serials (TAX) 1 Class I
BON15 20F-2 VRDB (TAX) 1 Class I
BON16 20E PAC (NAMT) 1 Class I
BON19 20E Serials (NAMT) 1 Class I

2020GHI BON01 20G Serials (AMT) 1 Class I
BON03 20I-1 Serials (TAX) 1 Class I
BON15 20I-2 VRDB (TAX) 1 Class I
BON16 20H PAC (NAMT) 1 Class I
BON19 20H Serials (NAMT) 1 Class I
BON20 20H Tm 2035 (NAMT) 1 Class I
BON21 20H Tm 2038 (NAMT) 1 Class I
BON22 20I-1 PAC (Taxable) 1 Class I

2021ABC1 BON01 21A Serials (AMT) 1 Class I
BON03 21C-1 Serials (TAX) 1 Class I
BON15 21C-2 VRDB (TAX) 1 Class I
BON16 21B PAC (NAMT) 1 Class I
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Reporting Options

Report
Series Bond Group Report Group Text

2021ABC1 BON19 21B Serials (NAMT) 1 Class I
BON23 21C-1 Tm 2036 (TAX) 1 Class I
BON24 21C-1 Tm 2022 (TAX) 1 Class I
BON25 21C-1 Tm 2023 (TAX) 1 Class I
BON26 21C-1 Tm 2024 (TAX) 1 Class I
BON27 21C-1 Tm 2025 (TAX) 1 Class I
BON28 21C-1 Tm 2026 (TAX) 1 Class I
BON29 21C-1 Tm 2027 (TAX) 1 Class I
BON30 21C-1 Tm 2028 (TAX) 1 Class I
BON31 21C-1 Tm 2029 (TAX) 1 Class I
BON32 21C-1 Tm 2030 (TAX) 1 Class I
BON33 21C-1 Tm 2031 (TAX) 1 Class I

2021DEF BON01 21D Serials (AMT) 1 Class I
BON16 21E PAC (NAMT) 1 Class I
BON19 21E Serials (NAMT) 1 Class I
BON23 21F Prem Pass Thru (TAX) 1 Class I
BON24 21E 2036 Term 1 Class I
BON26 21E 2042 Term 1 Class I

2021GHIJ BON01 21G Serials (AMT) 1 Class I
BON16 21H PAC (NAMT) 1 Class I
BON19 21H Serials (NAMT) 1 Class I
BON23 21J Prem Pass Thru (TAX) 1 Class I
BON24 21H 2036 Term 1 Class I
BON26 21H 2042 Term 1 Class I
BON27 21I UH VRDO (TAX) (Cl II) 2 Class II

2021KLM BON01 21K Serials (AMT) 1 Class I
BON03 21M-1 Serials (TAX) 1 Class I
BON15 21M-2 VRDB (TAX) 1 Class I
BON16 21L PAC (NAMT) 1 Class I
BON19 21L Serials (NAMT) 1 Class I
BON23 21M-1 Tm 2036 (TAX) 1 Class I

EXCESS BON01 xxx Sub Bond 1 Class I

Report
Series Reserve Fund Group Report Group Text

2001AA RES01 Debt Service Reserve 1 Debt Service Reserve
2002A RES01 Debt Service Reserve 1 Debt Service Reserve
2002B RES01 Debt Service Reserve 1 Debt Service Reserve
2014A RES01 DSRF 1 Debt Service Reserve
2015A RES01 Debt Service Reserve 1 Debt Service Reserve
2015B RES01 Debt Service Reserve 1 Debt Service Reserve
2017B RES01 DSRF 1 Debt Service Reserve
2017CDE RES01 DSRF 1 Debt Service Reserve
2018AB RES02 DSRF 1 Debt Service Reserve
2018D RES01 Debt Service Reserve 1 Debt Service Reserve
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Reporting Options

Report
Series Reserve Fund Group Report Group Text

2019DE RES02 DSRF 1 Debt Service Reserve
2019JKL RES01 DSRF 1 Debt Service Reserve
2020DEF RES01 DSRF 1 Debt Service Reserve
EXCESS RES01 Debt Service Reserve -

Include Aggregate FHA Ins Premiums No
Include Aggregate Paying Agent Fees No
Include Aggregate Non-Cashflow Bond Related No
Include Aggregate Non-Cashflow Loan Related No
Include Total Expenses No

Report
Series Expense Group Report Group Text

2001AA EXP01 01AA-1 Swap Fixed 1 Swap Fixed Payment
EXP02 01AA-1 Float: Trgr 1 2 Swap Receipt
EXP03 01AA-1 Float: Trgr 2 2 Swap Receipt
EXP04 01AA-2 Swap Fixed 1 Swap Fixed Payment
EXP05 01AA-2 Float: Trgr 1 2 Swap Receipt
EXP06 01AA-2 Float: Trgr 2 2 Swap Receipt
EXP10 Liquidity (Sumitomo) 01AA-2 3 Liquidity
EXP11 Rmktg 01AA-1 4 Remarketing
EXP13 Basis Risk NAMT 5 Basis Risk
EXP14 Trustee Fee 6 Trustee
EXP30 Liquidity 01AA-1 3 Liquidity
EXP31 Rmktg 01AA-2 4 Remarketing
EXP32 Basis Risk Taxable 5 Basis Risk

2002A EXP01 02A-3 Swap Fixed 1 Swap Fixed Payment
EXP02 02A-3 Float: Trgr 1 2 Swap Receipt
EXP03 02A-3 Float: Trgr 2 2 Swap Receipt
EXP04 Liqdty 02A (FHLB) 3 Liquidity
EXP06 Rmktg 02A-3 (GK Baum) 4 Remarketing
EXP10 Basis Risk NAMT 5 Basis Risk
EXP11 Trustee Fee 6 Trustee
EXP12 Rebate 7 Rebate

2002B EXP01 02B-3 Swap Fixed 1 Swap Fixed Payment
EXP02 02B-3 Float: Trgr 1 2 Swap Receipt
EXP03 02B-3 Float: Trgr 2 2 Swap Receipt
EXP04 Liquidity (BAML) 3 Liquidity
EXP05 Rmktg 02B (BAML) 4 Remarketing
EXP08 Basis Risk NAMT 5 Basis Risk
EXP09 Trustee Fee 6 Trustee

2014A EXP01 Trustee 6 Trustee
2015A EXP12 Trustee Fee 6 Trustee
2015B EXP12 Trustee Fee 6 Trustee
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Reporting Options

Report
Series Expense Group Report Group Text

2017A EXP01 Trustee 6 Trustee
2017B EXP03 Trustee 6 Trustee

EXP06 Remarketing Fee 4 Remarketing
EXP07 Liquidity Fee 3 Liquidity
EXP08 Basis Risk 5 Basis Risk

2017CDE EXP01 Trustee 6 Trustee
EXP06 17E Swap Fixed 1 Swap Fixed Payment
EXP07 17E Swap Variable 2 Swap Receipt
EXP08 Rmktg 4 Remarketing
EXP09 Basis Risk 5 Basis Risk
EXP10 Liquidity 3 Liquidity

2018AB EXP01 Trustee 6 Trustee
EXP05 Liquidity 3 Liquidity
EXP06 Remarketing 4 Remarketing
EXP13 Basis Risk (NAMT) 5 Basis Risk
EXP14 18B-2 New Swap: Fixed Pmt 1 Swap Fixed Payment
EXP15 18B-2 New Swap: 70% 3M-LIBOR 2 Swap Receipt

2018C_1 EXP01 Trustee 6 Trustee
2018D EXP14 Trustee Fee 6 Trustee
2019ABC EXP01 Trustee 6 Trustee

EXP03 Liquidity 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 19B-2 Swap #1: Fixed Pmt 1 Swap Fixed Payment
EXP07 19B-2 Swap #1: Receipt: 1M LIBOR 2 Swap Receipt
EXP08 Basis Risk (Tax VRDO) 5 Basis Risk
EXP09 19B-2 Swap #2: Fixed Pmt 1 Swap Fixed Payment
EXP10 19B-2 Swap #2: Receipt: 1M LIBOR 2 Swap Receipt

2019DE EXP01 Trustee 6 Trustee
EXP05 Liquidity 3 Liquidity
EXP06 Remarketing 4 Remarketing
EXP07 19D Swap Fixed 1 Swap Fixed Payment
EXP08 19D Swap Variable 2 Swap Receipt
EXP09 Basis Risk (AMT) 5 Basis Risk

2019FG EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 19G-2 Swap Fixed 1 Swap Fixed Payment
EXP07 19G-2 Swap Variable 2 Swap Receipt
EXP10 Basis Risk (TAX) 2 Swap Receipt

2019HI EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 19I-2 Swap Fixed 1 Swap Fixed Payment
EXP10 19I-2 Swap Var Receipt 2 Swap Receipt
EXP11 Basis Risk (Taxable) 5 Basis Risk

2019JKL EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Reporting Options

Report
Series Expense Group Report Group Text

2019JKL EXP06 19L-2 Swap Fixed 1 Swap Fixed Payment
EXP07 19L-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk

2020ABC EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 20B-2 Swap Fixed 1 Swap Fixed Payment
EXP07 20B-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk

2020DEF EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 20F-2 Swap Fixed 1 Swap Fixed Payment
EXP07 20F-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk
EXP14 02C-3 Swap Fixed 1 Swap Fixed Payment
EXP15 02C-3 Swap Variable 2 Swap Receipt

2020GHI EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 20I-2 Swap Fixed 1 Swap Fixed Payment
EXP07 20I-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk

2021ABC1 EXP01 Trustee 6 Trustee
EXP02 G-Fee -
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP05 G-Fee (TAX) -
EXP06 21C-2 Swap Fixed 1 Swap Fixed Payment
EXP07 21C-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk
EXP13 GNMA BS8558 (2020ABC Portion) P Out of TE -
EXP14 GNMA BS8558 (2020ABC Portion) Ppmt Out of TE -
EXP15 GNMA BS8558 (2020ABC Portion) P to Tax -
EXP16 GNMA BS8558 (2020ABC Portion) Ppmt to Tax -
EXP17 GNMA Part Out 0% Interest -

2021DEF EXP01 Trustee 6 Trustee
EXP02 G-Fee -
EXP05 G-Fee (TAX) -
EXP09 2nd Mortgage Loan Losses -
EXP10 GNMA BS8597 & BS8608 (2020DEF Portion) P Out of TE -
EXP11 GNMA BS8597 & BS8608(20DEF Portion) Ppmt Out of TE -
EXP12 GNMA BS8597 & BS8608 (2020DEF Portion) P to Tax -
EXP13 GNMA BS8597 & BS8608 (2020DEF Portion) Ppmt to Tax -
EXP14 TBA Hedge Losses -

2021GHIJ EXP01 Trustee 6 Trustee
EXP02 G-Fee -
EXP05 G-Fee (TAX) -
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Reporting Options

Report
Series Expense Group Report Group Text

2021GHIJ EXP09 2nd Mortgage Loan Losses -
EXP10 GNMA MBS (2020GHI Portion) P Out of TE -
EXP11 GNMA MBS (20GHI Portion) Ppmt Out of TE -
EXP12 GNMA MBS (2020GHI Portion) P to Tax -
EXP13 GNMA MBS (2020GHI Portion) Ppmt to Tax -
EXP14 TBA Hedge Losses -
EXP15 Liquidity (TAX) 3 Liquidity
EXP16 Remarketing 4 Remarketing

2021KLM EXP01 Trustee 6 Trustee
EXP02 G-Fee -
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP05 G-Fee (TAX) -
EXP06 21M-2 Swap Fixed 1 Swap Fixed Payment
EXP07 21M-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk
EXP09 2nd Mortgage Loan Losses -
EXP10 PV of Servicing Fee -
EXP11 PV of Zeros -

EXCESS EXP23 02C-3 Swap Fixed 1 Swap Fixed Payment
EXP24 02C-3 Float: Trgr 1 2 Swap Receipt
EXP25 02C-3 Float: Trgr 2 2 Swap Receipt
EXP27 17-E Swap Fixed 1 Swap Fixed Payment
EXP28 17-E Float: 65%L+10 2 Swap Receipt
EXP39 02A-3 Swap Fixed 1 Swap Fixed Payment
EXP40 02A-3 Float: Trgr 1 2 Swap Receipt
EXP41 02A-3 Float: Trgr 2 2 Swap Receipt
EXP42 12A-1 Swap Fixed 1 Swap Fixed Payment
EXP43 12A-1 Float: Trgr 1 2 Swap Receipt
EXP44 12A-1 Float: Trgr 2 2 Swap Receipt

Display
Series Description Order

2001AA 2001 Series AA 1
2002A 2002 Series A 2
2002B 2002 Series B 3
2014A 2014 Series A 9
2015A 2015 Series A 10
2015B 2015 Series B 11
2017A 2017 Series A 12
2017B 2017 Series B 13
2017CDE 2017 Series CDE 14
2018AB 2018 Series AB 15
2018C_1 2018 Series C 16
2018D 2018 Series D 17
2019ABC 2019 Series ABC 18
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Bank Bonds / Low Rates

Reporting Options

Display
Series Description Order

2019DE 2019 Series DE 19
2019FG 2019 Series FG 20
2019HI 2019 Series HI 21
2019JKL 2019 Series JKL 22
2020ABC 2020 Series ABC 23
2020DEF 2020 Series DEF 24
2020GHI 2020 Series GHI 25
2021ABC1 2021 Series ABC - Post-Closing 26
2021DEF Closing Cash Flows 27
2021GHIJ Closing Cash Flows 28
2021KLM Preliminary Cash Flows 29
EXCESS SF Surplus Acct 50
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Forecast Assumptions

 Scenario Title Low Rates / PAC Stress Run
Type of Run Super-Sinker Sensitivity
   Minimum Prepayment 25.000000%
Calculate Accrued Values No
Terminate Bonds N/A
Beginning Forecast Period Begin on Specified Date
     Specified Date Dec 31, 2020
Terminate Cashflow Forecast When Bonds & Loans are Retired
Terminate Series Cashflow When Bonds & Loans are Retired
    *Apply to All Series Yes
*Change Prepayment Method No
 Change loans originated after specified Date No
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Loan Assumptions

Loan Delivery Prepayment Loan Default
Series Portfolio Percent Percent Loss? Factor

2001AA POR01 1sts - 124 (0 bps) 100% 100% Yes 100%
POR05 1sts - 124 (30bps) 100% 100% Yes 100%
POR11 1sts - NQ 165 (30bps) 100% 100% Yes 100%

2002A POR01 1sts - 127 (30bps) 100% 100% Yes 100%
POR02 1sts - 127 (0bps) 100% 100% Yes 100%

2002B POR02 1sts - 131 (30bps) 100% 100% Yes 100%
2014A POR01 1sts - 177 (30 bps) 100% 100% Yes 100%
2015A POR01 1sts - 178 (30bps) 100% 100% Yes 100%
2015B POR01 1sts - 179 (30bps) 100% 100% Yes 100%
2017A POR14 2017A GNMA MBS (in Revenue Fund) 100% 100% Yes 100%
2017B POR01 1sts - 184 (0 bp svc) 100% 100% Yes 100%

POR03 2017B GNMA MBS (in Revenue Fund) 100% 100% Yes 100%
POR04 1sts - 184 (30 bp svc) 100% 100% Yes 100%

2017CDE POR01 GNMA - 1sts (.404% Servicing) 100% 100% Yes 100%
POR02 GNMA - 1sts (.483% Servicing) 100% 100% Yes 100%
POR03 GNMA - 1sts (.5% Servicing) 100% 100% Yes 100%
POR04 GNMA - 1sts (.443% Servicing) 100% 100% Yes 100%
POR05 GNMA - 1sts (.487% Servicing) 100% 100% Yes 100%
POR07 1sts - 186 (30 bp svc) 100% 100% Yes 100%
POR08 1sts - 186 (0 bp svc) 100% 100% Yes 100%
POR10 GNMA - 1sts (.5% Servicing) 100% 100% Yes 100%
POR11 GNMA - 1sts (.50% Servicing) 100% 100% Yes 100%
POR12 GNMA - 1sts (.481% Servicing) 100% 100% Yes 100%
POR13 GNMA - 1sts (.50% Servicing) 100% 100% Yes 100%
POR14 GNMA - 1sts (.308% Servicing) 100% 100% Yes 100%

2018AB POR36 1sts - 188 (30 bp svc) 100% 100% Yes 100%
POR37 1sts - 188 (0 bp svc) 100% 100% Yes 100%
POR50 GNMA 4.00% BD0501 (Interest Out) 100% 100% Yes 100%
POR51 GNMA 4.50% BD0506 (part w 17CDE) 100% 100% Yes 100%
POR52 GNMA 4.00% BD0508 (Interest Out) 100% 100% Yes 100%
POR53 GNMA 4.50% BD0509 100% 100% Yes 100%
POR54 GNMA 4.50% BD0510 (50% Interest Out) 100% 100% Yes 100%
POR55 GNMA 4.50% [Pool #] (Interest Out) 100% 100% Yes 100%
POR56 GNMA 4.0% AY0551 (part in from 17CDE) 100% 100% Yes 100%
POR57 GNMA 4.0% AY0560 (part in from 17CDE) 100% 100% Yes 100%
POR58 GNMA 4.50% BD0518 100% 100% Yes 100%
POR59 GNMA 4.50% BD0520 100% 100% Yes 100%
POR60 GNMA 4.50% BK7175 100% 100% Yes 100%
POR61 GNMA 4.50% AY0551 100% 100% Yes 100%
POR62 GNMA 4.50% AY0560 100% 100% Yes 100%
POR63 GNMA BD0519 100% 100% Yes 100%
POR64 GNMA BM9706 100% 100% Yes 100%

2018C_1 POR10 GNMA 4.50% BD0529 100% 100% Yes 100%
POR11 GNMA 4.50% BD0530 100% 100% Yes 100%
POR12 GNMA 4.50% BD0547 (Interest Out) (FUTURE 2019) 100% 100% Yes 100%
POR14 GNMA 4.50% BD0538 100% 100% Yes 100%
POR15 GNMA 4.50% BD0546 100% 100% Yes 100%
POR16 GNMA 4.50% BD0548 (Interest Out) 100% 100% Yes 100%
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Loan Assumptions

Loan Delivery Prepayment Loan Default
Series Portfolio Percent Percent Loss? Factor

2018C_1 POR17 GNMA 4.50% BD0566 (Interest Out) 100% 100% Yes 100%
POR18 GNMA 4.50% BK7186 100% 100% Yes 100%
POR19 GNMA 4.50% BK7197 100% 100% Yes 100%
POR20 GNMA 4.50% BM7905 100% 100% Yes 100%

2018D POR23 08A: 1sts - NQ 190 (30bps) 100% 100% Yes 100%
POR24 03B: 1sts - 190 (30bps) 100% 100% Yes 100%
POR25 12A: 1sts - 190 (30bps) 100% 100% Yes 100%
POR27 1sts - 190 (0bps) 100% 100% Yes 100%

2019ABC POR01 1sts (w/ 2nds) GNMA BD0574 100% 100% Yes 100%
POR05 1sts (w/ 2nds) GNMA BK7165 100% 100% Yes 100%
POR06 1sts (w/ 2nds) Future GNMAs 100% 100% Yes 100%
POR07 1sts (w/ 2nds) GNMA BK7166 100% 100% Yes 100%
POR08 1sts (w/ 2nds) GNMA BK7167 100% 100% Yes 100%
POR09 1sts (w/ 2nds) GNMA BK7173 100% 100% Yes 100%

2019DE POR12 Tfd Loans - 1sts (30 bps) 100% 100% Yes 100%
POR14 Tfd Loans - 1sts (0.000%) 100% 100% Yes 100%
POR15 GNMA 4.50% BK7175 (part w 18AB) 100% 100% Yes 100%
POR16 GNMA 4.50% BK7186 (part w 18C) 100% 100% Yes 100%
POR17 GNMA 4.50% BK7197 (part w 18C) 100% 100% Yes 100%
POR18 GNMA 4.00% BK7176 -- Par (Non-Purp Interest Out) 100% 100% Yes 100%
POR19 GNMA 4.00% BK7187 -- Par (Non-Purp Interest Out) 100% 100% Yes 100%
POR20 GNMA 4.50% BK7193 100% 100% Yes 100%
POR21 GNMA 4.50% BK7185 100% 100% Yes 100%
POR22 GNMA 4.00% BD0501 (part in from 18AB) 100% 100% Yes 100%
POR23 GNMA 4.00% BD0508 (part in from 18AB) 100% 100% Yes 100%
POR24 GNMA 4.00% BD0510 (part in from 18AB) 100% 100% Yes 100%
POR25 GNMA 4.00% BD0518 (part in from 18AB) 100% 100% Yes 100%
POR26 GNMA 4.00% BD0520 (part in from 18AB) 100% 100% Yes 100%
POR27 GNMA 4.50% BD0547 (part in from 18C) 100% 100% Yes 100%
POR29 GNMA 4.50% BM9757 100% 100% Yes 100%
POR30 GNMA 4.50% BK7205 100% 100% Yes 100%
POR31 GNMA 4.50% BM9707 100% 100% Yes 100%
POR32 GNMA 4.50% BM9740 100% 100% Yes 100%
POR33 GNMA 4.50% BK7174 100% 100% Yes 100%
POR34 GNMA 4.50% (Non-Purp Interest Out) 100% 100% Yes 100%
POR35 GNMA 3.50% BS1739 -- Par (Non-Purp Interest Out) 100% 100% Yes 100%
POR36 GNMA 2.50% BS1751 100% 100% Yes 100%

2019FG POR04 GNMA BK7195 62.5bps 100% 100% Yes 100%
POR10 GNMA BK7204 62.5bps 100% 100% Yes 100%
POR11 GNMA BK7205 62.5bps (Part in 19DE) 100% 100% Yes 100%
POR12 GNMA BK7206 62.5bps 100% 100% Yes 100%
POR13 GNMA BM9660 48.8bps (Part out 20DEF) 100% 100% Yes 100%
POR14 GNMA BM9661 60.4bps (Part out 20DEF) 100% 100% Yes 100%
POR15 GNMA BM9662 57.8bps 100% 100% Yes 100%
POR16 GNMA BM9663 62.5bps (Part out 20DEF) 100% 100% Yes 100%
POR17 GNMA BM9673 62.5bps 100% 100% Yes 100%
POR19 GNMA 4.50% BK7174 (part in 19DE) 100% 100% Yes 100%
POR21 GNMA BS8481 25.5bps (Part out 20DEF) 100% 100% Yes 100%
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Loan Assumptions

Loan Delivery Prepayment Loan Default
Series Portfolio Percent Percent Loss? Factor

2019FG POR22 GNMA BS8527 50bps (Part out 20GHI) 100% 100% Yes 100%
POR23 GNMA BS8526 50.4bps (Part out 20GHI) 100% 100% Yes 100%

2019HI POR12 GNMA 4.50% BK7194 (part in from 19DE) 100% 100% Yes 100%
POR13 GNMA 4.50% BK7196 (part in from 19DE) 100% 100% Yes 100%
POR14 GNMA 4.50% BK7204 (part in from 19DE) 100% 100% Yes 100%
POR15 GNMA 4.50% BM9707 100% 100% Yes 100%
POR16 GNMA BM9711 100% 100% Yes 100%
POR17 GNMA BM9731 100% 100% Yes 100%
POR18 GNMA BM9733 100% 100% Yes 100%
POR19 GNMA BM9688 (Part w 2020GHI) 100% 100% Yes 100%
POR20 GNMA BM9729 100% 100% Yes 100%
POR21 GNMA BM9741 100% 100% Yes 100%
POR22 GNMA BM9732 100% 100% Yes 100%
POR23 GNMA BM9730 (Part w 2020GHI) 100% 100% Yes 100%
POR24 GNMA BS8511 (Part out 2020GHI) 100% 100% Yes 100%
POR25 GNMA BS8521 (Part out 2020GHI) 100% 100% Yes 100%
POR26 GNMA 2.00% BS8542 100% 100% Yes 100%

2019JKL POR04 GNMA BM9740 62.5bps (Part in 19DE) 100% 100% Yes 100%
POR05 GNMA BM9742 62.5bps 100% 100% Yes 100%
POR10 13B Tfd Lns: 1sts 100% 100% Yes 100%
POR12 GNMA BK7176 61.9bps (Part in 19DE) 100% 100% Yes 100%
POR13 GNMA BM9756 100% 100% Yes 100%
POR14 GNMA BM9758 100% 100% Yes 100%
POR15 GNMA BS1711 100% 100% Yes 100%
POR17 GNMA BS1725 65.2bps 100% 100% Yes 100%
POR18 GNMA BS1726 34.0bps 100% 100% Yes 100%
POR19 GNMA BS1724 54.6bps 100% 100% Yes 100%
POR21 GNMA BK7187 59.5bps (Part in 19DE) 100% 100% Yes 100%
POR22 GNMA BS1738 62.5bps 100% 100% Yes 100%

2020ABC POR04 GNMA BS1739 73.2bps (Part in 19DE) 100% 100% Yes 100%
POR06 GNMA BS1737 64.2bps Non-Purpose 100% 100% Yes 100%
POR12 GNMA 4.50% BK7185 (Part in 19DE) 100% 100% Yes 100%
POR14 GNMA BS8434 37.5bps Non-Purpose 100% 100% Yes 100%
POR15 GNMA BS8435 43.2 bps Non-Purpose 100% 100% Yes 100%
POR16 GNMA BS8436 29 bps Non-Purpose 100% 100% Yes 100%
POR17 GNMA BS8449 36.9 bps Non-Purpose 100% 100% Yes 100%
POR18 GNMA BS8451 26.1 bps Non-Purpose 100% 100% Yes 100%

2020DEF POR05 GNMA 3.064% BS8495 56.4bps 100% 100% Yes 100%
POR08 GNMA 3.250% BS8467 25.0bps 100% 100% Yes 100%
POR14 GNMA 4.00% BM9660 (part in 19FG) 100% 100% Yes 100%
POR15 GNMA 4.50% BM9661 (part in 19FG) 100% 100% Yes 100%
POR16 GNMA 4.50% BM9663 (part in 19FG) 100% 100% Yes 100%
POR18 GNMA 3.022% BS8510 52.2bps 100% 100% Yes 100%
POR19 GNMA 3.255% BS8481 25.5bps (part w 19F) 100% 100% Yes 100%
POR20 GNMA 3.255% BS8496 25.5bps 100% 100% Yes 100%
POR21 20DEF / 02C Tfd Lns 100% 100% Yes 100%

2020GHI POR12 GNMA 4.00% BM9730 25.0bps (part w 19HI) 100% 100% Yes 100%
POR13 GNMA 2.5% BS8511 52.0bps (Part w 19HI) 100% 100% Yes 100%
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Loan Assumptions

Loan Delivery Prepayment Loan Default
Series Portfolio Percent Percent Loss? Factor

2020GHI POR14 GNMA 2.5% BS8527 50.0bps (Part w 19FG) 100% 100% Yes 100%
POR15 GNMA 2.5% BS8526 52.0bps (Part in 19FG) 100% 100% Yes 100%
POR16 GNMA 4.0% BM9688 26.5bps (Part w 19HI) 100% 100% Yes 100%
POR17 GNMA 2.0% BS8521 25.0bps (Part w 19HI) 100% 100% Yes 100%
POR18 GNMA 2.5% BS8545 25.0bps 100% 100% Yes 100%
POR19 GNMA 2.5% BS8544 25.0bps 100% 100% Yes 100%
POR20 GNMA 2.5% BS8543 25.0bps 100% 100% Yes 100%
POR21 GNMA 2.5% BS8558 45.6 bps 100% 100% Yes 100%

2021ABC POR04 GNMA BS8558 40.2bps (Part w 20ABC) 100% 100% Yes 100%
POR06 GNMA [       ] 37.5bps 100% 100% Yes 100%
POR08 GNMA [Feb] 37.5bps Non-Purpose 100% 100% Yes 100%
POR09 Part Out - GNMA [Feb 2021] 37.5bps 100% 100% Yes 100%
POR12 GNMA BS8434 (part in from 20ABC) 100% 100% Yes 100%
POR13 GNMA BS8435 (part in from 20ABC) 100% 100% Yes 100%
POR14 GNMA BS8436 (part in from 20ABC) 100% 100% Yes 100%
POR15 GNMA BS8449 (part in from 20ABC) 100% 100% Yes 100%
POR16 GNMA BS8451 (part in from 20ABC) 100% 100% Yes 100%
POR17 Part Out - GNMA [Mar 2021] 37.5bps 100% 100% Yes 100%
POR18 Part Out - GNMA CE1942 [Jun 2021] 52.2bps 100% 100% Yes 100%

2021DEF POR04 GNMA BS8597 45bps (Part w 20DEF) 100% 100% Yes 100%
POR05 GNMA [       ] 45bps 100% 100% Yes 100%
POR09 Zeros Out - GNMA [           ] 45bps 100% 100% Yes 100%
POR11 Zeros In - GNMA [           ] 45bps 100% 100% Yes 100%
POR12 GNMA BS8496 (part in from 20DEF) 100% 100% Yes 100%
POR13 GNMA BS8608 47.7bps (Part w 20DEF) 100% 100% Yes 100%

2021GHIJ POR04 GNMA CE1943 53.6bps (Part w 20GH) 100% 100% Yes 100%
POR05 GNMA [       ] 50.0bps 100% 100% Yes 100%
POR09 Zeros Out - GNMA [           ] 50.0bps 100% 100% Yes 100%
POR11 Zeros In - GNMA [           ] 50.0bps 100% 100% Yes 100%
POR12 GNMA BS8534 (part in from 20GH) 100% 100% Yes 100%
POR13 GNMA CE1955 50.5bps (Part w 20GH) 100% 100% Yes 100%
POR14 GNMA CE1970 48.8bps (Part w 20GH) 100% 100% Yes 100%

2021KLM POR04 GNMA [       ] 50bps (Part w 21ABC) 100% 100% Yes 100%
POR05 GNMA [       ] 50bps 100% 100% Yes 100%
POR06 GNMA [       ] 50bps 100% 100% Yes 100%
POR08 GNMA [       ] 50bps 100% 100% Yes 100%
POR09 Zeros Out - GNMA [           ] 50bps 100% 100% Yes 100%
POR11 Zeros In - GNMA [           ] 39.0bps 100% 100% Yes 100%

EXCESS POR05 1sts - 176 (30 bps) 100% 100% Yes 100%
POR06 GNMA MBS in Revenue Fund 100% 100% Yes 100%
POR09 FHLMC MBS in Revenue Fund 100% 100% Yes 100%
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Loan Assumptions

Loan FHA Deb./Payout Pmt
Series Portfolio Default Lag

2001AA POR01 1sts - 124 (0 bps) N/A 29
POR05 1sts - 124 (30bps) N/A 29
POR11 1sts - NQ 165 (30bps) N/A 29

2002A POR01 1sts - 127 (30bps) N/A 29
POR02 1sts - 127 (0bps) N/A 29

2002B POR02 1sts - 131 (30bps) N/A 29
2014A POR01 1sts - 177 (30 bps) N/A 29
2015A POR01 1sts - 178 (30bps) N/A 29
2015B POR01 1sts - 179 (30bps) N/A 29
2017A POR14 2017A GNMA MBS (in Revenue Fund) N/A 29
2017B POR01 1sts - 184 (0 bp svc) N/A 29

POR03 2017B GNMA MBS (in Revenue Fund) N/A 29
POR04 1sts - 184 (30 bp svc) N/A 29

2017CDE POR01 GNMA - 1sts (.404% Servicing) N/A 29
POR02 GNMA - 1sts (.483% Servicing) N/A 29
POR03 GNMA - 1sts (.5% Servicing) N/A 29
POR04 GNMA - 1sts (.443% Servicing) N/A 29
POR05 GNMA - 1sts (.487% Servicing) N/A 29
POR07 1sts - 186 (30 bp svc) N/A 29
POR08 1sts - 186 (0 bp svc) N/A 29
POR10 GNMA - 1sts (.5% Servicing) N/A 29
POR11 GNMA - 1sts (.50% Servicing) N/A 29
POR12 GNMA - 1sts (.481% Servicing) N/A 29
POR13 GNMA - 1sts (.50% Servicing) N/A 29
POR14 GNMA - 1sts (.308% Servicing) N/A 29

2018AB POR36 1sts - 188 (30 bp svc) N/A 29
POR37 1sts - 188 (0 bp svc) N/A 29
POR50 GNMA 4.00% BD0501 (Interest Out) N/A 29
POR51 GNMA 4.50% BD0506 (part w 17CDE) N/A 29
POR52 GNMA 4.00% BD0508 (Interest Out) N/A 29
POR53 GNMA 4.50% BD0509 N/A 29
POR54 GNMA 4.50% BD0510 (50% Interest Out) N/A 29
POR55 GNMA 4.50% [Pool #] (Interest Out) N/A 29
POR56 GNMA 4.0% AY0551 (part in from 17CDE) N/A 29
POR57 GNMA 4.0% AY0560 (part in from 17CDE) N/A 29
POR58 GNMA 4.50% BD0518 N/A 29
POR59 GNMA 4.50% BD0520 N/A 29
POR60 GNMA 4.50% BK7175 N/A 29
POR61 GNMA 4.50% AY0551 N/A 29
POR62 GNMA 4.50% AY0560 N/A 29
POR63 GNMA BD0519 N/A 29
POR64 GNMA BM9706 N/A 29

2018C_1 POR10 GNMA 4.50% BD0529 N/A 29
POR11 GNMA 4.50% BD0530 N/A 29
POR12 GNMA 4.50% BD0547 (Interest Out) (FUTURE 2019) N/A 29
POR14 GNMA 4.50% BD0538 N/A 29
POR15 GNMA 4.50% BD0546 N/A 29
POR16 GNMA 4.50% BD0548 (Interest Out) N/A 29
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Loan Assumptions

Loan FHA Deb./Payout Pmt
Series Portfolio Default Lag

2018C_1 POR17 GNMA 4.50% BD0566 (Interest Out) N/A 29
POR18 GNMA 4.50% BK7186 N/A 29
POR19 GNMA 4.50% BK7197 N/A 29
POR20 GNMA 4.50% BM7905 N/A 29

2018D POR23 08A: 1sts - NQ 190 (30bps) N/A 29
POR24 03B: 1sts - 190 (30bps) N/A 29
POR25 12A: 1sts - 190 (30bps) N/A 29
POR27 1sts - 190 (0bps) N/A 29

2019ABC POR01 1sts (w/ 2nds) GNMA BD0574 N/A 29
POR05 1sts (w/ 2nds) GNMA BK7165 N/A 29
POR06 1sts (w/ 2nds) Future GNMAs N/A 29
POR07 1sts (w/ 2nds) GNMA BK7166 N/A 29
POR08 1sts (w/ 2nds) GNMA BK7167 N/A 29
POR09 1sts (w/ 2nds) GNMA BK7173 N/A 29

2019DE POR12 Tfd Loans - 1sts (30 bps) N/A 29
POR14 Tfd Loans - 1sts (0.000%) N/A 29
POR15 GNMA 4.50% BK7175 (part w 18AB) N/A 29
POR16 GNMA 4.50% BK7186 (part w 18C) N/A 29
POR17 GNMA 4.50% BK7197 (part w 18C) N/A 29
POR18 GNMA 4.00% BK7176 -- Par (Non-Purp Interest Out) N/A 29
POR19 GNMA 4.00% BK7187 -- Par (Non-Purp Interest Out) N/A 29
POR20 GNMA 4.50% BK7193 N/A 29
POR21 GNMA 4.50% BK7185 N/A 29
POR22 GNMA 4.00% BD0501 (part in from 18AB) N/A 29
POR23 GNMA 4.00% BD0508 (part in from 18AB) N/A 29
POR24 GNMA 4.00% BD0510 (part in from 18AB) N/A 29
POR25 GNMA 4.00% BD0518 (part in from 18AB) N/A 29
POR26 GNMA 4.00% BD0520 (part in from 18AB) N/A 29
POR27 GNMA 4.50% BD0547 (part in from 18C) N/A 29
POR29 GNMA 4.50% BM9757 N/A 29
POR30 GNMA 4.50% BK7205 N/A 29
POR31 GNMA 4.50% BM9707 N/A 29
POR32 GNMA 4.50% BM9740 N/A 29
POR33 GNMA 4.50% BK7174 N/A 29
POR34 GNMA 4.50% (Non-Purp Interest Out) N/A 29
POR35 GNMA 3.50% BS1739 -- Par (Non-Purp Interest Out) N/A 29
POR36 GNMA 2.50% BS1751 N/A 29

2019FG POR04 GNMA BK7195 62.5bps N/A 29
POR10 GNMA BK7204 62.5bps N/A 29
POR11 GNMA BK7205 62.5bps (Part in 19DE) N/A 29
POR12 GNMA BK7206 62.5bps N/A 29
POR13 GNMA BM9660 48.8bps (Part out 20DEF) N/A 29
POR14 GNMA BM9661 60.4bps (Part out 20DEF) N/A 29
POR15 GNMA BM9662 57.8bps N/A 29
POR16 GNMA BM9663 62.5bps (Part out 20DEF) N/A 29
POR17 GNMA BM9673 62.5bps N/A 29
POR19 GNMA 4.50% BK7174 (part in 19DE) N/A 29
POR21 GNMA BS8481 25.5bps (Part out 20DEF) N/A 29
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Loan Assumptions

Loan FHA Deb./Payout Pmt
Series Portfolio Default Lag

2019FG POR22 GNMA BS8527 50bps (Part out 20GHI) N/A 29
POR23 GNMA BS8526 50.4bps (Part out 20GHI) N/A 29

2019HI POR12 GNMA 4.50% BK7194 (part in from 19DE) N/A 29
POR13 GNMA 4.50% BK7196 (part in from 19DE) N/A 29
POR14 GNMA 4.50% BK7204 (part in from 19DE) N/A 29
POR15 GNMA 4.50% BM9707 N/A 29
POR16 GNMA BM9711 N/A 29
POR17 GNMA BM9731 N/A 29
POR18 GNMA BM9733 N/A 29
POR19 GNMA BM9688 (Part w 2020GHI) N/A 29
POR20 GNMA BM9729 N/A 29
POR21 GNMA BM9741 N/A 29
POR22 GNMA BM9732 N/A 29
POR23 GNMA BM9730 (Part w 2020GHI) N/A 29
POR24 GNMA BS8511 (Part out 2020GHI) N/A 29
POR25 GNMA BS8521 (Part out 2020GHI) N/A 29
POR26 GNMA 2.00% BS8542 N/A 29

2019JKL POR04 GNMA BM9740 62.5bps (Part in 19DE) N/A 29
POR05 GNMA BM9742 62.5bps N/A 29
POR10 13B Tfd Lns: 1sts N/A 29
POR12 GNMA BK7176 61.9bps (Part in 19DE) N/A 29
POR13 GNMA BM9756 N/A 29
POR14 GNMA BM9758 N/A 29
POR15 GNMA BS1711 N/A 29
POR17 GNMA BS1725 65.2bps N/A 29
POR18 GNMA BS1726 34.0bps N/A 29
POR19 GNMA BS1724 54.6bps N/A 29
POR21 GNMA BK7187 59.5bps (Part in 19DE) N/A 29
POR22 GNMA BS1738 62.5bps N/A 29

2020ABC POR04 GNMA BS1739 73.2bps (Part in 19DE) N/A 29
POR06 GNMA BS1737 64.2bps Non-Purpose N/A 29
POR12 GNMA 4.50% BK7185 (Part in 19DE) N/A 29
POR14 GNMA BS8434 37.5bps Non-Purpose N/A 29
POR15 GNMA BS8435 43.2 bps Non-Purpose N/A 29
POR16 GNMA BS8436 29 bps Non-Purpose N/A 29
POR17 GNMA BS8449 36.9 bps Non-Purpose N/A 29
POR18 GNMA BS8451 26.1 bps Non-Purpose N/A 29

2020DEF POR05 GNMA 3.064% BS8495 56.4bps N/A 29
POR08 GNMA 3.250% BS8467 25.0bps N/A 29
POR14 GNMA 4.00% BM9660 (part in 19FG) N/A 29
POR15 GNMA 4.50% BM9661 (part in 19FG) N/A 29
POR16 GNMA 4.50% BM9663 (part in 19FG) N/A 29
POR18 GNMA 3.022% BS8510 52.2bps N/A 29
POR19 GNMA 3.255% BS8481 25.5bps (part w 19F) N/A 29
POR20 GNMA 3.255% BS8496 25.5bps N/A 29
POR21 20DEF / 02C Tfd Lns N/A 29

2020GHI POR12 GNMA 4.00% BM9730 25.0bps (part w 19HI) N/A 29
POR13 GNMA 2.5% BS8511 52.0bps (Part w 19HI) N/A 29
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Loan Assumptions

Loan FHA Deb./Payout Pmt
Series Portfolio Default Lag

2020GHI POR14 GNMA 2.5% BS8527 50.0bps (Part w 19FG) N/A 29
POR15 GNMA 2.5% BS8526 52.0bps (Part in 19FG) N/A 29
POR16 GNMA 4.0% BM9688 26.5bps (Part w 19HI) N/A 29
POR17 GNMA 2.0% BS8521 25.0bps (Part w 19HI) N/A 29
POR18 GNMA 2.5% BS8545 25.0bps N/A 29
POR19 GNMA 2.5% BS8544 25.0bps N/A 29
POR20 GNMA 2.5% BS8543 25.0bps N/A 29
POR21 GNMA 2.5% BS8558 45.6 bps N/A 29

2021ABC POR04 GNMA BS8558 40.2bps (Part w 20ABC) N/A 29
POR06 GNMA [       ] 37.5bps N/A 29
POR08 GNMA [Feb] 37.5bps Non-Purpose N/A 29
POR09 Part Out - GNMA [Feb 2021] 37.5bps N/A 29
POR12 GNMA BS8434 (part in from 20ABC) N/A 29
POR13 GNMA BS8435 (part in from 20ABC) N/A 29
POR14 GNMA BS8436 (part in from 20ABC) N/A 29
POR15 GNMA BS8449 (part in from 20ABC) N/A 29
POR16 GNMA BS8451 (part in from 20ABC) N/A 29
POR17 Part Out - GNMA [Mar 2021] 37.5bps N/A 29
POR18 Part Out - GNMA CE1942 [Jun 2021] 52.2bps N/A 29

2021DEF POR04 GNMA BS8597 45bps (Part w 20DEF) N/A 29
POR05 GNMA [       ] 45bps N/A 29
POR09 Zeros Out - GNMA [           ] 45bps N/A 29
POR11 Zeros In - GNMA [           ] 45bps N/A 29
POR12 GNMA BS8496 (part in from 20DEF) N/A 29
POR13 GNMA BS8608 47.7bps (Part w 20DEF) N/A 29

2021GHIJ POR04 GNMA CE1943 53.6bps (Part w 20GH) N/A 29
POR05 GNMA [       ] 50.0bps N/A 29
POR09 Zeros Out - GNMA [           ] 50.0bps N/A 29
POR11 Zeros In - GNMA [           ] 50.0bps N/A 29
POR12 GNMA BS8534 (part in from 20GH) N/A 29
POR13 GNMA CE1955 50.5bps (Part w 20GH) N/A 29
POR14 GNMA CE1970 48.8bps (Part w 20GH) N/A 29

2021KLM POR04 GNMA [       ] 50bps (Part w 21ABC) N/A 29
POR05 GNMA [       ] 50bps N/A 29
POR06 GNMA [       ] 50bps N/A 29
POR08 GNMA [       ] 50bps N/A 29
POR09 Zeros Out - GNMA [           ] 50bps N/A 29
POR11 Zeros In - GNMA [           ] 39.0bps N/A 29

EXCESS POR05 1sts - 176 (30 bps) N/A 29
POR06 GNMA MBS in Revenue Fund N/A 29
POR09 FHLMC MBS in Revenue Fund N/A 29
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Loan Assumptions

Loan Loans are
Series Portfolio Originated

2001AA POR01 1sts - 124 (0 bps) As Scheduled
POR05 1sts - 124 (30bps) As Scheduled
POR11 1sts - NQ 165 (30bps) As Scheduled

2002A POR01 1sts - 127 (30bps) As Scheduled
POR02 1sts - 127 (0bps) As Scheduled

2002B POR02 1sts - 131 (30bps) As Scheduled
2014A POR01 1sts - 177 (30 bps) As Scheduled
2015A POR01 1sts - 178 (30bps) As Scheduled
2015B POR01 1sts - 179 (30bps) As Scheduled
2017A POR14 2017A GNMA MBS (in Revenue Fund) As Scheduled
2017B POR01 1sts - 184 (0 bp svc) As Scheduled

POR03 2017B GNMA MBS (in Revenue Fund) As Scheduled
POR04 1sts - 184 (30 bp svc) As Scheduled

2017CDE POR01 GNMA - 1sts (.404% Servicing) As Scheduled
POR02 GNMA - 1sts (.483% Servicing) As Scheduled
POR03 GNMA - 1sts (.5% Servicing) As Scheduled
POR04 GNMA - 1sts (.443% Servicing) As Scheduled
POR05 GNMA - 1sts (.487% Servicing) As Scheduled
POR07 1sts - 186 (30 bp svc) As Scheduled
POR08 1sts - 186 (0 bp svc) As Scheduled
POR10 GNMA - 1sts (.5% Servicing) As Scheduled
POR11 GNMA - 1sts (.50% Servicing) As Scheduled
POR12 GNMA - 1sts (.481% Servicing) As Scheduled
POR13 GNMA - 1sts (.50% Servicing) As Scheduled
POR14 GNMA - 1sts (.308% Servicing) As Scheduled

2018AB POR36 1sts - 188 (30 bp svc) As Scheduled
POR37 1sts - 188 (0 bp svc) As Scheduled
POR50 GNMA 4.00% BD0501 (Interest Out) As Scheduled
POR51 GNMA 4.50% BD0506 (part w 17CDE) As Scheduled
POR52 GNMA 4.00% BD0508 (Interest Out) As Scheduled
POR53 GNMA 4.50% BD0509 As Scheduled
POR54 GNMA 4.50% BD0510 (50% Interest Out) As Scheduled
POR55 GNMA 4.50% [Pool #] (Interest Out) As Scheduled
POR56 GNMA 4.0% AY0551 (part in from 17CDE) As Scheduled
POR57 GNMA 4.0% AY0560 (part in from 17CDE) As Scheduled
POR58 GNMA 4.50% BD0518 As Scheduled
POR59 GNMA 4.50% BD0520 As Scheduled
POR60 GNMA 4.50% BK7175 As Scheduled
POR61 GNMA 4.50% AY0551 As Scheduled
POR62 GNMA 4.50% AY0560 As Scheduled
POR63 GNMA BD0519 As Scheduled
POR64 GNMA BM9706 As Scheduled

2018C_1 POR10 GNMA 4.50% BD0529 As Scheduled
POR11 GNMA 4.50% BD0530 As Scheduled
POR12 GNMA 4.50% BD0547 (Interest Out) (FUTURE 2019) As Scheduled
POR14 GNMA 4.50% BD0538 As Scheduled
POR15 GNMA 4.50% BD0546 As Scheduled
POR16 GNMA 4.50% BD0548 (Interest Out) As Scheduled
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Loan Assumptions

Loan Loans are
Series Portfolio Originated

2018C_1 POR17 GNMA 4.50% BD0566 (Interest Out) As Scheduled
POR18 GNMA 4.50% BK7186 As Scheduled
POR19 GNMA 4.50% BK7197 As Scheduled
POR20 GNMA 4.50% BM7905 As Scheduled

2018D POR23 08A: 1sts - NQ 190 (30bps) As Scheduled
POR24 03B: 1sts - 190 (30bps) As Scheduled
POR25 12A: 1sts - 190 (30bps) As Scheduled
POR27 1sts - 190 (0bps) As Scheduled

2019ABC POR01 1sts (w/ 2nds) GNMA BD0574 As Scheduled
POR05 1sts (w/ 2nds) GNMA BK7165 As Scheduled
POR06 1sts (w/ 2nds) Future GNMAs As Scheduled
POR07 1sts (w/ 2nds) GNMA BK7166 As Scheduled
POR08 1sts (w/ 2nds) GNMA BK7167 As Scheduled
POR09 1sts (w/ 2nds) GNMA BK7173 As Scheduled

2019DE POR12 Tfd Loans - 1sts (30 bps) As Scheduled
POR14 Tfd Loans - 1sts (0.000%) As Scheduled
POR15 GNMA 4.50% BK7175 (part w 18AB) As Scheduled
POR16 GNMA 4.50% BK7186 (part w 18C) As Scheduled
POR17 GNMA 4.50% BK7197 (part w 18C) As Scheduled
POR18 GNMA 4.00% BK7176 -- Par (Non-Purp Interest Out) As Scheduled
POR19 GNMA 4.00% BK7187 -- Par (Non-Purp Interest Out) As Scheduled
POR20 GNMA 4.50% BK7193 As Scheduled
POR21 GNMA 4.50% BK7185 As Scheduled
POR22 GNMA 4.00% BD0501 (part in from 18AB) As Scheduled
POR23 GNMA 4.00% BD0508 (part in from 18AB) As Scheduled
POR24 GNMA 4.00% BD0510 (part in from 18AB) As Scheduled
POR25 GNMA 4.00% BD0518 (part in from 18AB) As Scheduled
POR26 GNMA 4.00% BD0520 (part in from 18AB) As Scheduled
POR27 GNMA 4.50% BD0547 (part in from 18C) As Scheduled
POR29 GNMA 4.50% BM9757 As Scheduled
POR30 GNMA 4.50% BK7205 As Scheduled
POR31 GNMA 4.50% BM9707 As Scheduled
POR32 GNMA 4.50% BM9740 As Scheduled
POR33 GNMA 4.50% BK7174 As Scheduled
POR34 GNMA 4.50% (Non-Purp Interest Out) As Scheduled
POR35 GNMA 3.50% BS1739 -- Par (Non-Purp Interest Out) As Scheduled
POR36 GNMA 2.50% BS1751 As Scheduled

2019FG POR04 GNMA BK7195 62.5bps As Scheduled
POR10 GNMA BK7204 62.5bps As Scheduled
POR11 GNMA BK7205 62.5bps (Part in 19DE) As Scheduled
POR12 GNMA BK7206 62.5bps As Scheduled
POR13 GNMA BM9660 48.8bps (Part out 20DEF) As Scheduled
POR14 GNMA BM9661 60.4bps (Part out 20DEF) As Scheduled
POR15 GNMA BM9662 57.8bps As Scheduled
POR16 GNMA BM9663 62.5bps (Part out 20DEF) As Scheduled
POR17 GNMA BM9673 62.5bps As Scheduled
POR19 GNMA 4.50% BK7174 (part in 19DE) As Scheduled
POR21 GNMA BS8481 25.5bps (Part out 20DEF) As Scheduled
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Loan Assumptions

Loan Loans are
Series Portfolio Originated

2019FG POR22 GNMA BS8527 50bps (Part out 20GHI) As Scheduled
POR23 GNMA BS8526 50.4bps (Part out 20GHI) As Scheduled

2019HI POR12 GNMA 4.50% BK7194 (part in from 19DE) As Scheduled
POR13 GNMA 4.50% BK7196 (part in from 19DE) As Scheduled
POR14 GNMA 4.50% BK7204 (part in from 19DE) As Scheduled
POR15 GNMA 4.50% BM9707 As Scheduled
POR16 GNMA BM9711 As Scheduled
POR17 GNMA BM9731 As Scheduled
POR18 GNMA BM9733 As Scheduled
POR19 GNMA BM9688 (Part w 2020GHI) As Scheduled
POR20 GNMA BM9729 As Scheduled
POR21 GNMA BM9741 As Scheduled
POR22 GNMA BM9732 As Scheduled
POR23 GNMA BM9730 (Part w 2020GHI) As Scheduled
POR24 GNMA BS8511 (Part out 2020GHI) As Scheduled
POR25 GNMA BS8521 (Part out 2020GHI) As Scheduled
POR26 GNMA 2.00% BS8542 As Scheduled

2019JKL POR04 GNMA BM9740 62.5bps (Part in 19DE) As Scheduled
POR05 GNMA BM9742 62.5bps As Scheduled
POR10 13B Tfd Lns: 1sts As Scheduled
POR12 GNMA BK7176 61.9bps (Part in 19DE) As Scheduled
POR13 GNMA BM9756 As Scheduled
POR14 GNMA BM9758 As Scheduled
POR15 GNMA BS1711 As Scheduled
POR17 GNMA BS1725 65.2bps As Scheduled
POR18 GNMA BS1726 34.0bps As Scheduled
POR19 GNMA BS1724 54.6bps As Scheduled
POR21 GNMA BK7187 59.5bps (Part in 19DE) As Scheduled
POR22 GNMA BS1738 62.5bps As Scheduled

2020ABC POR04 GNMA BS1739 73.2bps (Part in 19DE) As Scheduled
POR06 GNMA BS1737 64.2bps Non-Purpose As Scheduled
POR12 GNMA 4.50% BK7185 (Part in 19DE) As Scheduled
POR14 GNMA BS8434 37.5bps Non-Purpose As Scheduled
POR15 GNMA BS8435 43.2 bps Non-Purpose As Scheduled
POR16 GNMA BS8436 29 bps Non-Purpose As Scheduled
POR17 GNMA BS8449 36.9 bps Non-Purpose As Scheduled
POR18 GNMA BS8451 26.1 bps Non-Purpose As Scheduled

2020DEF POR05 GNMA 3.064% BS8495 56.4bps As Scheduled
POR08 GNMA 3.250% BS8467 25.0bps As Scheduled
POR14 GNMA 4.00% BM9660 (part in 19FG) As Scheduled
POR15 GNMA 4.50% BM9661 (part in 19FG) As Scheduled
POR16 GNMA 4.50% BM9663 (part in 19FG) As Scheduled
POR18 GNMA 3.022% BS8510 52.2bps As Scheduled
POR19 GNMA 3.255% BS8481 25.5bps (part w 19F) As Scheduled
POR20 GNMA 3.255% BS8496 25.5bps As Scheduled
POR21 20DEF / 02C Tfd Lns As Scheduled

2020GHI POR12 GNMA 4.00% BM9730 25.0bps (part w 19HI) As Scheduled
POR13 GNMA 2.5% BS8511 52.0bps (Part w 19HI) As Scheduled
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Loan Assumptions

Loan Loans are
Series Portfolio Originated

2020GHI POR14 GNMA 2.5% BS8527 50.0bps (Part w 19FG) As Scheduled
POR15 GNMA 2.5% BS8526 52.0bps (Part in 19FG) As Scheduled
POR16 GNMA 4.0% BM9688 26.5bps (Part w 19HI) As Scheduled
POR17 GNMA 2.0% BS8521 25.0bps (Part w 19HI) As Scheduled
POR18 GNMA 2.5% BS8545 25.0bps As Scheduled
POR19 GNMA 2.5% BS8544 25.0bps As Scheduled
POR20 GNMA 2.5% BS8543 25.0bps As Scheduled
POR21 GNMA 2.5% BS8558 45.6 bps As Scheduled

2021ABC POR04 GNMA BS8558 40.2bps (Part w 20ABC) As Scheduled
POR06 GNMA [       ] 37.5bps As Scheduled
POR08 GNMA [Feb] 37.5bps Non-Purpose As Scheduled
POR09 Part Out - GNMA [Feb 2021] 37.5bps As Scheduled
POR12 GNMA BS8434 (part in from 20ABC) As Scheduled
POR13 GNMA BS8435 (part in from 20ABC) As Scheduled
POR14 GNMA BS8436 (part in from 20ABC) As Scheduled
POR15 GNMA BS8449 (part in from 20ABC) As Scheduled
POR16 GNMA BS8451 (part in from 20ABC) As Scheduled
POR17 Part Out - GNMA [Mar 2021] 37.5bps As Scheduled
POR18 Part Out - GNMA CE1942 [Jun 2021] 52.2bps As Scheduled

2021DEF POR04 GNMA BS8597 45bps (Part w 20DEF) As Scheduled
POR05 GNMA [       ] 45bps As Scheduled
POR09 Zeros Out - GNMA [           ] 45bps As Scheduled
POR11 Zeros In - GNMA [           ] 45bps As Scheduled
POR12 GNMA BS8496 (part in from 20DEF) As Scheduled
POR13 GNMA BS8608 47.7bps (Part w 20DEF) As Scheduled

2021GHIJ POR04 GNMA CE1943 53.6bps (Part w 20GH) As Scheduled
POR05 GNMA [       ] 50.0bps As Scheduled
POR09 Zeros Out - GNMA [           ] 50.0bps As Scheduled
POR11 Zeros In - GNMA [           ] 50.0bps As Scheduled
POR12 GNMA BS8534 (part in from 20GH) As Scheduled
POR13 GNMA CE1955 50.5bps (Part w 20GH) As Scheduled
POR14 GNMA CE1970 48.8bps (Part w 20GH) As Scheduled

2021KLM POR04 GNMA [       ] 50bps (Part w 21ABC) As Scheduled
POR05 GNMA [       ] 50bps As Scheduled
POR06 GNMA [       ] 50bps As Scheduled
POR08 GNMA [       ] 50bps As Scheduled
POR09 Zeros Out - GNMA [           ] 50bps As Scheduled
POR11 Zeros In - GNMA [           ] 39.0bps As Scheduled

EXCESS POR05 1sts - 176 (30 bps) As Scheduled
POR06 GNMA MBS in Revenue Fund As Scheduled
POR09 FHLMC MBS in Revenue Fund As Scheduled
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Select Series For Yield Calculation

Include in
Series Description Yield Calc

2001AA 2001 Series AA No
2002A 2002 Series A No
2002B 2002 Series B No
2014A 2014 Series A No
2015A 2015 Series A No
2015B 2015 Series B No
2017A 2017 Series A No
2017B 2017 Series B No
2017CDE 2017 Series CDE No
2018AB 2018 Series AB No
2018C_1 2018 Series C No
2018D 2018 Series D No
2019ABC 2019 Series ABC No
2019DE 2019 Series DE No
2019FG 2019 Series FG No
2019HI 2019 Series HI No
2019JKL 2019 Series JKL No
2020ABC 2020 Series ABC No
2020DEF 2020 Series DEF No
2020GHI 2020 Series GHI No
2021ABC 2021 Series ABC - Closing No
2021DEF Closing Cash Flows No
2021GHIJ Closing Cash Flows No
2021KLM Preliminary Cash Flows No
EXCESS SF Surplus Acct No

Series Rate Table Override

Override Rate Tables Yes

Series Rate Table Override

Series Rate Table Override With

2001AA TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
TBL04 SIFMA+0.15%: Triggrs TBL10: Low- SIFMA+0.15%: Triggrs
TBL05 SIFMA+0.05%: Triggrs TBL11: Low- SIFMA+0.05%: Triggrs
TBL06 LIBOR: Triggers TBL12: Low- LIBOR: Triggers
TBL07 LIBOR+0.05% Swaps TBL13: Low- LIBOR+0.05% Swaps
TBL08 Reinvest Rates TBL14: Low- Reinvest Rates

2002A TBL01 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL02 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
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SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Series Rate Table Override

Series Rate Table Override With

2002A TBL03 SIFMA+0.15%: Triggrs TBL10: Low- SIFMA+0.15%: Triggrs
TBL04 SIFMA+0.05%: Triggrs TBL11: Low- SIFMA+0.05%: Triggrs
TBL05 LIBOR: Triggers TBL12: Low- LIBOR: Triggers
TBL06 LIBOR+0.05% Swaps TBL13: Low- LIBOR+0.05% Swaps
TBL07 Reinvest Rates TBL14: Low- Reinvest Rates

2002B TBL01 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL02 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
TBL03 SIFMA+0.15%: Triggrs TBL10: Low- SIFMA+0.15%: Triggrs
TBL04 SIFMA+0.05%: Triggrs TBL11: Low- SIFMA+0.05%: Triggrs
TBL05 LIBOR: Triggers TBL12: Low- LIBOR: Triggers
TBL06 LIBOR+0.05% Swaps TBL13: Low- LIBOR+0.05% Swaps
TBL07 Reinvest Rates TBL14: Low- Reinvest Rates

2014A TBL01 Reinvest Rates TBL14: Low- Reinvest Rates
2015A TBL07 Reinvest Rates TBL14: Low- Reinvest Rates
2015B TBL07 Reinvest Rates TBL14: Low- Reinvest Rates
2017A TBL01 S&P Reinvest Min TBL14: Low- Reinvest Rates
2017B TBL02 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

TBL03 Reinvest Rates TBL14: Low- Reinvest Rates
2017CDE TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates

TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
TBL04 LIBOR: Swap TBL09: Low- LIBOR: VRDO

2018AB TBL01 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL02 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
TBL03 SIFMA+0.15%: Triggrs TBL10: Low- SIFMA+0.15%: Triggrs
TBL04 SIFMA+0.05%: Triggrs TBL11: Low- SIFMA+0.05%: Triggrs
TBL05 LIBOR: Triggers TBL12: Low- LIBOR: Triggers
TBL06 LIBOR+0.05% Swaps TBL13: Low- LIBOR+0.05% Swaps
TBL07 Reinvest Rates TBL14: Low- Reinvest Rates
TBL08 LIBOR: Swap TBL09: Low- LIBOR: VRDO

2018C_1 TBL04 Reinvestment Rate TBL14: Low- Reinvest Rates
2018D TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO

TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
TBL04 SIFMA+0.15%: Triggrs TBL10: Low- SIFMA+0.15%: Triggrs
TBL05 SIFMA+0.05%: Triggrs TBL11: Low- SIFMA+0.05%: Triggrs
TBL06 LIBOR: Triggers TBL12: Low- LIBOR: Triggers
TBL07 LIBOR+0.05% Swaps TBL13: Low- LIBOR+0.05% Swaps
TBL08 Reinvest Rates TBL14: Low- Reinvest Rates

2019ABC TBL01 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
TBL02 Reinvest Rates TBL14: Low- Reinvest Rates

2019DE TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
TBL04 LIBOR: Swap TBL09: Low- LIBOR: VRDO

2019FG TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

2019HI TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO



Sep 21, 2021   9:04 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 16

SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Series Rate Table Override

Series Rate Table Override With

2019HI TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
2019JKL TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates

TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

2020ABC TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

2020DEF TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

2020GHI TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

2021ABC TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

2021DEF TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

2021GHIJ TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

2021KLM TBL01 Reinvest Rates - Expected TBL14: Low- Reinvest Rates
TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO

EXCESS TBL02 SIFMA: VRDO TBL08: Low- SIFMA: VRDO
TBL03 LIBOR: VRDO TBL09: Low- LIBOR: VRDO
TBL04 SIFMA+0.15%: Triggrs TBL10: Low- SIFMA+0.15%: Triggrs
TBL05 SIFMA+0.05%: Triggrs TBL11: Low- SIFMA+0.05%: Triggrs
TBL06 LIBOR: Triggers TBL12: Low- LIBOR: Triggers
TBL07 LIBOR+0.05% Swaps TBL13: Low- LIBOR+0.05% Swaps
TBL08 Reinvest Rates TBL14: Low- Reinvest Rates

Use Series Assumptions

Series Series Batched Assumption Loan Expense Reserve Rate Table
Assumptions Overrides Overrides Overrides

2001AA N/A Yes Yes Yes Yes
2002A N/A Yes Yes Yes Yes
2002B N/A Yes Yes Yes Yes
2014A N/A Yes Yes Yes Yes
2015A N/A Yes Yes Yes Yes
2015B N/A Yes Yes Yes Yes
2017A N/A Yes Yes Yes Yes
2017B N/A Yes Yes Yes Yes
2017CDE N/A Yes Yes Yes Yes



Sep 21, 2021   9:04 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 17

SUMMARY OF CONCLUSIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Use Series Assumptions

Series Series Batched Assumption Loan Expense Reserve Rate Table
Assumptions Overrides Overrides Overrides

2018AB N/A Yes Yes Yes Yes
2018C_1 N/A Yes Yes Yes Yes
2018D N/A Yes Yes Yes Yes
2019ABC N/A Yes Yes Yes Yes
2019DE N/A Yes Yes Yes Yes
2019FG N/A Yes Yes Yes Yes
2019HI N/A Yes Yes Yes Yes
2019JKL N/A Yes Yes Yes Yes
2020ABC N/A Yes Yes Yes Yes
2020DEF N/A Yes Yes Yes Yes
2020GHI N/A Yes Yes Yes Yes
2021ABC N/A Yes Yes Yes Yes
2021DEF N/A Yes Yes Yes Yes
2021GHIJ N/A Yes Yes Yes Yes
2021KLM N/A Yes Yes Yes Yes
EXCESS N/A Yes Yes Yes Yes

Value of Indenture Reserve Taps/Replen

Indenture Amount -
Present Value -
Date Nov  1, 2020
Rate 1.0000000%

Compounding Freq Semiannual

Value of External Distribution

Indenture Amount 94,845,881.83
Present Value 69,615,307.33
Date Nov  1, 2020
Rate 1.0000000%

Compounding Freq Semiannual
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CASHFLOW REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Expense Summary
Gross Total Total Net Intra-Series Surplus Revenue MRA Overall

Date Revenues Debt Serv Expenses Revenues Surplus Trans Dist Balance Balance Balance

Dec 31, 2020 - - - - - 7,366,738 83,764,557 7,366,738 91,131,295
May  1, 2021 39,767,422 32,129,086 6,761,904 876,431 - 68,974,808 15,966,181 5,786,622 21,752,803
Nov  1, 2021 65,206,843 36,362,744 7,001,501 21,842,598 - 24,098,291 14,212,856 3,466,079 17,678,935
May  1, 2022 73,729,659 36,058,254 7,203,373 30,468,033 - 31,506,299 13,396,290 4,883,210 18,279,500
Nov  1, 2022 78,438,182 35,437,582 7,177,825 35,822,776 - 36,551,832 12,667,233 6,702,402 19,369,635
May  1, 2023 78,914,446 36,187,286 7,354,891 35,372,269 - 35,637,717 12,401,786 8,427,782 20,829,567
Nov  1, 2023 78,998,314 35,471,189 7,564,001 35,963,124 - 36,243,534 12,121,376 9,886,194 22,007,569
May  1, 2024 77,674,977 35,553,330 7,100,478 35,021,168 - 35,184,002 11,958,541 11,408,451 23,366,992
Nov  1, 2024 75,169,672 35,370,292 6,791,923 33,007,456 - 33,264,660 11,701,338 12,760,240 24,461,578
May  1, 2025 72,381,584 34,823,261 6,780,825 30,777,498 - 30,963,053 11,515,783 13,950,801 25,466,584
Nov  1, 2025 76,198,642 34,071,070 6,673,002 35,454,570 - 35,621,646 11,348,708 21,783,137 33,131,844
May  1, 2026 66,866,688 33,747,148 6,591,828 26,527,712 - 26,784,081 11,092,339 22,987,676 34,080,015
Nov  1, 2026 64,362,129 31,499,999 6,438,131 26,423,998 - 26,574,051 10,942,286 24,862,190 35,804,476
May  1, 2027 62,093,361 31,703,834 5,629,503 24,760,024 - 24,820,155 10,882,156 26,451,507 37,333,662
Nov  1, 2027 59,703,637 32,623,826 5,032,177 22,047,634 - 22,402,094 10,527,695 26,973,970 37,501,665
May  1, 2028 57,228,429 31,078,286 4,970,059 21,180,084 - 21,321,428 10,386,351 26,748,716 37,135,067
Nov  1, 2028 55,052,123 30,552,640 4,767,207 19,732,276 - 19,945,481 10,173,145 26,192,394 36,365,540
May  1, 2029 52,899,399 30,324,154 4,697,681 17,877,563 - 18,030,755 10,019,954 25,109,531 35,129,485
Nov  1, 2029 50,994,080 32,785,942 4,552,464 13,655,675 - 13,872,988 9,802,641 23,202,373 33,005,014
May  1, 2030 48,023,257 30,572,099 4,440,467 13,010,691 - 13,171,696 9,641,637 21,191,473 30,833,110
Nov  1, 2030 46,016,757 29,635,311 4,249,175 12,132,271 - 12,211,717 9,562,192 18,773,329 28,335,521
May  1, 2031 44,537,152 30,161,570 3,657,112 10,718,470 - 11,319,125 8,961,536 18,625,677 27,587,213
Nov  1, 2031 40,995,742 28,044,567 3,239,450 9,711,724 - 10,324,099 8,349,162 18,204,546 26,553,708
May  1, 2032 38,571,515 26,928,566 3,150,935 8,492,014 - 9,217,040 7,624,136 18,241,976 25,866,111
Nov  1, 2032 35,488,431 25,062,088 3,023,384 7,402,960 - 8,184,368 6,842,728 19,217,521 26,060,250
May  1, 2033 32,982,401 23,862,142 2,946,858 6,173,402 - 6,839,868 6,176,262 19,553,789 25,730,052
Nov  1, 2033 31,602,453 23,631,088 2,817,279 5,154,085 - 5,678,767 5,651,581 18,869,181 24,520,762
May  1, 2034 30,063,657 21,849,120 2,727,926 5,486,611 - 5,811,598 5,326,594 17,072,040 22,398,634
Nov  1, 2034 28,941,476 21,395,906 2,606,119 4,939,451 - 5,324,637 4,941,408 14,782,033 19,723,442
May  1, 2035 27,870,662 21,173,449 2,508,979 4,188,234 - 4,790,691 4,338,952 11,744,971 16,083,923
Nov  1, 2035 26,816,848 22,896,546 2,387,983 1,532,319 - 1,893,266 3,978,004 5,745,434 9,723,438
May  1, 2036 25,882,861 18,489,234 2,236,689 5,156,938 - 5,532,719 3,602,224 2,271,843 5,874,067
Nov  1, 2036 25,017,000 17,361,853 2,135,300 5,519,847 - 7,334,747 1,787,324 29,572 1,816,895
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CASHFLOW REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Expense Summary
Gross Total Total Net Intra-Series Surplus Revenue MRA Overall

Date Revenues Debt Serv Expenses Revenues Surplus Trans Dist Balance Balance Balance

May  1, 2037 24,170,405 18,488,591 1,998,834 3,682,981 - 5,470,304 - - -
Nov  1, 2037 22,700,514 15,837,325 1,867,266 4,995,922 - 4,995,922 - - 0
May  1, 2038 21,752,673 13,623,508 1,736,362 6,392,803 - 6,155,101 237,702 22,758 260,460
Nov  1, 2038 25,740,628 12,982,268 1,664,290 11,094,070 - 10,857,162 474,610 4,660,353 5,134,962
May  1, 2039 20,043,516 13,160,858 1,558,179 5,324,479 - 5,322,354 476,735 4,765,514 5,242,249
Nov  1, 2039 19,548,928 12,973,047 1,490,632 5,085,249 - 5,091,015 470,969 4,542,138 5,013,106
May  1, 2040 19,165,436 12,670,551 1,380,057 5,114,828 - 4,621,543 964,254 4,158,446 5,122,700
Nov  1, 2040 18,800,087 12,527,462 1,318,222 4,954,404 - 4,471,248 1,447,410 4,512,610 5,960,020
May  1, 2041 18,103,030 12,449,973 1,204,123 4,448,934 - 3,951,879 1,944,465 5,534,892 7,479,357
Nov  1, 2041 17,538,922 11,727,638 1,141,941 4,669,343 - 4,192,851 2,420,957 7,093,649 9,514,606
May  1, 2042 17,219,630 11,168,060 1,029,170 5,022,400 - 4,534,210 2,909,148 9,003,035 11,912,183
Nov  1, 2042 16,956,672 11,172,332 979,339 4,805,000 - 4,335,083 3,379,065 10,723,984 14,103,049
May  1, 2043 16,695,160 10,475,047 877,067 5,343,047 - 3,940,621 4,781,490 12,525,344 17,306,834
Nov  1, 2043 16,443,020 10,448,811 833,938 5,160,270 - 3,849,694 6,092,067 14,183,255 20,275,322
May  1, 2044 16,168,665 10,236,038 737,787 5,194,840 - 3,882,617 7,404,290 15,865,300 23,269,590
Nov  1, 2044 15,899,097 8,659,866 689,594 6,549,637 - 5,256,666 8,697,261 18,960,964 27,658,225
May  1, 2045 15,638,518 7,073,253 600,603 7,964,662 - 6,671,793 9,990,130 24,222,805 34,212,935
Nov  1, 2045 15,346,334 7,024,795 570,330 7,751,209 - 6,475,367 11,265,972 28,969,226 40,235,198
May  1, 2046 15,109,147 6,972,249 494,983 7,641,915 - 6,368,184 12,539,702 33,615,709 46,155,412
Nov  1, 2046 19,099,651 6,894,224 460,367 11,745,060 - 10,486,457 13,798,305 42,397,720 56,196,025
May  1, 2047 14,637,135 6,835,965 387,672 7,413,498 - 6,158,968 15,052,836 46,855,085 61,907,921
Nov  1, 2047 14,229,849 6,762,850 349,086 7,117,913 - 5,896,543 16,274,205 51,149,827 67,424,032
May  1, 2048 13,770,530 5,180,234 278,951 8,311,345 - 7,075,387 17,510,163 56,734,804 74,244,968
Nov  1, 2048 13,057,790 3,452,081 242,871 9,362,838 - 8,149,169 18,723,833 63,227,812 81,951,644
May  1, 2049 11,760,796 3,279,486 198,397 8,282,913 - 7,066,967 19,929,779 68,538,067 88,467,845
Nov  1, 2049 10,336,510 3,046,697 173,945 7,115,869 - 6,008,908 21,036,739 74,267,262 95,304,000
May  1, 2050 8,347,282 2,963,163 139,895 5,244,224 - 4,156,927 22,114,035 77,708,264 99,822,300
Nov  1, 2050 7,122,643 2,947,134 121,287 4,054,222 - 2,920,760 23,247,498 79,927,602 103,175,100
May  1, 2051 4,295,255 8,216,095 91,696 (4,012,536) - 5,277,842 13,957,120 84,810,632 98,767,752
Nov  1, 2051 1,690,078 6,191,254 30,295 (4,531,471) - 9,305,669 120,000 - 120,000
May  1, 2052 37,304 - - 37,304 - 47,304 110,000 - 110,000
Nov  1, 2052 2,588 - - 2,588 - 2,588 110,000 - 110,000
May  1, 2053 2,506 - - 2,506 - 2,506 110,000 - 110,000
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CASHFLOW REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Expense Summary
Gross Total Total Net Intra-Series Surplus Revenue MRA Overall

Date Revenues Debt Serv Expenses Revenues Surplus Trans Dist Balance Balance Balance

Nov  1, 2053 2,456 - - 2,456 - 2,456 110,000 - 110,000
May  1, 2054 2,379 - - 2,379 - 2,379 110,000 - 110,000
Nov  1, 2054 2,333 - - 2,333 - 2,333 110,000 - 110,000
May  1, 2055 1,386 - - 1,386 - 111,386 - - -
Nov  1, 2055 449 - - 449 - 449 - - -
May  1, 2056 430 - - 430 - 430 - - -

2,139,929,534 1,222,284,319 179,863,607 737,781,608 0 829,916,992
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Assets Liabilities
Res/Acq Loan Short-Term MRA Ind Red Total Parity Bond Other Total Asset

Date Valuation Valuation Valuation Valuation Fund Val Assets Assets Value Liabilities Liabilities Coverage

Dec 31, 2020 39,271,666 1,077,889,367 83,764,557 7,366,738 - 1,208,292,328 1,208,292,328 1,166,385,699 - 1,166,385,699 41,906,629
May  1, 2021 37,963,194 1,176,000,715 78,220,825 5,786,622 - 1,297,971,356 1,297,971,356 1,264,768,107 - 1,264,768,107 33,203,249
Nov  1, 2021 29,392,717 1,356,999,098 44,412,894 3,466,079 - 1,434,270,789 1,434,270,789 1,400,254,695 - 1,400,254,695 34,016,093
May  1, 2022 29,045,092 1,432,233,733 43,702,124 4,883,210 - 1,509,864,158 1,509,864,158 1,474,847,572 - 1,474,847,572 35,016,586
Nov  1, 2022 27,577,092 1,380,734,451 42,732,927 6,702,402 - 1,457,746,872 1,457,746,872 1,419,289,763 - 1,419,289,763 38,457,109
May  1, 2023 27,211,467 1,326,634,482 38,745,920 8,427,782 - 1,401,019,651 1,401,019,651 1,359,514,307 - 1,359,514,307 41,505,344
Nov  1, 2023 26,886,967 1,271,407,985 35,655,188 9,886,194 - 1,343,836,333 1,343,836,333 1,299,695,647 - 1,299,695,647 44,140,686
May  1, 2024 26,605,287 1,216,557,949 33,097,533 11,408,451 - 1,287,669,220 1,287,669,220 1,241,342,256 - 1,241,342,256 46,326,964
Nov  1, 2024 26,319,612 1,163,268,466 30,418,919 12,760,240 - 1,232,767,237 1,232,767,237 1,184,511,023 - 1,184,511,023 48,256,214
May  1, 2025 26,056,837 1,111,787,849 27,868,955 13,950,801 - 1,179,664,442 1,179,664,442 1,129,664,173 - 1,129,664,173 50,000,269
Nov  1, 2025 19,312,991 1,062,054,882 25,357,425 21,783,137 - 1,128,508,434 1,128,508,434 1,076,746,082 - 1,076,746,082 51,762,352
May  1, 2026 19,110,341 1,014,016,421 22,569,633 22,987,676 - 1,078,684,072 1,078,684,072 1,025,631,305 - 1,025,631,305 53,052,767
Nov  1, 2026 18,921,168 967,613,943 20,566,312 24,862,190 - 1,031,963,614 1,031,963,614 977,454,565 - 977,454,565 54,509,048
May  1, 2027 18,686,068 922,796,171 18,250,551 26,451,507 - 986,184,297 986,184,297 930,590,751 - 930,590,751 55,593,546
Nov  1, 2027 18,451,468 879,593,431 16,374,444 26,973,970 - 941,393,313 941,393,313 884,974,915 - 884,974,915 56,418,398
May  1, 2028 18,284,543 838,015,220 16,014,313 26,748,716 - 899,062,792 899,062,792 841,767,259 - 841,767,259 57,295,533
Nov  1, 2028 18,118,968 797,873,919 15,605,986 26,192,394 - 857,791,268 857,791,268 799,568,140 - 799,568,140 58,223,128
May  1, 2029 17,957,118 759,160,793 15,233,052 25,109,531 - 817,460,495 817,460,495 758,403,059 - 758,403,059 59,057,436
Nov  1, 2029 17,652,365 721,810,726 14,458,842 23,202,373 - 777,124,308 777,124,308 717,232,658 - 717,232,658 59,891,649
May  1, 2030 17,394,965 686,710,842 14,333,063 21,191,473 - 739,630,343 739,630,343 678,957,718 - 678,957,718 60,672,625
Nov  1, 2030 17,139,340 652,994,721 14,003,599 18,773,329 - 702,910,989 702,910,989 641,429,150 - 641,429,150 61,481,839
May  1, 2031 15,191,790 621,847,040 13,077,075 18,625,677 - 668,741,583 668,741,583 606,609,243 - 606,609,243 62,132,340
Nov  1, 2031 14,956,115 591,982,865 12,174,334 18,204,546 - 637,317,861 637,317,861 574,363,683 - 574,363,683 62,954,178
May  1, 2032 14,720,965 563,999,887 11,542,379 18,241,976 - 608,505,207 608,505,207 544,952,336 - 544,952,336 63,552,871
Nov  1, 2032 14,485,190 538,594,352 10,467,533 19,217,521 - 582,764,596 582,764,596 518,754,122 - 518,754,122 64,010,474
May  1, 2033 14,238,915 515,234,339 9,036,644 19,553,789 - 558,063,688 558,063,688 493,370,936 - 493,370,936 64,692,752
Nov  1, 2033 13,994,090 492,822,734 8,060,962 18,869,181 - 533,746,967 533,746,967 468,607,123 - 468,607,123 65,139,844
May  1, 2034 13,725,515 471,559,475 8,091,044 17,072,040 - 510,448,073 510,448,073 444,757,090 - 444,757,090 65,690,983
Nov  1, 2034 13,431,065 451,067,848 7,643,854 14,782,033 - 486,924,801 486,924,801 420,655,262 - 420,655,262 66,269,539
May  1, 2035 13,135,615 431,275,283 7,536,252 11,744,971 - 463,692,122 463,692,122 396,831,076 - 396,831,076 66,861,045
Nov  1, 2035 12,839,890 412,189,093 7,301,666 5,745,434 - 438,076,083 438,076,083 370,578,991 - 370,578,991 67,497,092
May  1, 2036 12,543,490 393,696,520 7,803,831 2,271,843 - 416,315,684 416,315,684 348,098,471 - 348,098,471 68,217,213
Nov  1, 2036 12,246,565 375,750,395 6,159,476 29,572 - 394,186,008 394,186,008 325,179,004 - 325,179,004 69,007,004
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Assets Liabilities
Res/Acq Loan Short-Term MRA Ind Red Total Parity Bond Other Total Asset

Date Valuation Valuation Valuation Valuation Fund Val Assets Assets Value Liabilities Liabilities Coverage

May  1, 2037 10,482,331 358,317,135 2,321,529 - - 371,120,996 371,120,996 301,330,085 - 301,330,085 69,790,911
Nov  1, 2037 9,750,571 341,899,200 2,015,055 - - 353,664,827 353,664,827 282,991,226 - 282,991,226 70,673,601
May  1, 2038 9,651,709 326,020,387 2,738,075 22,758 - 338,432,930 338,432,930 266,846,950 - 266,846,950 71,585,980
Nov  1, 2038 4,913,175 310,531,838 2,955,585 4,660,353 - 323,060,950 323,060,950 250,551,793 - 250,551,793 72,509,157
May  1, 2039 4,844,825 295,748,825 2,412,252 4,765,514 - 307,771,417 307,771,417 234,320,302 - 234,320,302 73,451,115
Nov  1, 2039 4,777,700 281,205,729 2,457,681 4,542,138 - 292,983,248 292,983,248 218,577,039 - 218,577,039 74,406,209
May  1, 2040 4,708,375 266,800,026 2,958,594 4,158,446 - 278,625,441 278,625,441 203,211,577 - 203,211,577 75,413,864
Nov  1, 2040 4,632,275 252,525,184 2,596,148 4,512,610 - 264,266,218 264,266,218 187,838,495 - 187,838,495 76,427,722
May  1, 2041 4,613,900 238,640,057 2,817,117 5,534,892 - 251,605,966 251,605,966 174,107,389 - 174,107,389 77,498,577
Nov  1, 2041 4,605,500 225,074,067 3,313,494 7,093,649 - 240,086,710 240,086,710 161,527,862 - 161,527,862 78,558,848
May  1, 2042 4,605,500 211,588,888 3,819,364 9,003,035 - 229,016,787 229,016,787 149,369,529 - 149,369,529 79,647,258
Nov  1, 2042 4,605,500 198,140,871 4,306,387 10,723,984 - 217,776,743 217,776,743 137,072,012 - 137,072,012 80,704,731
May  1, 2043 4,605,500 184,726,772 5,886,941 12,525,344 - 207,744,557 207,744,557 125,964,946 - 125,964,946 81,779,611
Nov  1, 2043 4,605,500 171,345,388 7,217,212 14,183,255 - 197,351,354 197,351,354 114,542,972 - 114,542,972 82,808,382
May  1, 2044 4,605,500 158,017,872 8,577,691 15,865,300 - 187,066,363 187,066,363 103,220,743 - 103,220,743 83,845,620
Nov  1, 2044 4,605,500 144,739,339 9,869,391 18,960,964 - 178,175,194 178,175,194 93,327,918 - 93,327,918 84,847,276
May  1, 2045 4,605,500 131,499,163 10,790,606 24,222,805 - 171,118,074 171,118,074 85,274,166 - 85,274,166 85,843,908
Nov  1, 2045 4,605,500 118,335,909 12,098,500 28,969,226 - 164,009,135 164,009,135 77,229,163 - 77,229,163 86,779,972
May  1, 2046 4,605,500 105,191,866 13,404,928 33,615,709 - 156,818,003 156,818,003 69,132,593 - 69,132,593 87,685,410
Nov  1, 2046 380,000 92,053,827 14,708,229 42,397,720 - 149,539,776 149,539,776 61,009,149 - 61,009,149 88,530,627
May  1, 2047 380,000 78,919,618 16,038,954 46,855,085 - 142,193,657 142,193,657 52,853,532 - 52,853,532 89,340,125
Nov  1, 2047 380,000 65,979,507 17,258,198 51,149,827 - 134,767,532 134,767,532 44,673,032 - 44,673,032 90,094,500
May  1, 2048 380,000 53,286,033 18,386,484 56,734,804 - 128,787,321 128,787,321 37,973,646 - 37,973,646 90,813,675
Nov  1, 2048 380,000 41,095,697 19,601,494 63,227,812 - 124,305,002 124,305,002 32,829,938 - 32,829,938 91,475,064
May  1, 2049 380,000 30,012,281 20,815,178 68,538,067 - 119,745,527 119,745,527 27,666,837 - 27,666,837 92,078,690
Nov  1, 2049 380,000 20,195,027 21,230,979 74,267,262 - 116,073,268 116,073,268 23,429,273 - 23,429,273 92,643,995
May  1, 2050 360,000 12,247,380 22,302,932 77,708,264 - 112,618,577 112,618,577 19,442,177 - 19,442,177 93,176,400
Nov  1, 2050 - 5,772,856 23,436,315 79,927,602 - 109,136,773 109,136,773 15,430,476 - 15,430,476 93,706,297
May  1, 2051 - 1,671,872 14,075,986 84,810,632 - 100,558,490 100,558,490 6,321,374 - 6,321,374 94,237,116
Nov  1, 2051 - 44,761 139,980 - - 184,741 184,741 - - - 184,741
May  1, 2052 - 8,610 129,980 - - 138,590 138,590 - - - 138,590
Nov  1, 2052 - 7,075 129,980 - - 137,055 137,055 - - - 137,055
May  1, 2053 - 5,583 129,980 - - 135,563 135,563 - - - 135,563
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Assets Liabilities
Res/Acq Loan Short-Term MRA Ind Red Total Parity Bond Other Total Asset

Date Valuation Valuation Valuation Valuation Fund Val Assets Assets Value Liabilities Liabilities Coverage

Nov  1, 2053 - 4,132 129,980 - - 134,112 134,112 - - - 134,112
May  1, 2054 - 2,720 129,980 - - 132,700 132,700 - - - 132,700
Nov  1, 2054 - 1,346 129,980 - - 131,326 131,326 - - - 131,326
May  1, 2055 - 589 19,980 - - 20,569 20,569 - - - 20,569
Nov  1, 2055 - 287 19,980 - - 20,267 20,267 - - - 20,267
May  1, 2056 - - 19,980 - - 19,980 19,980 - - - 19,980
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Date Parity

Dec 31, 2020 103.593
May  1, 2021 102.625
Nov  1, 2021 102.429
May  1, 2022 102.374
Nov  1, 2022 102.710
May  1, 2023 103.053
Nov  1, 2023 103.396
May  1, 2024 103.732
Nov  1, 2024 104.074
May  1, 2025 104.426
Nov  1, 2025 104.807
May  1, 2026 105.173
Nov  1, 2026 105.577
May  1, 2027 105.974
Nov  1, 2027 106.375
May  1, 2028 106.807
Nov  1, 2028 107.282
May  1, 2029 107.787
Nov  1, 2029 108.350
May  1, 2030 108.936
Nov  1, 2030 109.585
May  1, 2031 110.243
Nov  1, 2031 110.961
May  1, 2032 111.662
Nov  1, 2032 112.339
May  1, 2033 113.112
Nov  1, 2033 113.901
May  1, 2034 114.770
Nov  1, 2034 115.754
May  1, 2035 116.849
Nov  1, 2035 118.214
May  1, 2036 119.597
Nov  1, 2036 121.221
May  1, 2037 123.161
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Date Parity

Nov  1, 2037 124.974
May  1, 2038 126.827
Nov  1, 2038 128.940
May  1, 2039 131.346
Nov  1, 2039 134.041
May  1, 2040 137.111
Nov  1, 2040 140.688
May  1, 2041 144.512
Nov  1, 2041 148.635
May  1, 2042 153.322
Nov  1, 2042 158.878
May  1, 2043 164.923
Nov  1, 2043 172.295
May  1, 2044 181.229
Nov  1, 2044 190.913
May  1, 2045 200.668
Nov  1, 2045 212.367
May  1, 2046 226.837
Nov  1, 2046 245.110
May  1, 2047 269.033
Nov  1, 2047 301.675
May  1, 2048 339.149
Nov  1, 2048 378.633
May  1, 2049 432.812
Nov  1, 2049 495.420
May  1, 2050 579.249
Nov  1, 2050 707.281
May  1, 2051 1,590.770
Nov  1, 2051 -
May  1, 2052 -
Nov  1, 2052 -
May  1, 2053 -
Nov  1, 2053 -
May  1, 2054 -
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BALANCE/PARITY REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Date Parity

Nov  1, 2054 -
May  1, 2055 -
Nov  1, 2055 -
May  1, 2056 -
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REVENUE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Loan Acquisition Reserve Short Term Other Gross
Date Revenues Revenues Revenues Interest Revenues Revenues

Jan 30, 2021 8,914,605 - - - - 8,914,605
May  1, 2021 28,584,346 33,773 1,618,739 65,791 550,168 30,852,817
Nov  1, 2021 63,992,383 1,992 1,112,596 99,872 - 65,206,843
May  1, 2022 72,802,450 3,200 847,923 76,086 - 73,729,659
Nov  1, 2022 76,396,128 - 1,964,002 78,052 - 78,438,182
May  1, 2023 78,020,547 - 818,140 75,759 - 78,914,446
Nov  1, 2023 78,152,766 - 771,815 73,733 - 78,998,314
May  1, 2024 76,785,492 - 734,926 154,559 - 77,674,977
Nov  1, 2024 74,256,556 - 741,398 171,718 - 75,169,672
May  1, 2025 71,510,493 - 712,320 158,771 - 72,381,584
Nov  1, 2025 68,856,873 - 7,190,094 151,675 - 76,198,642
May  1, 2026 66,286,631 - 440,603 139,454 - 66,866,688
Nov  1, 2026 63,804,079 - 425,993 132,057 - 64,362,129
May  1, 2027 61,401,043 - 485,310 207,008 - 62,093,361
Nov  1, 2027 58,995,157 - 492,510 215,970 - 59,703,637
May  1, 2028 56,610,248 - 420,526 197,655 - 57,228,429
Nov  1, 2028 54,439,986 - 417,916 194,221 - 55,052,123
May  1, 2029 52,304,220 - 410,394 184,784 - 52,899,399
Nov  1, 2029 50,258,849 - 552,625 182,606 - 50,994,080
May  1, 2030 47,355,698 - 499,383 168,177 - 48,023,257
Nov  1, 2030 45,354,688 - 495,345 166,724 - 46,016,757
May  1, 2031 42,199,422 - 2,142,113 195,616 - 44,537,152
Nov  1, 2031 40,369,753 - 429,227 196,761 - 40,995,742
May  1, 2032 37,966,272 - 424,345 180,898 - 38,571,515
Nov  1, 2032 34,904,071 - 412,478 171,883 - 35,488,431
May  1, 2033 32,414,142 - 412,228 156,031 - 32,982,401
Nov  1, 2033 31,047,414 - 410,546 144,493 - 31,602,453
May  1, 2034 29,500,308 - 430,750 132,598 - 30,063,657
Nov  1, 2034 28,352,604 - 456,178 132,695 - 28,941,476
May  1, 2035 27,292,158 - 453,327 125,177 - 27,870,662
Nov  1, 2035 26,239,016 - 452,907 124,925 - 26,816,848
May  1, 2036 25,312,953 - 450,273 119,634 - 25,882,861
Nov  1, 2036 24,445,661 - 448,862 122,477 - 25,017,000
May  1, 2037 23,623,383 - 443,631 103,391 - 24,170,405
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REVENUE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Loan Acquisition Reserve Short Term Other Gross
Date Revenues Revenues Revenues Interest Revenues Revenues

Nov  1, 2037 22,312,982 - 315,216 72,316 - 22,700,514
May  1, 2038 21,498,197 - 188,464 66,011 - 21,752,673
Nov  1, 2038 20,841,525 - 4,834,113 64,990 - 25,740,628
May  1, 2039 19,878,568 - 102,768 62,181 - 20,043,516
Nov  1, 2039 19,389,568 - 101,060 58,300 - 19,548,928
May  1, 2040 19,005,595 - 102,783 57,058 - 19,165,436
Nov  1, 2040 18,630,322 - 109,074 60,691 - 18,800,087
May  1, 2041 17,999,903 - 50,810 52,317 - 18,103,030
Nov  1, 2041 17,446,668 - 40,699 51,556 - 17,538,922
May  1, 2042 17,135,067 - 32,239 52,324 - 17,219,630
Nov  1, 2042 16,867,774 - 32,239 56,659 - 16,956,672
May  1, 2043 16,604,226 - 32,239 58,695 - 16,695,160
Nov  1, 2043 16,342,350 - 32,239 68,432 - 16,443,020
May  1, 2044 16,059,940 - 32,239 76,487 - 16,168,665
Nov  1, 2044 15,783,443 - 32,239 83,415 - 15,899,097
May  1, 2045 15,518,241 - 32,239 88,039 - 15,638,518
Nov  1, 2045 15,215,278 - 32,239 98,817 - 15,346,334
May  1, 2046 14,970,975 - 32,239 105,933 - 15,109,147
Nov  1, 2046 14,739,869 - 4,242,949 116,833 - 19,099,651
May  1, 2047 14,510,846 - 2,660 123,628 - 14,637,135
Nov  1, 2047 14,092,304 - 2,660 134,885 - 14,229,849
May  1, 2048 13,626,359 - 2,660 141,511 - 13,770,530
Nov  1, 2048 12,910,699 - 2,660 144,432 - 13,057,790
May  1, 2049 11,607,777 - 2,660 150,359 - 11,760,796
Nov  1, 2049 10,172,502 - 2,660 161,348 - 10,336,510
May  1, 2050 8,165,990 - 22,730 158,562 - 8,347,282
Nov  1, 2050 6,592,080 - 362,100 168,463 - 7,122,643
May  1, 2051 4,146,999 - - 148,256 - 4,295,255
Nov  1, 2051 1,635,352 - - 54,726 - 1,690,078
May  1, 2052 36,372 - - 933 - 37,304
Nov  1, 2052 1,658 - - 930 - 2,588
May  1, 2053 1,591 - - 915 - 2,506
Nov  1, 2053 1,526 - - 930 - 2,456
May  1, 2054 1,464 - - 915 - 2,379
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REVENUE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Loan Acquisition Reserve Short Term Other Gross
Date Revenues Revenues Revenues Interest Revenues Revenues

Nov  1, 2054 1,403 - - 930 - 2,333
May  1, 2055 767 - - 619 - 1,386
Nov  1, 2055 306 - - 143 - 449
May  1, 2056 288 - - 142 - 430

2,092,497,171 38,965 39,298,291 7,544,939 550,168 2,139,929,534
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SURPLUS DISTRIBUTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Distribution of Surpluses
Res. Taps Redemption MRA Surplus to Other Total Surplus

Date Dis (-Rec) Dis (-Rec) Dis (-Rec) Issuer Series Dist

Dec 31, 2020 - - 7,366,738 - - 7,366,738
May  1, 2021 - 70,142,237 (1,167,429) - - 68,974,808
Nov  1, 2021 - 26,063,805 (1,965,515) - - 24,098,291
May  1, 2022 - 29,837,918 1,668,380 - - 31,506,299
Nov  1, 2022 - 34,737,669 1,814,164 - - 36,551,832
May  1, 2023 - 33,918,897 1,718,820 - - 35,637,717
Nov  1, 2023 - 34,793,338 1,450,196 - - 36,243,534
May  1, 2024 - 33,683,571 1,500,432 - - 35,184,002
Nov  1, 2024 - 31,944,823 1,319,838 - - 33,264,660
May  1, 2025 - 29,807,441 1,155,612 - - 30,963,053
Nov  1, 2025 - 27,828,636 7,793,009 - - 35,621,646
May  1, 2026 - 25,638,354 1,145,727 - - 26,784,081
Nov  1, 2026 - 24,763,472 1,810,579 - - 26,574,051
May  1, 2027 - 23,343,184 1,476,971 - - 24,820,155
Nov  1, 2027 - 22,024,190 377,905 - - 22,402,094
May  1, 2028 - 21,693,869 (372,441) - - 21,321,428
Nov  1, 2028 - 20,648,997 (703,516) - - 19,945,481
May  1, 2029 - 19,255,339 (1,224,585) - - 18,030,755
Nov  1, 2029 - 15,918,504 (2,045,516) - - 13,872,988
May  1, 2030 - 15,310,165 (2,138,469) - - 13,171,696
Nov  1, 2030 - 14,748,549 (2,536,833) - - 12,211,717
May  1, 2031 - 11,604,039 (284,914) - - 11,319,125
Nov  1, 2031 - 10,885,193 (561,094) - - 10,324,099
May  1, 2032 - 9,314,417 (97,378) - - 9,217,040
Nov  1, 2032 - 7,344,776 839,592 - - 8,184,368
May  1, 2033 - 6,643,763 196,104 - - 6,839,868
Nov  1, 2033 - 6,507,812 (829,045) - - 5,678,767
May  1, 2034 - 7,745,102 (1,933,504) - - 5,811,598
Nov  1, 2034 - 7,739,824 (2,415,187) - - 5,324,637
May  1, 2035 - 7,934,040 (3,143,349) - - 4,790,691
Nov  1, 2035 - 7,978,448 (6,085,181) - - 1,893,266
May  1, 2036 - 9,048,465 (3,515,746) - - 5,532,719
Nov  1, 2036 - 9,595,012 (2,260,265) - - 7,334,747
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SURPLUS DISTRIBUTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Distribution of Surpluses
Res. Taps Redemption MRA Surplus to Other Total Surplus

Date Dis (-Rec) Dis (-Rec) Dis (-Rec) Issuer Series Dist

May  1, 2037 (1,468,084) 6,968,296 (29,907) - - 5,470,304
Nov  1, 2037 (529,760) 5,527,385 (1,703) - - 4,995,922
May  1, 2038 (5,712) 6,139,594 21,219 - - 6,155,101
Nov  1, 2038 - 6,225,759 4,631,403 - - 10,857,162
May  1, 2039 - 5,256,033 66,321 - - 5,322,354
Nov  1, 2039 - 5,354,458 (263,443) - - 5,091,015
May  1, 2040 - 5,043,090 (421,547) - - 4,621,543
Nov  1, 2040 - 4,152,480 318,768 - - 4,471,248
May  1, 2041 - 2,970,020 981,859 - - 3,951,879
Nov  1, 2041 - 2,684,411 1,508,440 - - 4,192,851
May  1, 2042 - 2,686,013 1,848,197 - - 4,534,210
Nov  1, 2042 - 2,689,623 1,645,460 - - 4,335,083
May  1, 2043 - 2,225,194 1,715,427 - - 3,940,621
Nov  1, 2043 - 2,291,668 1,558,025 - - 3,849,694
May  1, 2044 - 2,310,485 1,572,132 - - 3,882,617
Nov  1, 2044 - 2,286,555 2,970,111 - - 5,256,666
May  1, 2045 - 1,557,097 5,114,695 - - 6,671,793
Nov  1, 2045 - 1,917,055 4,558,312 - - 6,475,367
May  1, 2046 - 1,939,268 4,428,916 - - 6,368,184
Nov  1, 2046 - 1,973,142 8,513,315 - - 10,486,457
May  1, 2047 - 2,011,811 4,147,156 - - 6,158,968
Nov  1, 2047 - 1,948,374 3,948,169 - - 5,896,543
May  1, 2048 - 1,861,713 5,213,674 - - 7,075,387
Nov  1, 2048 - 2,075,049 6,074,120 - - 8,149,169
May  1, 2049 - 2,210,840 4,856,128 - - 7,066,967
Nov  1, 2049 - 776,404 5,232,504 - - 6,008,908
May  1, 2050 - 1,241,753 2,915,174 - - 4,156,927
Nov  1, 2050 - 1,256,621 1,664,139 - - 2,920,760
May  1, 2051 - 974,152 4,303,690 - - 5,277,842
Nov  1, 2051 - 83,608 9,222,061 - - 9,305,669
May  1, 2052 - - 47,304 - - 47,304
Nov  1, 2052 - - 2,588 - - 2,588
May  1, 2053 - - 2,506 - - 2,506
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SURPLUS DISTRIBUTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Distribution of Surpluses
Res. Taps Redemption MRA Surplus to Other Total Surplus

Date Dis (-Rec) Dis (-Rec) Dis (-Rec) Issuer Series Dist

Nov  1, 2053 - - 2,456 - - 2,456
May  1, 2054 - - 2,379 - - 2,379
Nov  1, 2054 - - 2,333 - - 2,333
May  1, 2055 - - 111,386 - - 111,386
Nov  1, 2055 - - 449 - - 449
May  1, 2056 - - 430 - - 430

(2,003,556) 745,081,799 86,838,749 0 0 829,916,992
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MRA BALANCE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Series Total
Interest on Total Series Send to Send to Net Issuer Indenture MRA

Date MRA Balance Deposits Series (TAP) Series (RED) Deposits Dis (-Rec) Expenses Balance

Dec 31, 2020 - 7,366,738 - - 7,366,738 - - 7,366,738
May  1, 2021 4,552 1,060,415 2,227,844 - (1,162,877) - 417,239 5,786,622
Nov  1, 2021 5,362 880,817 2,846,332 - (1,960,153) - 360,391 3,466,079
May  1, 2022 3,450 1,861,014 192,634 - 1,671,831 - 254,700 4,883,210
Nov  1, 2022 5,029 1,823,140 8,976 - 1,819,193 - - 6,702,402
May  1, 2023 6,560 1,750,824 32,004 - 1,725,380 - - 8,427,782
Nov  1, 2023 8,216 1,687,222 237,026 - 1,458,412 - - 9,886,194
May  1, 2024 21,825 1,635,178 134,746 - 1,522,257 - - 11,408,451
Nov  1, 2024 31,952 1,582,358 262,521 - 1,351,790 - - 12,760,240
May  1, 2025 34,948 1,527,894 372,282 - 1,190,561 - - 13,950,801
Nov  1, 2025 39,326 8,554,119 761,110 - 7,832,336 - - 21,783,137
May  1, 2026 58,813 2,428,237 1,282,510 - 1,204,540 - - 22,987,676
Nov  1, 2026 63,935 2,396,202 585,622 - 1,874,514 - - 24,862,190
May  1, 2027 112,346 2,298,372 821,401 - 1,589,317 - - 26,451,507
Nov  1, 2027 144,558 2,202,514 1,824,610 - 522,463 - - 26,973,970
May  1, 2028 147,187 2,969,602 3,342,043 - (225,254) - - 26,748,716
Nov  1, 2028 147,194 2,852,124 3,555,640 - (556,322) - - 26,192,394
May  1, 2029 141,721 2,711,435 3,936,019 - (1,082,863) - - 25,109,531
Nov  1, 2029 138,358 2,601,290 4,646,806 - (1,907,158) - - 23,202,373
May  1, 2030 127,569 3,237,338 5,375,807 - (2,010,900) - - 21,191,473
Nov  1, 2030 118,689 3,063,425 5,600,258 - (2,418,144) - - 18,773,329
May  1, 2031 137,261 4,919,717 5,204,631 - (147,653) - - 18,625,677
Nov  1, 2031 139,964 2,997,254 3,558,349 - (421,131) - - 18,204,546
May  1, 2032 134,807 2,830,964 2,928,342 - 37,430 - - 18,241,976
Nov  1, 2032 135,954 2,647,063 1,807,471 - 975,546 - - 19,217,521
May  1, 2033 140,164 2,501,715 2,305,611 - 336,268 - - 19,553,789
Nov  1, 2033 144,437 2,207,321 3,036,365 - (684,608) - - 18,869,181
May  1, 2034 136,362 1,859,879 3,793,383 - (1,797,142) - - 17,072,040
Nov  1, 2034 125,181 1,587,242 4,002,430 - (2,290,006) - - 14,782,033
May  1, 2035 106,287 1,254,569 4,397,919 - (3,037,062) - - 11,744,971
Nov  1, 2035 85,644 917,065 7,002,247 - (5,999,538) - - 5,745,434
May  1, 2036 42,155 762,836 4,278,582 - (3,473,591) - - 2,271,843
Nov  1, 2036 17,994 720,916 2,981,182 - (2,242,271) - - 29,572
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MRA BALANCE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Series Total
Interest on Total Series Send to Send to Net Issuer Indenture MRA

Date MRA Balance Deposits Series (TAP) Series (RED) Deposits Dis (-Rec) Expenses Balance

May  1, 2037 336 1,733,185 1,763,092 - (29,572) - - -
Nov  1, 2037 1,703 2,115,215 2,116,917 - - - - -
May  1, 2038 1,539 3,555,071 3,533,852 - 22,758 - - 22,758
Nov  1, 2038 6,192 6,445,738 1,814,335 - 4,637,595 - - 4,660,353
May  1, 2039 38,841 2,262,226 2,195,905 - 105,162 - - 4,765,514
Nov  1, 2039 40,066 2,202,989 2,466,432 - (223,377) - - 4,542,138
May  1, 2040 37,855 2,153,753 2,575,300 - (383,692) - - 4,158,446
Nov  1, 2040 35,397 3,008,385 2,689,618 - 354,164 - - 4,512,610
May  1, 2041 40,423 3,797,033 2,815,173 - 1,022,282 - - 5,534,892
Nov  1, 2041 50,317 3,784,120 2,275,680 - 1,558,757 - - 7,093,649
May  1, 2042 61,189 4,129,184 2,280,988 - 1,909,386 - - 9,003,035
Nov  1, 2042 75,490 4,049,496 2,404,036 - 1,720,950 - - 10,723,984
May  1, 2043 85,933 3,971,514 2,256,087 - 1,801,360 - - 12,525,344
Nov  1, 2043 99,885 3,893,423 2,335,398 - 1,657,911 - - 14,183,255
May  1, 2044 109,913 3,794,560 2,222,427 - 1,682,045 - - 15,865,300
Nov  1, 2044 125,553 4,719,536 1,749,424 - 3,095,664 - - 18,960,964
May  1, 2045 147,146 6,291,253 1,176,558 - 5,261,841 - - 24,222,805
Nov  1, 2045 188,109 5,795,200 1,236,888 - 4,746,421 - - 28,969,226
May  1, 2046 217,567 5,682,771 1,253,855 - 4,646,483 - - 33,615,709
Nov  1, 2046 268,696 9,793,005 1,279,690 - 8,782,010 - - 42,397,720
May  1, 2047 310,209 5,453,189 1,306,033 - 4,457,366 - - 46,855,085
Nov  1, 2047 346,573 5,295,866 1,347,698 - 4,294,742 - - 51,149,827
May  1, 2048 371,304 5,997,154 783,480 - 5,584,978 - - 56,734,804
Nov  1, 2048 418,888 6,503,383 429,264 - 6,493,008 - - 63,227,812
May  1, 2049 454,127 5,290,809 434,681 - 5,310,255 - - 68,538,067
Nov  1, 2049 496,691 5,661,107 428,603 - 5,729,195 - - 74,267,262
May  1, 2050 525,828 3,380,555 465,381 - 3,441,003 - - 77,708,264
Nov  1, 2050 555,198 2,192,397 528,258 - 2,219,338 - - 79,927,602
May  1, 2051 579,340 10,575,648 6,271,958 - 4,883,030 - - 84,810,632
Nov  1, 2051 641,356 12,118,929 2,896,868 - 9,863,417 94,674,049 - -
May  1, 2052 0 47,304 - - 47,305 47,305 - -
Nov  1, 2052 0 2,588 - - 2,588 2,588 - -
May  1, 2053 0 2,506 - - 2,506 2,506 - -
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MRA BALANCE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Series Total
Interest on Total Series Send to Send to Net Issuer Indenture MRA

Date MRA Balance Deposits Series (TAP) Series (RED) Deposits Dis (-Rec) Expenses Balance

Nov  1, 2053 0 2,456 - - 2,457 2,457 - -
May  1, 2054 0 2,379 - - 2,379 2,379 - -
Nov  1, 2054 0 2,333 - - 2,333 2,333 - -
May  1, 2055 0 111,386 - - 111,386 111,386 - -
Nov  1, 2055 0 449 - - 449 449 - -
May  1, 2056 0 430 - - 430 430 - -

9,039,462 227,515,329 140,676,580 0 95,878,211 94,845,882 1,032,329
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Series Deposits

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC

Dec 31, 2020 - - - - - - - - - - - - -
May  1, 2021 - - - - - - 544,562 - - - - - -
Nov  1, 2021 - 181 901 - - - 124,941 - - - - - -
May  1, 2022 - 344,655 610,922 - - - 119,895 - - - - - -
Nov  1, 2022 - 328,556 594,528 - - - 115,015 - - - - - -
May  1, 2023 - 305,993 578,616 - - - 110,291 - - - - - -
Nov  1, 2023 - 290,483 563,228 - - - 105,724 - - - - - -
May  1, 2024 - 283,777 549,457 - - - 101,328 - - - - - -
Nov  1, 2024 - 275,304 535,612 - - - 97,069 - - - - - -
May  1, 2025 - 264,376 521,564 - - - 92,930 - - - - - -
Nov  1, 2025 - 254,194 7,005,662 - - 580,782 88,934 - - - - - -
May  1, 2026 - 243,896 291,889 831,506 - 374,978 85,063 - - - - - -
Nov  1, 2026 - 234,357 279,196 865,007 - 358,239 81,326 - - - - - -
May  1, 2027 - 232,008 268,525 822,005 - 342,056 77,738 - - - - - -
Nov  1, 2027 - 226,734 257,529 783,859 - 326,386 74,263 - - - - - -
May  1, 2028 - 217,556 245,884 748,147 864,334 311,205 70,875 - - - - - -
Nov  1, 2028 - 208,490 234,717 702,903 854,152 296,517 67,611 - - - - - -
May  1, 2029 - 200,037 223,771 630,231 844,281 282,298 64,444 - - - - - -
Nov  1, 2029 - 192,239 213,339 584,923 834,428 268,543 61,394 - - - - - -
May  1, 2030 - 184,265 203,056 557,302 824,574 255,228 58,436 - - - - 725,404 -
Nov  1, 2030 - 176,963 193,267 529,353 814,328 242,348 55,587 - - - - 640,087 -
May  1, 2031 - 174,401 184,766 503,643 803,701 229,897 52,843 357,132 - - - 573,530 -
Nov  1, 2031 - 170,029 176,202 478,842 793,899 217,214 50,193 293,085 - - - 499,811 -
May  1, 2032 - 155,535 167,140 454,281 784,077 205,275 47,611 279,999 - - - 436,537 -
Nov  1, 2032 - 121,939 119,573 430,978 774,266 194,045 45,128 266,022 - - - 410,212 -
May  1, 2033 - 116,079 85,265 408,539 764,443 175,928 42,718 251,262 - - - 387,925 -
Nov  1, 2033 - 98,122 71,080 386,831 750,316 38,804 40,401 239,359 - - - 328,768 -
May  1, 2034 - 76,728 50,380 365,619 576,987 10,045 38,153 228,207 - - - 275,733 -
Nov  1, 2034 - 58,303 26,288 268,075 488,293 9,625 35,991 217,417 - - - 256,685 -
May  1, 2035 - 52,417 20,968 131,026 346,157 8,777 33,895 206,972 - - - 239,392 -
Nov  1, 2035 - 49,745 20,472 33,935 153,118 8,198 31,879 196,867 - - - 218,640 -
May  1, 2036 - 49,208 19,795 29,241 44,793 7,855 29,925 187,087 - - - 201,871 -
Nov  1, 2036 - 48,967 19,291 27,973 43,679 7,525 28,046 177,478 - - - 186,436 -
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Series Deposits

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC

May  1, 2037 - 35,096 15,497 26,745 43,179 7,204 26,225 166,784 - - - 175,332 -
Nov  1, 2037 - 32,031 5,921 11,199 35,524 5,715 20,264 90,417 - - - 136,403 -
May  1, 2038 - 420,965 1,005,561 10,244 35,111 5,466 18,857 34,674 2,507 - - 355,059 -
Nov  1, 2038 4,199,411 36,110 10,148 9,323 34,711 5,237 17,512 39,108 389,317 - - 85,667 -
May  1, 2039 31,061 35,800 9,664 22,232 40,667 6,028 19,570 46,951 447,623 - - 68,447 -
Nov  1, 2039 23,382 35,502 9,197 21,198 39,131 5,760 18,054 44,855 428,754 - - 65,342 -
May  1, 2040 22,158 35,213 8,745 20,197 38,017 5,498 16,586 42,827 410,486 - - 62,338 -
Nov  1, 2040 21,066 34,936 8,308 19,231 37,561 5,247 15,175 40,867 392,834 - - 59,435 -
May  1, 2041 18,920 34,666 7,886 18,296 36,115 5,002 13,809 38,970 375,745 - - 56,627 -
Nov  1, 2041 15,962 34,407 6,430 17,395 31,525 4,768 12,499 37,139 359,243 - - 53,913 -
May  1, 2042 14,461 34,155 5,082 16,522 31,139 4,540 11,229 35,366 343,264 446,174 - 51,289 -
Nov  1, 2042 13,588 33,914 4,823 15,682 30,756 4,322 10,012 33,655 327,839 425,883 - 48,752 -
May  1, 2043 12,889 33,679 4,573 14,867 30,372 4,108 8,833 31,999 312,903 406,232 - 46,300 -
Nov  1, 2043 12,057 33,454 4,331 14,083 29,991 3,905 7,703 29,948 298,487 387,247 - 43,817 -
May  1, 2044 9,383 32,244 3,043 11,986 25,650 3,432 6,610 26,908 279,335 367,931 - 37,339 -
Nov  1, 2044 7,214 31,308 2,676 9,048 21,053 3,125 5,562 24,821 264,090 348,632 - 33,090 -
May  1, 2045 6,834 30,621 2,532 6,478 17,877 2,964 4,547 23,534 249,957 331,010 839,399 30,585 828,948
Nov  1, 2045 6,248 30,129 1,969 5,094 15,839 2,810 3,576 22,294 237,255 314,046 448,788 25,109 819,740
May  1, 2046 5,907 30,097 1,227 3,969 13,990 2,659 2,637 21,093 225,604 297,192 435,178 21,509 810,534
Nov  1, 2046 4,053 4,240,536 1,159 2,869 13,515 2,201 1,737 19,936 214,368 281,836 431,508 17,396 801,354
May  1, 2047 2,544 - 1,001 2,714 10,491 1,113 868 18,816 203,490 266,946 427,858 12,942 792,175
Nov  1, 2047 1,740 - 488 2,566 9,444 1,056 11,457 13,030 125,839 245,898 424,229 9,939 783,021
May  1, 2048 1,074 - 460 1,534 8,032 999 - - 20,786 147,511 420,619 6,575 773,866
Nov  1, 2048 739 - 147 242 6,757 10,297 - - 3,206 45,219 100,049 2,575 705,461
May  1, 2049 699 - - 231 3,280 - - - 2,416 17,286 8,095 1,730 34,462
Nov  1, 2049 660 - - 223 2,588 72 - - 1,653 6,189 100,214 986 -
May  1, 2050 623 - - 10,072 10,211 70 - - 101,034 1,629 - 686 -
Nov  1, 2050 298 - - - 72 72 - - - 1,595 - 569 -
May  1, 2051 - - - - 70 70 - - - 1,540 - 501 -
Nov  1, 2051 - - - - 72 72 - - - 1,509 - 476 -
May  1, 2052 - - - - 71 71 - - - 1,461 - 451 -
Nov  1, 2052 - - - - 72 72 - - - 1,429 - 428 -
May  1, 2053 - - - - 70 70 - - - 1,380 - 406 -
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Series Deposits

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC

Nov  1, 2053 - - - - 72 72 - - - 1,355 - 384 -
May  1, 2054 - - - - 70 70 - - - 1,308 - 363 -
Nov  1, 2054 - - - - 72 72 - - - 1,285 - 343 -
May  1, 2055 - - - - 70 70 - - - 100,828 - 324 -
Nov  1, 2055 - - - - 72 72 - - - - - 306 -
May  1, 2056 - - - - 71 71 - - - - - 288 -

4,432,971 10,900,400 15,453,752 10,868,460 12,013,199 4,856,218 2,927,531 3,784,878 6,018,032 4,450,552 3,635,937 6,895,055 6,349,562
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Series Deposits
Total Series

Date 2019DE 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Deposits

Dec 31, 2020 - - - - - - - - - - - 7,366,738 7,366,738
May  1, 2021 - - - - - - - - - - - 515,853 1,060,415
Nov  1, 2021 - - - - - - - - - - - 754,794 880,817
May  1, 2022 - - - - - - - - - - - 785,543 1,861,014
Nov  1, 2022 - - - - - - - - - - - 785,041 1,823,140
May  1, 2023 - - - - - - - - - - - 755,924 1,750,824
Nov  1, 2023 - - - - - - - - - - - 727,787 1,687,222
May  1, 2024 - - - - - - - - - - - 700,616 1,635,178
Nov  1, 2024 - - - - - - - - - - - 674,374 1,582,358
May  1, 2025 - - - - - - - - - - - 649,024 1,527,894
Nov  1, 2025 - - - - - - - - - - - 624,546 8,554,119
May  1, 2026 - - - - - - - - - - - 600,905 2,428,237
Nov  1, 2026 - - - - - - - - - - - 578,078 2,396,202
May  1, 2027 - - - - - - - - - - - 556,040 2,298,372
Nov  1, 2027 - - - - - - - - - - - 533,743 2,202,514
May  1, 2028 - - - - - - - - - - - 511,601 2,969,602
Nov  1, 2028 - - - - - - - - - - - 487,735 2,852,124
May  1, 2029 - - - - - - - - - - - 466,373 2,711,435
Nov  1, 2029 - - - - - - - - - - - 446,423 2,601,290
May  1, 2030 - - - - - - - - - - - 429,074 3,237,338
Nov  1, 2030 - - - - - - - - - - - 411,492 3,063,425
May  1, 2031 - - - - - - - - - - - 2,039,804 4,919,717
Nov  1, 2031 - - - - - - - - - - - 317,979 2,997,254
May  1, 2032 - - - - - - - - - - - 300,509 2,830,964
Nov  1, 2032 - - - - - - - - - - - 284,900 2,647,063
May  1, 2033 - - - - - - - - - - - 269,556 2,501,715
Nov  1, 2033 - - - - - - - - - - - 253,640 2,207,321
May  1, 2034 - - - - - - - - - - - 238,027 1,859,879
Nov  1, 2034 - - - - - - - - - - - 226,566 1,587,242
May  1, 2035 - - - - - - - - - - - 214,966 1,254,569
Nov  1, 2035 - - - - - - - - - - - 204,211 917,065
May  1, 2036 - - - - - - - - - - - 193,062 762,836
Nov  1, 2036 - - - - - - - - - - - 181,522 720,916
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Series Deposits
Total Series

Date 2019DE 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Deposits

May  1, 2037 - - - - 1,093,847 - - - - - - 143,277 1,733,185
Nov  1, 2037 - - - - 1,643,048 - - - - - - 134,694 2,115,215
May  1, 2038 - - - - 1,520,756 - - - - - - 145,871 3,555,071
Nov  1, 2038 - - - - 1,512,465 - - - - - - 106,729 6,445,738
May  1, 2039 - - - - 1,494,184 - - - - - - 39,998 2,262,226
Nov  1, 2039 - - - - 1,475,966 - - - - - - 35,849 2,202,989
May  1, 2040 - - - - 1,457,767 - - - - - - 33,922 2,153,753
Nov  1, 2040 - - - 902,817 1,439,626 - - - - - - 31,283 3,008,385
May  1, 2041 662,503 - - 1,078,248 1,421,502 - - - - - - 28,744 3,797,033
Nov  1, 2041 770,049 - - 1,010,932 1,403,434 - - - - - - 26,424 3,784,120
May  1, 2042 726,454 - - 999,841 1,385,378 - - - - - - 24,289 4,129,184
Nov  1, 2042 721,468 - - 988,803 1,367,373 - - - - - - 22,626 4,049,496
May  1, 2043 716,134 - - 977,786 1,349,379 - - - - - - 21,459 3,971,514
Nov  1, 2043 709,813 - - 966,820 1,331,432 - - - - - - 20,335 3,893,423
May  1, 2044 703,663 - - 955,212 1,313,492 - - - - - - 18,331 3,794,560
Nov  1, 2044 695,866 1,018,181 - 943,175 1,295,594 - - - - - - 16,099 4,719,536
May  1, 2045 687,105 1,007,033 - 931,157 1,277,701 - - - - - - 12,971 6,291,253
Nov  1, 2045 677,605 995,918 - 918,587 1,259,848 - - - - - - 10,348 5,795,200
May  1, 2046 669,428 984,804 - 906,852 1,241,996 - - - - - - 8,098 5,682,771
Nov  1, 2046 662,135 973,720 - 895,308 1,224,178 - - - - - - 5,195 9,793,005
May  1, 2047 655,895 962,636 - 883,341 1,206,359 - - - - - - 4,001 5,453,189
Nov  1, 2047 651,224 951,579 - 872,013 1,188,570 - - - - - - 3,773 5,295,866
May  1, 2048 628,314 940,518 1,012,689 860,972 1,170,776 - - - - - - 2,429 5,997,154
Nov  1, 2048 589,573 929,481 1,127,267 850,436 1,153,009 - 977,472 - - - - 1,453 6,503,383
May  1, 2049 423,027 805,387 1,071,305 821,858 1,135,233 - 964,742 - - - - 1,059 5,290,809
Nov  1, 2049 217,209 147,013 765,192 799,132 1,117,480 1,555,466 946,031 - - - - 999 5,661,107
May  1, 2050 72,441 146,274 43,729 131,540 819,741 1,130,113 911,603 - - - - 789 3,380,555
Nov  1, 2050 615 126,468 38,155 45,195 16,338 1,105,950 857,072 - - - - - 2,192,397
May  1, 2051 607 - 11,173 - - - 53,316 - 10,508,371 - - - 10,575,648
Nov  1, 2051 601 - - - - - - 24,152 - 12,092,048 - - 12,118,929
May  1, 2052 594 - - - - - - - - - 44,657 - 47,304
Nov  1, 2052 588 - - - - - - - - - - - 2,588
May  1, 2053 580 - - - - - - - - - - - 2,506
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Series Deposits
Total Series

Date 2019DE 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Deposits

Nov  1, 2053 575 - - - - - - - - - - - 2,456
May  1, 2054 567 - - - - - - - - - - - 2,379
Nov  1, 2054 561 - - - - - - - - - - - 2,333
May  1, 2055 10,093 - - - - - - - - - - - 111,386
Nov  1, 2055 - - - - - - - - - - - - 449
May  1, 2056 - - - - - - - - - - - - 430

11,655,285 9,989,011 4,069,510 17,740,026 35,316,471 3,791,529 4,710,236 24,152 10,508,371 12,092,048 44,657 24,987,486 227,515,329
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

MRA Withdrawals Part 1

MRA WITHDRAWALS - DEFICIENCIES REPORT + DEPOSITS TO SERIES (- UNSCHEDULED WITHDRAWAL FROM SERIES SURPLUS ACCOUNT)
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE

Dec 31, 2020 (449,432) - 409,432 - - - - - - - - - - -
May  1, 2021 - 216,793 2,011,051 - - - - - - - - - - -
Nov  1, 2021 - 224,531 1,999,627 146,444 - 339,887 - - - - - - 125,867 -
May  1, 2022 - - - 18,833 - 173,801 - - - - - - - -
Nov  1, 2022 - - - 8,976 - - - - - - - - - -
May  1, 2023 - - - - - - - - - - - - 32,004 -
Nov  1, 2023 - - - - - - - - - - - 144,359 50,943 -
May  1, 2024 - - - - - - - - - - - - 72,253 -
Nov  1, 2024 - - - - - - - - - - - 159,656 58,949 -
May  1, 2025 - - - - 139,754 - - - - - - - 81,893 -
Nov  1, 2025 - - - - 217,901 - - - - - - 176,060 69,606 -
May  1, 2026 - - - - - - - - - - - 13,308 90,488 -
Nov  1, 2026 - - - - - - - - - - - 188,675 77,590 -
May  1, 2027 - - - - - - - - - - - 97,013 92,915 -
Nov  1, 2027 619,985 - - - 44,949 - - - - - - 202,206 76,100 -
May  1, 2028 1,904,033 - - - - - - - - - - 171,209 92,230 -
Nov  1, 2028 1,918,558 - - - - - - - - - - 238,411 6,114 -
May  1, 2029 1,920,341 - - - - - - - - - - 311,302 19,868 -
Nov  1, 2029 1,941,898 - - - - - - - - - - 363,107 7,930 432,262
May  1, 2030 1,943,310 - - - - - - - - - - - 20,621 963,044
Nov  1, 2030 1,957,616 - - - - - - - - - - - 9,360 983,204
May  1, 2031 1,974,694 - - - - - - - - - - - 36,341 1,050,951
Nov  1, 2031 120,488 - - - - - - - - - - - 33,351 1,061,586
May  1, 2032 143,548 - - - - - - - - - - - 43,754 1,102,695
Nov  1, 2032 173,858 - - - - - - - - - - - 73,349 1,109,953
May  1, 2033 201,350 - - - - - - - - - - - 162,470 1,139,429
Nov  1, 2033 230,688 - - - - - - - - 555,260 2,639 - 87,030 1,144,377
May  1, 2034 268,546 - - - - - - - - 718,033 9,555 - 42,454 1,169,014
Nov  1, 2034 294,702 - - - - - - - - 750,025 9,787 - 155,162 1,162,529
May  1, 2035 323,038 - - - - - - - 430,873 821,421 14,332 - - 1,182,746
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE

Nov  1, 2035 332,837 - - - - - - - 737,001 860,060 23,335 - - 1,198,801
May  1, 2036 353,823 - - - - - - - 776,881 921,731 25,248 - - 1,293,917
Nov  1, 2036 (630,697) (500,000) (77,873) - - - - - 780,384 958,705 28,016 - - 1,425,116
May  1, 2037 (1,073,367) (6,233) (925,166) (10,000) (10,000) (10,000) (10,000) (10,000) 782,716 904,042 (67,349) (250,000) (10,000) 1,462,630
Nov  1, 2037 (95,530) (5,949) (8,516) (14,329) (7,136) (1,159) (4,187) (36,402) 873,672 615,956 (100,658) (28,077) (12,943) (114,810)
May  1, 2038 457,985 384,182 992,275 (14,135) (7,053) (1,108) (3,899) (22,515) (8,800) 601,398 (20,264) 226,232 - -
Nov  1, 2038 (10,242) - - (3,948) 3,029 8,941 6,375 - 18,260 860,408 43,767 - - -
May  1, 2039 - - - - - - - - - 826,336 49,301 - 201,718 -
Nov  1, 2039 - - - - - - - - - 659,685 53,667 - 499,836 -
May  1, 2040 - - - - - - - - - 690,821 56,807 - 517,624 -
Nov  1, 2040 - - - - - - - - - 722,577 80,224 - 521,001 -
May  1, 2041 - - - - - - - - - 754,641 116,049 - 542,169 -
Nov  1, 2041 - - - - - - - - - 94,892 152,543 - 555,571 -
May  1, 2042 - - - - - - - - - - 185,087 - 569,713 -
Nov  1, 2042 - - - - - - - - - - 224,466 - 586,427 -
May  1, 2043 - - - - - - - - - - - - 608,743 -
Nov  1, 2043 - - - - - - - - - - - - 627,260 -
May  1, 2044 - - - - - - - - - - - - 652,283 -
Nov  1, 2044 - - - - - - - - - - - - 601,081 -
May  1, 2045 - - - - - - - - - - - - - -
Nov  1, 2045 - - - - - - - - - - - - - -
May  1, 2046 - - - - - - - - - - - - - -
Nov  1, 2046 - - - - - - - - - - - - - -
May  1, 2047 - - - - - - - - - - - - - -
Nov  1, 2047 - - - - - - - - - - - - - -
May  1, 2048 - - - - - - - - - - - - - -
Nov  1, 2048 - - - - - - - - - - - - - -
May  1, 2049 - - - - - 10,000 - - - - - - - -
Nov  1, 2049 - - - - - - - - - - - - - -
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE

May  1, 2050 - - - - 10,000 - - - - - - - - -
Nov  1, 2050 - - - - - - - - - - - - - -
May  1, 2051 - - - - - - - - - - - - - -
Nov  1, 2051 - - - - - - - - - - - - - -

14,822,032 313,324 4,400,830 131,841 391,444 520,362 (11,711) (68,917) 4,390,986 12,315,992 886,552 2,013,460 8,079,125 17,767,445
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)
Send to

Date 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Series (TAP)

Dec 31, 2020 - - - - - - 10,000 10,000 10,000 10,000 - -
May  1, 2021 - - - - - - - - - - - 2,227,844
Nov  1, 2021 - - - - - - - - 9,975 - - 2,846,332
May  1, 2022 - - - - - - - - - - - 192,634
Nov  1, 2022 - - - - - - - - - - - 8,976
May  1, 2023 - - - - - - - - - - - 32,004
Nov  1, 2023 41,724 - - - - - - - - - - 237,026
May  1, 2024 62,493 - - - - - - - - - - 134,746
Nov  1, 2024 43,915 - - - - - - - - - - 262,521
May  1, 2025 67,226 - 83,408 - - - - - - - - 372,282
Nov  1, 2025 50,439 - 247,104 - - - - - - - - 761,110
May  1, 2026 72,393 - 1,002,754 103,567 - - - - - - - 1,282,510
Nov  1, 2026 57,338 - 61,221 200,799 - - - - - - - 585,622
May  1, 2027 75,034 - 240,757 258,075 - - - - - 57,606 - 821,401
Nov  1, 2027 59,125 - 367,636 343,928 - - - - - 110,681 - 1,824,610
May  1, 2028 79,141 - 540,528 466,483 - - - - - 88,419 - 3,342,043
Nov  1, 2028 66,422 - 666,289 543,853 - - - - - 115,993 - 3,555,640
May  1, 2029 86,468 - 835,677 665,709 - - - - - 96,653 - 3,936,019
Nov  1, 2029 73,894 - 947,507 751,462 - - - - - 128,745 - 4,646,806
May  1, 2030 92,694 - 1,382,776 856,537 - - - - - 116,823 - 5,375,807
Nov  1, 2030 77,889 - 1,492,961 932,238 - - - - - 146,990 - 5,600,258
May  1, 2031 90,173 - 1,631,694 223,737 - - - - - 197,040 - 5,204,631
Nov  1, 2031 74,406 - 1,743,867 276,735 - - - - - 247,915 - 3,558,349
May  1, 2032 - - 1,037,298 374,977 - - - - - 226,070 - 2,928,342
Nov  1, 2032 - - - 450,312 - - - - - - - 1,807,471
May  1, 2033 - - - 529,704 - 272,657 - - - - - 2,305,611
Nov  1, 2033 - - - 590,161 - 426,211 - - - - - 3,036,365
May  1, 2034 - - - 525,353 - 450,977 - 199,221 410,230 - - 3,793,383
Nov  1, 2034 - - - 567,874 - 478,209 - 182,665 401,478 - - 4,002,430
May  1, 2035 - - - 619,596 - 481,745 - 158,994 365,174 - - 4,397,919
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)
Send to

Date 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Series (TAP)

Nov  1, 2035 - - - 2,858,957 - 488,458 - 152,387 350,410 - - 7,002,247
May  1, 2036 - - - - - 471,365 - 124,871 310,745 - - 4,278,582
Nov  1, 2036 160,624 - - - - 444,085 - 107,698 285,123 - - 2,981,182
May  1, 2037 404,360 (99,220) (10,000) (10,000) (14,977) 375,070 (17,153) 71,439 232,250 91,775 (27,725) 1,763,092
Nov  1, 2037 420,028 31,830 (11,607) (10,000) (10,000) 164,959 78,446 63,671 215,581 140,056 (25,979) 2,116,917
May  1, 2038 451,942 59,388 - - - - 86,262 38,479 169,152 144,330 - 3,533,852
Nov  1, 2038 447,995 57,963 - - - - 104,854 369 117,001 159,565 - 1,814,335
May  1, 2039 467,935 80,948 - - - 270,414 102,509 - 47,703 149,040 - 2,195,905
Nov  1, 2039 484,579 95,720 - - - 384,850 125,144 - - 162,951 - 2,466,432
May  1, 2040 507,019 126,638 - - - 386,775 126,736 - - 162,881 - 2,575,300
Nov  1, 2040 519,257 131,862 - - - 400,303 138,970 - - 175,424 - 2,689,618
May  1, 2041 539,831 168,556 - - - 392,314 135,928 - - 165,686 - 2,815,173
Nov  1, 2041 552,184 177,744 - - - 414,088 156,701 - - 171,957 - 2,275,680
May  1, 2042 575,570 213,805 - - - 410,609 153,384 - - 172,820 - 2,280,988
Nov  1, 2042 588,342 232,831 - - - 416,050 173,152 - - 182,768 - 2,404,036
May  1, 2043 614,611 261,820 - - - 422,315 174,620 - - 173,977 - 2,256,087
Nov  1, 2043 630,083 280,636 - - - 426,477 183,262 - - 187,681 - 2,335,398
May  1, 2044 467,037 312,552 - - - 427,393 183,848 - - 179,314 - 2,222,427
Nov  1, 2044 - 336,170 - - - 426,522 193,936 - - 191,715 - 1,749,424
May  1, 2045 - 360,863 - - - 428,596 198,280 - - 188,818 - 1,176,558
Nov  1, 2045 - 389,261 - - - 425,934 216,949 - - 204,744 - 1,236,888
May  1, 2046 - 426,657 - - - 428,476 206,557 - - 192,164 - 1,253,855
Nov  1, 2046 - 444,623 - - - 419,395 213,935 - - 201,738 - 1,279,690
May  1, 2047 - 474,552 - - - 422,501 214,243 - - 194,737 - 1,306,033
Nov  1, 2047 - 502,355 - - - 422,074 220,319 - - 202,949 - 1,347,698
May  1, 2048 - - - - - 365,894 221,152 - - 196,434 - 783,480
Nov  1, 2048 - - - - - - 225,953 - - 203,310 - 429,264
May  1, 2049 - - - - - - 227,355 - - 197,326 - 434,681
Nov  1, 2049 - - - - - - 230,810 - - 197,793 - 428,603
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

MRA Withdrawals Part 1

Withdrawals (DEFICIENCIES)
Send to

Date 2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Series (TAP)

May  1, 2050 - - - - - - 257,942 - - 197,438 - 465,381
Nov  1, 2050 - - - - - - 326,733 - - 201,525 - 528,258
May  1, 2051 - - - - - - 5,985,330 - - 286,627 - 6,271,958
Nov  1, 2051 - - - - - - - - - 2,896,868 - 2,896,868

9,002,175 5,067,554 12,259,870 12,120,057 (24,977) 11,744,718 10,856,159 1,109,795 2,924,822 9,717,346 (53,704) 140,676,580
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

MRA Withdrawals Part 2

MRA WITHDRAWALS - REDEMPTIONS REPORT + DEPOSITS TO SERIES (- UNSCHEDULED WITHDRAWAL FROM SERIES REDEMPTION ACCOUNT)

Withdrawals (REDEMPTION)

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE 2019FG 2019HI 2019JKL 2020ABC

- - - - - - - - - - - - - - - - - - -

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
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MRA DEPOSITS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

MRA Withdrawals Part 2

Withdrawals (REDEMPTION)
Send to

Date 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Series (RED)

- - - - - - - - -

0 0 0 0 0 0 0 0
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LOAN PARTICIPATION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Participation
Part Gross Less Loan Loan Loan

Date Originations Principal Interest Prepay Receipts Servicing Revenue Balance Valuation

Dec 31, 2020 - - - - - - - 1,077,889,367 1,077,889,367
May  1, 2021 121,043,423 8,692,514 16,361,585 14,239,561 39,293,660 1,794,709 37,498,951 1,176,000,715 1,176,000,715
Nov  1, 2021 221,188,618 14,928,239 26,856,594 25,261,994 67,046,828 3,054,445 63,992,383 1,356,999,098 1,356,999,098
May  1, 2022 122,500,000 16,985,254 28,992,849 30,280,112 76,258,215 3,455,764 72,802,450 1,432,233,733 1,432,233,733
Nov  1, 2022 - 17,156,614 28,292,225 34,342,668 79,791,507 3,395,379 76,396,128 1,380,734,451 1,380,734,451
May  1, 2023 - 17,039,883 27,191,086 37,060,086 81,291,055 3,270,508 78,020,547 1,326,634,482 1,326,634,482
Nov  1, 2023 - 16,879,670 26,067,328 38,346,828 81,293,825 3,141,059 78,152,766 1,271,407,985 1,271,407,985
May  1, 2024 - 16,707,304 24,945,917 38,142,732 79,795,953 3,010,461 76,785,492 1,216,557,949 1,216,557,949
Nov  1, 2024 - 16,523,593 23,849,269 36,765,891 77,138,752 2,882,196 74,256,556 1,163,268,466 1,163,268,466
May  1, 2025 - 16,334,746 22,787,921 35,145,870 74,268,538 2,758,045 71,510,493 1,111,787,849 1,111,787,849
Nov  1, 2025 - 16,152,152 21,761,994 33,580,815 71,494,961 2,638,088 68,856,873 1,062,054,882 1,062,054,882
May  1, 2026 - 15,969,433 20,770,360 32,069,027 68,808,820 2,522,189 66,286,631 1,014,016,421 1,014,016,421
Nov  1, 2026 - 15,793,755 19,811,819 30,608,723 66,214,297 2,410,218 63,804,079 967,613,943 967,613,943
May  1, 2027 - 15,619,541 18,885,318 29,198,232 63,703,090 2,302,048 61,401,043 922,796,171 922,796,171
Nov  1, 2027 - 15,444,567 17,989,984 27,758,173 61,192,724 2,197,567 58,995,157 879,593,431 879,593,431
May  1, 2028 - 15,276,795 17,128,928 26,301,417 58,707,140 2,096,892 56,610,248 838,015,220 838,015,220
Nov  1, 2028 - 15,088,820 16,298,423 25,052,480 56,439,723 1,999,737 54,439,986 797,873,919 797,873,919
May  1, 2029 - 14,864,927 15,497,043 23,848,198 54,210,169 1,905,949 52,304,220 759,160,793 759,160,793
Nov  1, 2029 - 14,662,806 14,724,222 22,687,261 52,074,289 1,815,440 50,258,849 721,810,726 721,810,726
May  1, 2030 - 14,465,664 13,984,526 20,634,221 49,084,410 1,728,712 47,355,698 686,710,842 686,710,842
Nov  1, 2030 - 14,288,263 13,285,094 19,427,858 47,001,215 1,646,527 45,354,688 652,994,721 652,994,721
May  1, 2031 - 14,138,315 12,620,066 17,009,366 43,767,746 1,568,323 42,199,422 621,847,040 621,847,040
Nov  1, 2031 - 13,998,312 12,001,055 15,865,863 41,865,230 1,495,477 40,369,753 591,982,865 591,982,865
May  1, 2032 - 13,866,658 11,409,103 14,116,320 39,392,081 1,425,809 37,966,272 563,999,887 563,999,887
Nov  1, 2032 - 13,720,188 10,860,049 11,685,348 36,265,584 1,361,513 34,904,071 538,594,352 538,594,352
May  1, 2033 - 13,500,911 10,357,484 9,859,102 33,717,497 1,303,355 32,414,142 515,234,339 515,234,339
Nov  1, 2033 - 13,246,295 9,884,622 9,165,310 32,296,227 1,248,812 31,047,414 492,822,734 492,822,734
May  1, 2034 - 12,955,280 9,433,398 8,307,979 30,696,657 1,196,349 29,500,308 471,559,475 471,559,475
Nov  1, 2034 - 12,696,151 9,007,356 7,795,476 29,498,982 1,146,379 28,352,604 451,067,848 451,067,848
May  1, 2035 - 12,412,921 8,597,436 7,379,645 28,390,002 1,097,844 27,292,158 431,275,283 431,275,283
Nov  1, 2035 - 12,104,662 8,203,532 6,981,528 27,289,722 1,050,706 26,239,016 412,189,093 412,189,093
May  1, 2036 - 11,892,731 7,825,293 6,599,842 26,317,866 1,004,913 25,312,953 393,696,520 393,696,520
Nov  1, 2036 - 11,711,379 7,459,817 6,234,746 25,405,941 960,280 24,445,661 375,750,395 375,750,395
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LOAN PARTICIPATION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Participation
Part Gross Less Loan Loan Loan

Date Originations Principal Interest Prepay Receipts Servicing Revenue Balance Valuation

May  1, 2037 - 11,547,093 7,106,887 5,886,166 24,540,147 916,764 23,623,383 358,317,135 358,317,135
Nov  1, 2037 - 11,362,152 6,769,882 5,055,783 23,187,817 874,835 22,312,982 341,899,200 341,899,200
May  1, 2038 - 11,202,336 6,454,546 4,676,477 22,333,359 835,162 21,498,197 326,020,387 326,020,387
Nov  1, 2038 - 11,075,307 6,149,329 4,413,243 21,637,878 796,353 20,841,525 310,531,838 310,531,838
May  1, 2039 - 11,039,121 5,854,108 3,743,891 20,637,121 758,553 19,878,568 295,748,825 295,748,825
Nov  1, 2039 - 11,094,124 5,568,481 3,448,973 20,111,577 722,009 19,389,568 281,205,729 281,205,729
May  1, 2040 - 11,160,536 5,285,732 3,245,167 19,691,435 685,839 19,005,595 266,800,026 266,800,026
Nov  1, 2040 - 11,229,121 5,005,468 3,045,721 19,280,310 649,988 18,630,322 252,525,184 252,525,184
May  1, 2041 - 11,300,973 4,729,499 2,584,154 18,614,627 614,724 17,999,903 238,640,057 238,640,057
Nov  1, 2041 - 11,383,451 4,461,195 2,182,538 18,027,184 580,516 17,446,668 225,074,067 225,074,067
May  1, 2042 - 11,481,804 4,196,654 2,003,376 17,681,833 546,766 17,135,067 211,588,888 211,588,888
Nov  1, 2042 - 11,583,978 3,932,855 1,864,039 17,380,872 513,098 16,867,774 198,140,871 198,140,871
May  1, 2043 - 11,687,800 3,669,616 1,726,298 17,083,714 479,488 16,604,226 184,726,772 184,726,772
Nov  1, 2043 - 11,791,286 3,406,896 1,590,099 16,788,280 445,931 16,342,350 171,345,388 171,345,388
May  1, 2044 - 11,871,822 3,144,856 1,455,693 16,472,371 412,432 16,059,940 158,017,872 158,017,872
Nov  1, 2044 - 11,955,206 2,883,923 1,323,327 16,162,457 379,013 15,783,443 144,739,339 144,739,339
May  1, 2045 - 12,047,554 2,623,718 1,192,623 15,863,895 345,654 15,518,241 131,499,163 131,499,163
Nov  1, 2045 - 12,143,468 2,364,403 1,019,785 15,527,657 312,379 15,215,278 118,335,909 118,335,909
May  1, 2046 - 12,251,014 2,106,149 893,029 15,250,191 279,216 14,970,975 105,191,866 105,191,866
Nov  1, 2046 - 12,361,253 1,847,857 776,786 14,985,897 246,028 14,739,869 92,053,827 92,053,827
May  1, 2047 - 12,472,786 1,589,440 661,423 14,723,649 212,803 14,510,846 78,919,618 78,919,618
Nov  1, 2047 - 12,390,867 1,331,839 549,244 14,271,950 179,646 14,092,304 65,979,507 65,979,507
May  1, 2048 - 12,247,281 1,079,976 446,193 13,773,450 147,091 13,626,359 53,286,033 53,286,033
Nov  1, 2048 - 11,840,056 835,734 350,280 13,026,070 115,372 12,910,699 41,095,697 41,095,697
May  1, 2049 - 10,821,529 610,319 261,886 11,693,735 85,958 11,607,777 30,012,281 30,012,281
Nov  1, 2049 - 9,633,946 415,456 183,308 10,232,711 60,208 10,172,502 20,195,027 20,195,027
May  1, 2050 - 7,830,622 256,809 117,025 8,204,457 38,467 8,165,990 12,247,380 12,247,380
Nov  1, 2050 - 6,411,346 139,341 63,178 6,613,865 21,785 6,592,080 5,772,856 5,772,856
May  1, 2051 - 4,076,277 54,947 24,707 4,155,932 8,933 4,146,999 1,671,872 1,671,872
Nov  1, 2051 - 1,622,783 9,870 4,328 1,636,981 1,629 1,635,352 44,761 44,761
May  1, 2052 - 35,926 249 225 36,400 29 36,372 8,610 8,610
Nov  1, 2052 - 1,347 135 188 1,670 12 1,658 7,075 7,075
May  1, 2053 - 1,340 109 152 1,601 10 1,591 5,583 5,583
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LOAN PARTICIPATION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Participation
Part Gross Less Loan Loan Loan

Date Originations Principal Interest Prepay Receipts Servicing Revenue Balance Valuation

Nov  1, 2053 - 1,333 83 118 1,534 7 1,526 4,132 4,132
May  1, 2054 - 1,327 57 85 1,469 5 1,464 2,720 2,720
Nov  1, 2054 - 1,321 32 53 1,406 3 1,403 1,346 1,346
May  1, 2055 - 732 11 25 768 1 767 589 589
Nov  1, 2055 - 289 5 13 307 1 306 287 287
Apr 30, 2056 - 283 2 4 289 0 288 - -

464,732,041 786,079,137 627,028,164 756,542,271 2,169,649,571 77,152,400 2,092,497,171
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Participation
Loans Partial Gross Svc Exp. Part Part Part Part Gross

Date Originated First Pmt Principal Interest Prepayments Receipts Reduction Principal Interest Prepay Receipts

Dec 31, 2020 - - - - - - - - - - -
May  1, 2021 121,043,423 281,362 11,085,176 21,520,283 18,426,758 51,032,217 2,474,456 8,692,514 16,361,585 14,239,561 39,293,660
Nov  1, 2021 221,188,618 309,704 18,723,448 34,406,589 33,221,787 86,351,823 4,050,203 14,928,239 26,856,594 25,261,994 67,046,828
May  1, 2022 122,500,000 179,271 21,079,700 36,637,851 39,997,379 97,714,930 4,476,891 16,985,254 28,992,849 30,280,112 76,258,215
Nov  1, 2022 - - 21,279,560 35,733,736 45,232,619 102,245,915 4,392,288 17,156,614 28,292,225 34,342,668 79,791,507
May  1, 2023 - - 21,128,737 34,350,716 48,543,449 104,022,903 4,230,034 17,039,883 27,191,086 37,060,086 81,291,055
Nov  1, 2023 - - 20,925,369 32,943,584 49,831,906 103,700,859 4,062,736 16,879,670 26,067,328 38,346,828 81,293,825
May  1, 2024 - - 20,707,259 31,544,462 49,233,642 101,485,363 3,894,930 16,707,304 24,945,917 38,142,732 79,795,953
Nov  1, 2024 - - 20,478,040 30,177,255 47,398,675 98,053,970 3,730,354 16,523,593 23,849,269 36,765,891 77,138,752
May  1, 2025 - - 20,244,277 28,853,914 45,335,072 94,433,262 3,571,035 16,334,746 22,787,921 35,145,870 74,268,538
Nov  1, 2025 - - 20,017,348 27,574,665 43,341,305 90,933,318 3,417,080 16,152,152 21,761,994 33,580,815 71,494,961
May  1, 2026 - - 19,790,869 26,338,110 41,415,206 87,544,185 3,268,314 15,969,433 20,770,360 32,069,027 68,808,820
Nov  1, 2026 - - 19,571,997 25,142,784 39,554,536 84,269,318 3,124,574 15,793,755 19,811,819 30,608,723 66,214,297
May  1, 2027 - - 19,355,148 23,987,378 37,757,181 81,099,708 2,985,697 15,619,541 18,885,318 29,198,232 63,703,090
Nov  1, 2027 - - 19,138,090 22,870,773 35,943,333 77,952,196 2,851,538 15,444,567 17,989,984 27,758,173 61,192,724
May  1, 2028 - - 18,928,776 21,795,838 34,125,447 74,850,061 2,722,180 15,276,795 17,128,928 26,301,417 58,707,140
Nov  1, 2028 - - 18,699,796 20,758,613 32,527,638 71,986,046 2,597,308 15,088,820 16,298,423 25,052,480 56,439,723
May  1, 2029 - - 18,435,424 19,757,447 30,986,351 69,179,223 2,476,736 14,864,927 15,497,043 23,848,198 54,210,169
Nov  1, 2029 - - 18,193,345 18,791,556 29,499,899 66,484,800 2,360,349 14,662,806 14,724,222 22,687,261 52,074,289
May  1, 2030 - - 17,958,044 17,866,602 26,890,656 62,715,301 2,248,773 14,465,664 13,984,526 20,634,221 49,084,410
Nov  1, 2030 - - 17,746,224 16,991,318 25,346,523 60,084,065 2,142,957 14,288,263 13,285,094 19,427,858 47,001,215
May  1, 2031 - - 17,565,625 16,158,178 22,147,223 55,871,026 2,042,217 14,138,315 12,620,066 17,009,366 43,767,746
Nov  1, 2031 - - 17,403,231 15,380,965 20,665,363 53,449,559 1,948,294 13,998,312 12,001,055 15,865,863 41,865,230
May  1, 2032 - - 17,251,442 14,635,932 18,461,613 50,348,987 1,858,235 13,866,658 11,409,103 14,116,320 39,392,081
Nov  1, 2032 - - 17,093,387 13,942,075 15,139,608 46,175,069 1,774,646 13,720,188 10,860,049 11,685,348 36,265,584
May  1, 2033 - - 16,875,431 13,308,635 12,834,422 43,018,488 1,699,072 13,500,911 10,357,484 9,859,102 33,717,497
Nov  1, 2033 - - 16,626,354 12,711,240 11,966,122 41,303,716 1,628,042 13,246,295 9,884,622 9,165,310 32,296,227
May  1, 2034 - - 16,341,339 12,138,696 10,978,216 39,458,251 1,559,512 12,955,280 9,433,398 8,307,979 30,696,657
Nov  1, 2034 - - 16,088,533 11,594,340 10,338,916 38,021,788 1,493,866 12,696,151 9,007,356 7,795,476 29,498,982
May  1, 2035 - - 15,811,951 11,069,014 9,799,946 36,680,911 1,430,034 12,412,921 8,597,436 7,379,645 28,390,002
Nov  1, 2035 - - 15,510,668 10,562,518 9,282,234 35,355,420 1,367,965 12,104,662 8,203,532 6,981,528 27,289,722
May  1, 2036 - - 15,306,042 10,074,411 8,784,380 34,164,833 1,307,595 11,892,731 7,825,293 6,599,842 26,317,866
Nov  1, 2036 - - 15,132,324 9,601,703 8,306,437 33,040,464 1,248,729 11,711,379 7,459,817 6,234,746 25,405,941
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Participation
Loans Partial Gross Svc Exp. Part Part Part Part Gross

Date Originated First Pmt Principal Interest Prepayments Receipts Reduction Principal Interest Prepay Receipts

May  1, 2037 - - 14,976,006 9,144,090 7,848,225 31,968,321 1,191,310 11,547,093 7,106,887 5,886,166 24,540,147
Nov  1, 2037 - - 14,800,289 8,704,869 6,820,637 30,325,795 1,135,800 11,362,152 6,769,882 5,055,783 23,187,817
May  1, 2038 - - 14,652,351 8,289,701 6,326,417 29,268,469 1,082,856 11,202,336 6,454,546 4,676,477 22,333,359
Nov  1, 2038 - - 14,537,651 7,886,960 5,969,639 28,394,250 1,031,076 11,075,307 6,149,329 4,413,243 21,637,878
May  1, 2039 - - 14,514,998 7,496,753 5,140,866 27,152,617 980,626 11,039,121 5,854,108 3,743,891 20,637,121
Nov  1, 2039 - - 14,585,996 7,119,001 4,749,221 26,454,218 931,779 11,094,124 5,568,481 3,448,973 20,111,577
May  1, 2040 - - 14,668,845 6,746,124 4,464,973 25,879,942 883,570 11,160,536 5,285,732 3,245,167 19,691,435
Nov  1, 2040 - - 14,754,229 6,377,630 4,187,104 25,318,963 835,931 11,229,121 5,005,468 3,045,721 19,280,310
May  1, 2041 - - 14,843,398 6,015,266 3,639,817 24,498,480 789,121 11,300,973 4,729,499 2,584,154 18,614,627
Nov  1, 2041 - - 14,948,984 5,664,979 2,881,004 23,494,966 743,977 11,383,451 4,461,195 2,182,538 18,027,184
May  1, 2042 - - 15,083,514 5,326,081 2,601,522 23,011,117 700,353 11,481,804 4,196,654 2,003,376 17,681,833
Nov  1, 2042 - - 15,222,897 4,988,521 2,421,168 22,632,586 656,881 11,583,978 3,932,855 1,864,039 17,380,872
May  1, 2043 - - 15,364,462 4,651,817 2,242,760 22,259,039 613,498 11,687,800 3,669,616 1,726,298 17,083,714
Nov  1, 2043 - - 15,506,233 4,315,904 2,066,225 21,888,362 570,193 11,791,286 3,406,896 1,590,099 16,788,280
May  1, 2044 - - 15,625,605 3,980,919 1,891,801 21,498,325 526,970 11,871,822 3,144,856 1,455,693 16,472,371
Nov  1, 2044 - - 15,748,383 3,647,267 1,719,716 21,115,365 483,848 11,955,206 2,883,923 1,323,327 16,162,457
May  1, 2045 - - 15,880,691 3,314,545 1,549,577 20,744,812 440,804 12,047,554 2,623,718 1,192,623 15,863,895
Nov  1, 2045 - - 16,017,638 2,983,036 1,327,932 20,328,606 397,877 12,143,468 2,364,403 1,019,785 15,527,657
May  1, 2046 - - 16,168,054 2,653,014 1,162,327 19,983,395 355,108 12,251,014 2,106,149 893,029 15,250,191
Nov  1, 2046 - - 16,321,828 2,322,935 1,009,487 19,654,250 312,305 12,361,253 1,847,857 776,786 14,985,897
May  1, 2047 - - 16,477,518 1,992,675 857,651 19,327,845 269,453 12,472,786 1,589,440 661,423 14,723,649
Nov  1, 2047 - - 16,430,228 1,663,189 709,202 18,802,619 226,658 12,390,867 1,331,839 549,244 14,271,950
May  1, 2048 - - 16,219,643 1,340,366 571,579 18,131,588 184,553 12,247,281 1,079,976 446,193 13,773,450
Nov  1, 2048 - - 15,727,624 1,028,185 444,326 17,200,135 143,560 11,840,056 835,734 350,280 13,026,070
May  1, 2049 - - 14,413,248 739,252 326,568 15,479,067 105,393 10,821,529 610,319 261,886 11,693,735
Nov  1, 2049 - - 12,522,214 495,089 223,697 13,240,999 72,611 9,633,946 415,456 183,308 10,232,711
May  1, 2050 - - 9,974,810 301,221 138,226 10,414,257 45,501 7,830,622 256,809 117,025 8,204,457
Nov  1, 2050 - - 8,002,106 158,879 70,660 8,231,645 24,996 6,411,346 139,341 63,178 6,613,865
May  1, 2051 - - 4,452,713 61,745 25,805 4,540,263 10,066 4,076,277 54,947 24,707 4,155,932
Nov  1, 2051 - - 1,636,402 12,374 4,340 1,653,116 2,047 1,622,783 9,870 4,328 1,636,981
May  1, 2052 - - 35,926 249 225 36,400 29 35,926 249 225 36,400
Nov  1, 2052 - - 1,347 135 188 1,670 12 1,347 135 188 1,670
May  1, 2053 - - 1,340 109 152 1,601 10 1,340 109 152 1,601
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Participation
Loans Partial Gross Svc Exp. Part Part Part Part Gross

Date Originated First Pmt Principal Interest Prepayments Receipts Reduction Principal Interest Prepay Receipts

Nov  1, 2053 - - 1,333 83 118 1,534 7 1,333 83 118 1,534
May  1, 2054 - - 1,327 57 85 1,469 5 1,327 57 85 1,469
Nov  1, 2054 - - 1,321 32 53 1,406 3 1,321 32 53 1,406
May  1, 2055 - - 732 11 25 768 1 732 11 25 768
Nov  1, 2055 - - 289 5 13 307 1 289 5 13 307
Apr 30, 2056 - - 283 2 4 289 0 283 2 4 289

464,732,041 770,337 1,000,615,410 798,644,251 986,707,173 2,785,966,833 100,185,428 786,079,137 627,028,164 756,542,271 2,169,649,571
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Participatio
Less Part Loan Loan Loan

Date Servicing Revenue Balance Valuation

Dec 31, 2020 - - 1,447,657,792 1,447,657,792
May  1, 2021 1,794,709 37,498,951 1,569,390,394 1,569,390,394
Nov  1, 2021 3,054,445 63,992,383 1,756,365,414 1,756,365,414
May  1, 2022 3,455,764 72,802,450 1,844,788,335 1,844,788,335
Nov  1, 2022 3,395,379 76,396,128 1,778,276,156 1,778,276,156
May  1, 2023 3,270,508 78,020,547 1,708,603,969 1,708,603,969
Nov  1, 2023 3,141,059 78,152,766 1,637,846,695 1,637,846,695
May  1, 2024 3,010,461 76,785,492 1,567,905,794 1,567,905,794
Nov  1, 2024 2,882,196 74,256,556 1,500,029,079 1,500,029,079
May  1, 2025 2,758,045 71,510,493 1,434,449,730 1,434,449,730
Nov  1, 2025 2,638,088 68,856,873 1,371,091,077 1,371,091,077
May  1, 2026 2,522,189 66,286,631 1,309,885,002 1,309,885,002
Nov  1, 2026 2,410,218 63,804,079 1,250,758,469 1,250,758,469
May  1, 2027 2,302,048 61,401,043 1,193,646,139 1,193,646,139
Nov  1, 2027 2,197,567 58,995,157 1,138,564,717 1,138,564,717
May  1, 2028 2,096,892 56,610,248 1,085,510,494 1,085,510,494
Nov  1, 2028 1,999,737 54,439,986 1,034,283,061 1,034,283,061
May  1, 2029 1,905,949 52,304,220 984,861,285 984,861,285
Nov  1, 2029 1,815,440 50,258,849 937,168,041 937,168,041
May  1, 2030 1,728,712 47,355,698 892,319,341 892,319,341
Nov  1, 2030 1,646,527 45,354,688 849,226,595 849,226,595
May  1, 2031 1,568,323 42,199,422 809,513,747 809,513,747
Nov  1, 2031 1,495,477 40,369,753 771,445,153 771,445,153
May  1, 2032 1,425,809 37,966,272 735,732,098 735,732,098
Nov  1, 2032 1,361,513 34,904,071 703,499,104 703,499,104
May  1, 2033 1,303,355 32,414,142 673,789,251 673,789,251
Nov  1, 2033 1,248,812 31,047,414 645,196,775 645,196,775
May  1, 2034 1,196,349 29,500,308 617,877,220 617,877,220
Nov  1, 2034 1,146,379 28,352,604 591,449,772 591,449,772
May  1, 2035 1,097,844 27,292,158 565,837,875 565,837,875
Nov  1, 2035 1,050,706 26,239,016 541,044,973 541,044,973
May  1, 2036 1,004,913 25,312,953 516,954,550 516,954,550
Nov  1, 2036 960,280 24,445,661 493,515,789 493,515,789
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Participatio
Less Part Loan Loan Loan

Date Servicing Revenue Balance Valuation

May  1, 2037 916,764 23,623,383 470,691,558 470,691,558
Nov  1, 2037 874,835 22,312,982 449,070,632 449,070,632
May  1, 2038 835,162 21,498,197 428,091,864 428,091,864
Nov  1, 2038 796,353 20,841,525 407,584,574 407,584,574
May  1, 2039 758,553 19,878,568 387,928,709 387,928,709
Nov  1, 2039 722,009 19,389,568 368,593,493 368,593,493
May  1, 2040 685,839 19,005,595 349,459,674 349,459,674
Nov  1, 2040 649,988 18,630,322 330,518,342 330,518,342
May  1, 2041 614,724 17,999,903 312,035,127 312,035,127
Nov  1, 2041 580,516 17,446,668 294,205,139 294,205,139
May  1, 2042 546,766 17,135,067 276,520,103 276,520,103
Nov  1, 2042 513,098 16,867,774 258,876,038 258,876,038
May  1, 2043 479,488 16,604,226 241,268,816 241,268,816
Nov  1, 2043 445,931 16,342,350 223,696,358 223,696,358
May  1, 2044 412,432 16,059,940 206,178,951 206,178,951
Nov  1, 2044 379,013 15,783,443 188,710,853 188,710,853
May  1, 2045 345,654 15,518,241 171,280,585 171,280,585
Nov  1, 2045 312,379 15,215,278 153,935,015 153,935,015
May  1, 2046 279,216 14,970,975 136,604,634 136,604,634
Nov  1, 2046 246,028 14,739,869 119,273,319 119,273,319
May  1, 2047 212,803 14,510,846 101,938,149 101,938,149
Nov  1, 2047 179,646 14,092,304 84,798,720 84,798,720
May  1, 2048 147,091 13,626,359 68,007,497 68,007,497
Nov  1, 2048 115,372 12,910,699 51,835,548 51,835,548
May  1, 2049 85,958 11,607,777 37,095,733 37,095,733
Nov  1, 2049 60,208 10,172,502 24,349,822 24,349,822
May  1, 2050 38,467 8,165,990 14,236,786 14,236,786
Nov  1, 2050 21,785 6,592,080 6,164,020 6,164,020
May  1, 2051 8,933 4,146,999 1,685,502 1,685,502
Nov  1, 2051 1,629 1,635,352 44,761 44,761
May  1, 2052 29 36,372 8,610 8,610
Nov  1, 2052 12 1,658 7,075 7,075
May  1, 2053 10 1,591 5,583 5,583
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Participatio
Less Part Loan Loan Loan

Date Servicing Revenue Balance Valuation

Nov  1, 2053 7 1,526 4,132 4,132
May  1, 2054 5 1,464 2,720 2,720
Nov  1, 2054 3 1,403 1,346 1,346
May  1, 2055 1 767 589 589
Nov  1, 2055 1 306 287 287
Apr 30, 2056 0 288 - -

77,152,400 2,092,497,171
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Loan Statistics

2001AA 2002A 2002B 2014A 2015A 2015B 2017A

Par Amount 11,258,413 4,126,685 5,303,478 17,155,112 24,698,423 7,017,254 26,917,053

Weighted Avg. Coupon 5.700% 5.546% 5.618% 4.998% 5.130% 4.974% 4.527%

Weighted Avg. Life 6.188 5.682 5.786 5.951 6.377 5.578 9.434

Weighted Avg. Rate 5.612% 5.356% 5.539% 5.172% 5.184% 5.117% 4.529%

WAL from Forecast Date 6.191 5.686 5.789 5.955 6.380 5.581 9.437

Weighted Avg. Maturity 13.745 12.537 13.271 13.449 14.328 12.658 26.500
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Loan Statistics

2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE

Par Amount 10,007,423 57,378,119 64,663,803 70,355,736 22,865,868 62,686,180 230,026,791

Weighted Avg. Coupon 4.405% 4.879% 4.810% 5.151% 6.081% 5.124% 4.627%

Weighted Avg. Life 7.530 8.910 9.233 9.824 6.197 10.385 9.681

Weighted Avg. Rate 4.894% 4.766% 4.933% 5.153% 5.829% 5.125% 4.699%

WAL from Forecast Date 7.534 8.913 9.236 9.827 6.200 10.388 9.684

Weighted Avg. Maturity 18.116 23.925 24.843 27.501 13.683 27.810 26.270
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Loan Statistics

2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC

Par Amount 157,542,961 133,665,775 118,758,892 141,590,865 132,399,700 145,152,768 151,201,112

Weighted Avg. Coupon 4.016% 4.033% 4.280% 4.201% 3.736% 3.001% 3.106%

Weighted Avg. Life 10.968 11.159 9.942 10.528 11.222 10.468 11.268

Weighted Avg. Rate 3.991% 4.020% 4.211% 4.204% 3.622% 2.997% 3.091%

WAL from Forecast Date 10.971 11.162 9.946 10.531 11.226 10.471 11.268

Weighted Avg. Maturity 29.058 28.980 27.767 29.186 28.092 29.736 29.717
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LOAN REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Loan Statistics

2021DEF 2021GHIJ 2021KLM EXCESS Total

Par Amount 96,602,428 134,349,366 149,500,000 12,098,378 1987322583

Weighted Avg. Coupon 3.000% 3.010% 2.980% 3.256% 3.965%

Weighted Avg. Life 11.572 11.299 11.231 7.099 10.351

Weighted Avg. Rate 2.992% 3.002% 2.972% 3.743% 3.882%

WAL from Forecast Date 11.572 11.300 11.231 7.102 10.354

Weighted Avg. Maturity 29.842 29.808 29.782 17.217 27.807
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ACQUISITION FUND REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Loan Originations Acquisition Revenues Acquisition Fund Valuation
Loans Less: Withdrawal Security Other Acquisition Acq. Fund  Acq. Fund  

Date Originated Discount Requirement Purchase Withdrawals Interest Revenues  Balance  Value 

Dec 31, 2020 - - - 8,022,646 - - - 8,022,646 8,022,646
Jan  1, 2021 - - - - - - - 8,022,646 8,022,646
Feb  1, 2021 33,290,768 - 33,290,768 121,000,000 10,754 843 11,597 95,721,124 95,721,124
Mar  1, 2021 45,500,000 - 45,500,000 - - - - 50,221,124 50,221,124
Apr  1, 2021 42,252,655 - 42,252,655 - - - - 7,968,469 7,968,469
May  1, 2021 - - - - 7 22,169 22,176 7,968,462 7,968,462
Jun  1, 2021 84,329,982 - 84,329,982 84,329,982 - - - 7,968,462 7,968,462
Jul  1, 2021 7,968,462 - 7,968,462 - - - - - -

Aug  1, 2021 - - - - - - - - -
Sep  1, 2021 128,890,174 - 128,890,174 128,890,174 - - - - -
Oct  1, 2021 - - - - - 1,992 1,992 - -
Nov  1, 2021 - - - - - - - - -
Dec  1, 2021 102,500,000 - 102,500,000 122,500,000 - - - 20,000,000 20,000,000
Jan  1, 2022 20,000,000 - 20,000,000 - - - - - -
Feb  1, 2022 - - - - - - - - -
Mar  1, 2022 - - - - - - - - -
Apr  1, 2022 - - - - - - - - -
May  1, 2022 - - - - - 3,200 3,200 - -

464,732,041 0 464,732,041 464,742,802 10,761 28,204 38,965
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SHORT TERM BALANCE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Revenue Balance
Loan Float Cash Revenue Less: Coverage Net Redemption Accrued Short-Term

Date Balance +  Balance =  Balance Requirement Difference Balance Interest Valuation

Dec 31, 2020 - 83,764,557 83,764,557 61,545,272 22,219,285 - - 83,764,557
May  1, 2021 - 15,966,181 15,966,181 3,310,606 12,655,575 62,254,645 - 78,220,825
Nov  1, 2021 - 14,212,856 14,212,856 3,358,125 10,854,731 30,200,038 - 44,412,894
May  1, 2022 - 13,396,290 13,396,290 3,370,710 10,025,580 30,305,833 - 43,702,124
Nov  1, 2022 - 12,667,233 12,667,233 3,371,733 9,295,500 30,065,693 - 42,732,927
May  1, 2023 - 12,401,786 12,401,786 3,356,093 9,045,692 26,344,134 - 38,745,920
Nov  1, 2023 - 12,121,376 12,121,376 3,360,302 8,761,074 23,533,812 - 35,655,188
May  1, 2024 - 11,958,541 11,958,541 3,347,053 8,611,489 21,138,992 - 33,097,533
Nov  1, 2024 - 11,701,338 11,701,338 3,359,757 8,341,581 18,717,581 - 30,418,919
May  1, 2025 - 11,515,783 11,515,783 3,347,170 8,168,614 16,353,172 - 27,868,955
Nov  1, 2025 - 11,348,708 11,348,708 3,449,868 7,898,839 14,008,717 - 25,357,425
May  1, 2026 - 11,092,339 11,092,339 3,337,317 7,755,022 11,477,294 - 22,569,633
Nov  1, 2026 - 10,942,286 10,942,286 3,428,970 7,513,316 9,624,026 - 20,566,312
May  1, 2027 - 10,882,156 10,882,156 3,478,642 7,403,514 7,368,395 - 18,250,551
Nov  1, 2027 - 10,527,695 10,527,695 3,327,344 7,200,351 5,846,749 - 16,374,444
May  1, 2028 - 10,386,351 10,386,351 3,319,841 7,066,510 5,627,962 - 16,014,313
Nov  1, 2028 - 10,173,145 10,173,145 3,318,048 6,855,098 5,432,840 - 15,605,986
May  1, 2029 - 10,019,954 10,019,954 3,312,069 6,707,885 5,213,098 - 15,233,052
Nov  1, 2029 - 9,802,641 9,802,641 3,308,886 6,493,755 4,656,201 - 14,458,842
May  1, 2030 - 9,641,637 9,641,637 3,305,067 6,336,570 4,691,426 - 14,333,063
Nov  1, 2030 - 9,562,192 9,562,192 3,300,177 6,262,015 4,441,407 - 14,003,599
May  1, 2031 - 8,961,536 8,961,536 3,298,809 5,662,727 4,115,539 - 13,077,075
Nov  1, 2031 - 8,349,162 8,349,162 3,461,540 4,887,622 3,825,173 - 12,174,334
May  1, 2032 - 7,624,136 7,624,136 3,447,979 4,176,156 3,918,243 - 11,542,379
Nov  1, 2032 - 6,842,728 6,842,728 3,286,880 3,555,848 3,624,805 - 10,467,533
May  1, 2033 - 6,176,262 6,176,262 3,420,427 2,755,835 2,860,382 - 9,036,644
Nov  1, 2033 - 5,651,581 5,651,581 3,281,567 2,370,014 2,409,381 - 8,060,962
May  1, 2034 - 5,326,594 5,326,594 3,287,313 2,039,281 2,764,450 - 8,091,044
Nov  1, 2034 - 4,941,408 4,941,408 3,276,663 1,664,746 2,702,446 - 7,643,854
May  1, 2035 - 4,338,952 4,338,952 3,284,155 1,054,797 3,197,300 - 7,536,252
Nov  1, 2035 - 3,978,004 3,978,004 3,271,128 706,877 3,323,662 - 7,301,666
May  1, 2036 - 3,602,224 3,602,224 3,281,127 321,097 4,201,607 - 7,803,831
Nov  1, 2036 - 1,787,324 1,787,324 3,302,341 (1,515,017) 4,372,152 - 6,159,476
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SHORT TERM BALANCE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Revenue Balance
Loan Float Cash Revenue Less: Coverage Net Redemption Accrued Short-Term

Date Balance +  Balance =  Balance Requirement Difference Balance Interest Valuation

May  1, 2037 - - - 3,277,014 (3,277,014) 2,321,529 - 2,321,529
Nov  1, 2037 - - - 3,265,681 (3,265,681) 2,015,055 - 2,015,055
May  1, 2038 - 237,702 237,702 522,189 (284,487) 2,500,373 - 2,738,075
Nov  1, 2038 - 474,610 474,610 505,239 (30,629) 2,480,975 - 2,955,585
May  1, 2039 - 476,735 476,735 517,747 (41,012) 1,935,518 - 2,412,252
Nov  1, 2039 - 470,969 470,969 500,614 (29,645) 1,986,712 - 2,457,681
May  1, 2040 - 964,254 964,254 513,409 450,845 1,994,340 - 2,958,594
Nov  1, 2040 - 1,447,410 1,447,410 495,912 951,498 1,148,739 - 2,596,148
May  1, 2041 - 1,944,465 1,944,465 509,055 1,435,410 872,652 - 2,817,117
Nov  1, 2041 - 2,420,957 2,420,957 491,905 1,929,052 892,536 - 3,313,494
May  1, 2042 - 2,909,148 2,909,148 504,592 2,404,556 910,216 - 3,819,364
Nov  1, 2042 - 3,379,065 3,379,065 488,140 2,890,925 927,322 - 4,306,387
May  1, 2043 - 4,781,490 4,781,490 500,142 4,281,348 1,105,451 - 5,886,941
Nov  1, 2043 - 6,092,067 6,092,067 484,337 5,607,730 1,125,145 - 7,217,212
May  1, 2044 - 7,404,290 7,404,290 495,743 6,908,547 1,173,401 - 8,577,691
Nov  1, 2044 - 8,697,261 8,697,261 480,651 8,216,609 1,172,131 - 9,869,391
May  1, 2045 - 9,990,130 9,990,130 491,216 9,498,913 800,476 - 10,790,606
Nov  1, 2045 - 11,265,972 11,265,972 477,763 10,788,209 832,528 - 12,098,500
May  1, 2046 - 12,539,702 12,539,702 486,558 12,053,144 865,226 - 13,404,928
Nov  1, 2046 - 13,798,305 13,798,305 474,730 13,323,575 909,924 - 14,708,229
May  1, 2047 - 15,052,836 15,052,836 481,763 14,571,073 986,118 - 16,038,954
Nov  1, 2047 - 16,274,205 16,274,205 451,550 15,822,656 983,993 - 17,258,198
May  1, 2048 - 17,510,163 17,510,163 456,804 17,053,360 876,320 - 18,386,484
Nov  1, 2048 - 18,723,833 18,723,833 440,000 18,283,833 877,661 - 19,601,494
May  1, 2049 - 19,939,779 19,929,779 434,842 19,494,937 875,400 - 20,815,178
Nov  1, 2049 - 21,046,739 21,036,739 330,000 20,706,739 184,240 - 21,230,979
May  1, 2050 - 22,134,035 22,114,035 213,402 21,900,633 168,897 - 22,302,932
Nov  1, 2050 - 23,267,498 23,247,498 170,000 23,077,498 168,817 - 23,436,315
May  1, 2051 - 13,977,120 13,957,120 140,000 13,817,120 98,866 - 14,075,986
Nov  1, 2051 - 139,980 120,000 120,000 - - - 139,980
May  1, 2052 - 129,980 110,000 110,000 - - - 129,980
Nov  1, 2052 - 129,980 110,000 110,000 - - - 129,980
May  1, 2053 - 129,980 110,000 110,000 - - - 129,980
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SHORT TERM BALANCE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Revenue Balance
Loan Float Cash Revenue Less: Coverage Net Redemption Accrued Short-Term

Date Balance +  Balance =  Balance Requirement Difference Balance Interest Valuation

Nov  1, 2053 - 129,980 110,000 110,000 - - - 129,980
May  1, 2054 - 129,980 110,000 110,000 - - - 129,980
Nov  1, 2054 - 129,980 110,000 110,000 - - - 129,980
May  1, 2055 - 19,980 - - - - - 19,980
Nov  1, 2055 - 19,980 - - - - - 19,980
May  1, 2056 - 19,980 - - - - - 19,980

0
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RESERVE FUND REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Reserve Revenues Reserve Valuation
Scheduled Arb. Rule Fund Withdrawal Reserve Net Repl Accrued Reserve Reserve Reserve Reserve

Date Principal Reduction Transfers Pre (-Dis) Interest Revenues (-Taps) Interest Balance Value Requirement Surplus

Dec 31, 2020 - - - - - - - - 31,249,020 31,249,020 15,487,650 15,761,370
May  1, 2021 1,254,288 - - - 364,450 1,618,739 - - 29,994,732 29,994,732 14,892,275 15,102,457
Nov  1, 2021 602,015 - - - 510,581 1,112,596 - - 29,392,717 29,392,717 13,810,000 15,582,717
May  1, 2022 347,625 - - - 500,298 847,923 - - 29,045,092 29,045,092 13,246,550 15,798,542
Nov  1, 2022 1,468,000 - - - 496,002 1,964,002 - - 27,577,092 27,577,092 12,686,625 14,890,467
May  1, 2023 365,625 - - - 452,515 818,140 - - 27,211,467 27,211,467 12,143,975 15,067,492
Nov  1, 2023 324,500 - - - 447,315 771,815 - - 26,886,967 26,886,967 11,644,600 15,242,367
May  1, 2024 281,680 - - - 453,247 734,926 - - 26,605,287 26,605,287 11,212,175 15,393,112
Nov  1, 2024 285,675 - - - 455,723 741,398 - - 26,319,612 26,319,612 10,780,000 15,539,612
May  1, 2025 262,775 - - - 449,545 712,320 - - 26,056,837 26,056,837 10,371,725 15,685,112
Nov  1, 2025 6,743,846 - - - 446,247 7,190,094 - - 19,312,991 19,312,991 9,981,000 9,331,991
May  1, 2026 202,650 - - - 237,953 440,603 - - 19,110,341 19,110,341 9,634,850 9,475,491
Nov  1, 2026 189,173 - - - 236,820 425,993 - - 18,921,168 18,921,168 9,310,150 9,611,018
May  1, 2027 235,100 - - - 250,210 485,310 - - 18,686,068 18,686,068 8,980,800 9,705,268
Nov  1, 2027 234,600 - - - 257,910 492,510 - - 18,451,468 18,451,468 8,649,700 9,801,768
May  1, 2028 166,925 - - - 253,601 420,526 - - 18,284,543 18,284,543 8,384,275 9,900,268
Nov  1, 2028 165,575 - - - 252,341 417,916 - - 18,118,968 18,118,968 8,118,450 10,000,518
May  1, 2029 161,850 - - - 248,544 410,394 - - 17,957,118 17,957,118 7,854,350 10,102,768
Nov  1, 2029 304,753 - - - 247,873 552,625 - - 17,652,365 17,652,365 7,431,300 10,221,065
May  1, 2030 257,400 - - - 241,983 499,383 - - 17,394,965 17,394,965 7,067,150 10,327,815
Nov  1, 2030 255,625 - - - 239,720 495,345 - - 17,139,340 17,139,340 6,702,525 10,436,815
May  1, 2031 1,947,550 - - - 194,563 2,142,113 - - 15,191,790 15,191,790 4,643,975 10,547,815
Nov  1, 2031 235,675 - - - 193,552 429,227 - - 14,956,115 14,956,115 4,388,300 10,567,815
May  1, 2032 235,150 - - - 189,195 424,345 - - 14,720,965 14,720,965 4,132,900 10,588,065
Nov  1, 2032 235,775 - - - 176,703 412,478 - - 14,485,190 14,485,190 3,876,125 10,609,065
May  1, 2033 246,275 - - - 165,953 412,228 - - 14,238,915 14,238,915 3,608,850 10,630,065
Nov  1, 2033 244,825 - - - 165,721 410,546 - - 13,994,090 13,994,090 3,342,025 10,652,065
May  1, 2034 268,575 - - - 162,175 430,750 - - 13,725,515 13,725,515 3,051,200 10,674,315
Nov  1, 2034 294,450 - - - 161,728 456,178 - - 13,431,065 13,431,065 2,734,000 10,697,065
May  1, 2035 295,450 - - - 157,877 453,327 - - 13,135,615 13,135,615 2,414,800 10,720,815
Nov  1, 2035 295,725 - - - 157,182 452,907 - - 12,839,890 12,839,890 2,095,075 10,744,815
May  1, 2036 296,400 - - - 153,873 450,273 - - 12,543,490 12,543,490 1,774,175 10,769,315
Nov  1, 2036 296,925 - - - 151,937 448,862 - - 12,246,565 12,246,565 1,452,250 10,794,315
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RESERVE FUND REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Reserve Revenues Reserve Valuation
Scheduled Arb. Rule Fund Withdrawal Reserve Net Repl Accrued Reserve Reserve Reserve Reserve

Date Principal Reduction Transfers Pre (-Dis) Interest Revenues (-Taps) Interest Balance Value Requirement Surplus

May  1, 2037 296,150 - - - 147,481 443,631 (1,468,084) - 10,482,331 10,482,331 1,130,350 9,351,981
Nov  1, 2037 202,000 - - - 113,216 315,216 (529,760) - 9,750,571 9,750,571 902,100 8,848,471
May  1, 2038 93,150 - - - 95,314 188,464 (5,712) - 9,651,709 9,651,709 781,700 8,870,009
Nov  1, 2038 4,738,534 - - - 95,578 4,834,113 - - 4,913,175 4,913,175 687,675 4,225,500
May  1, 2039 68,350 - - - 34,418 102,768 - - 4,844,825 4,844,825 619,325 4,225,500
Nov  1, 2039 67,125 - - - 33,935 101,060 - - 4,777,700 4,777,700 552,200 4,225,500
May  1, 2040 69,325 - - - 33,458 102,783 - - 4,708,375 4,708,375 482,875 4,225,500
Nov  1, 2040 76,100 - - - 32,974 109,074 - - 4,632,275 4,632,275 406,775 4,225,500
May  1, 2041 18,375 - - - 32,435 50,810 - - 4,613,900 4,613,900 388,400 4,225,500
Nov  1, 2041 8,400 - - - 32,299 40,699 - - 4,605,500 4,605,500 380,000 4,225,500
May  1, 2042 - - - - 32,239 32,239 - - 4,605,500 4,605,500 380,000 4,225,500
Nov  1, 2042 - - - - 32,239 32,239 - - 4,605,500 4,605,500 380,000 4,225,500
May  1, 2043 - - - - 32,239 32,239 - - 4,605,500 4,605,500 380,000 4,225,500
Nov  1, 2043 - - - - 32,239 32,239 - - 4,605,500 4,605,500 380,000 4,225,500
May  1, 2044 - - - - 32,239 32,239 - - 4,605,500 4,605,500 380,000 4,225,500
Nov  1, 2044 - - - - 32,239 32,239 - - 4,605,500 4,605,500 380,000 4,225,500
May  1, 2045 - - - - 32,239 32,239 - - 4,605,500 4,605,500 380,000 4,225,500
Nov  1, 2045 - - - - 32,239 32,239 - - 4,605,500 4,605,500 380,000 4,225,500
May  1, 2046 - - - - 32,239 32,239 - - 4,605,500 4,605,500 380,000 4,225,500
Nov  1, 2046 4,225,500 - - - 17,449 4,242,949 - - 380,000 380,000 380,000 0
May  1, 2047 - - - - 2,660 2,660 - - 380,000 380,000 380,000 0
Nov  1, 2047 - - - - 2,660 2,660 - - 380,000 380,000 380,000 0
May  1, 2048 - - - - 2,660 2,660 - - 380,000 380,000 380,000 0
Nov  1, 2048 - - - - 2,660 2,660 - - 380,000 380,000 380,000 0
May  1, 2049 0 - - - 2,660 2,660 - - 380,000 380,000 380,000 -
Nov  1, 2049 - - - - 2,660 2,660 - - 380,000 380,000 380,000 -
May  1, 2050 20,000 - - - 2,730 22,730 - - 360,000 360,000 360,000 -
Oct  1, 2050 360,000 - - - 2,100 362,100 - - - - - -

29,245,464 0 0 0 10,052,827 39,298,291 (2,003,556)
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Bond Debt Service Bond Valuation
Maturing Interest Total Redeemed Total Bond Unpaid Accreted

Date Principal Paid Debt Serv Principal Bond Payment Balance Interest Bond-Value

Dec 31, 2020 - - - - - 1,166,385,699 - 1,166,385,699
May  1, 2021 18,730,000 13,399,086 32,129,086 7,887,592 40,016,678 1,264,768,107 - 1,264,768,107
Nov  1, 2021 21,395,000 14,967,744 36,362,744 58,118,412 94,481,156 1,400,254,695 - 1,400,254,695
May  1, 2022 20,675,000 15,383,254 36,058,254 29,732,123 65,790,377 1,474,847,572 - 1,474,847,572
Nov  1, 2022 20,580,000 14,857,582 35,437,582 34,977,809 70,415,391 1,419,289,763 - 1,419,289,763
May  1, 2023 22,135,000 14,052,286 36,187,286 37,640,456 73,827,742 1,359,514,307 - 1,359,514,307
Nov  1, 2023 22,215,000 13,256,189 35,471,189 37,603,660 73,074,849 1,299,695,647 - 1,299,695,647
May  1, 2024 22,275,000 13,278,330 35,553,330 36,078,391 71,631,721 1,241,342,256 - 1,241,342,256
Nov  1, 2024 22,465,000 12,905,292 35,370,292 34,366,233 69,736,525 1,184,511,023 - 1,184,511,023
May  1, 2025 22,675,000 12,148,261 34,823,261 32,171,850 66,995,111 1,129,664,173 - 1,129,664,173
Nov  1, 2025 22,745,000 11,326,070 34,071,070 30,173,091 64,244,161 1,076,746,082 - 1,076,746,082
May  1, 2026 22,945,000 10,802,148 33,747,148 28,169,777 61,916,925 1,025,631,305 - 1,025,631,305
Nov  1, 2026 21,560,000 9,939,999 31,499,999 26,616,740 58,116,739 977,454,565 - 977,454,565
May  1, 2027 21,265,000 10,438,834 31,703,834 25,598,814 57,302,648 930,590,751 - 930,590,751
Nov  1, 2027 22,070,000 10,553,826 32,623,826 23,545,836 56,169,662 884,974,915 - 884,974,915
May  1, 2028 21,295,000 9,783,286 31,078,286 21,912,656 52,990,942 841,767,259 - 841,767,259
Nov  1, 2028 21,355,000 9,197,640 30,552,640 20,844,119 51,396,759 799,568,140 - 799,568,140
May  1, 2029 21,690,000 8,634,154 30,324,154 19,475,081 49,799,235 758,403,059 - 758,403,059
Nov  1, 2029 24,695,000 8,090,942 32,785,942 16,475,401 49,261,343 717,232,658 - 717,232,658
May  1, 2030 23,000,000 7,572,099 30,572,099 15,274,940 45,847,039 678,957,718 - 678,957,718
Nov  1, 2030 22,530,000 7,105,311 29,635,311 14,998,568 44,633,879 641,429,150 - 641,429,150
May  1, 2031 22,890,000 7,271,570 30,161,570 11,929,907 42,091,477 606,609,243 - 606,609,243
Nov  1, 2031 21,070,000 6,974,567 28,044,567 11,175,560 39,220,127 574,363,683 - 574,363,683
May  1, 2032 20,190,000 6,738,566 26,928,566 9,221,347 36,149,913 544,952,336 - 544,952,336
Nov  1, 2032 18,560,000 6,502,088 25,062,088 7,638,214 32,700,302 518,754,122 - 518,754,122
May  1, 2033 17,975,000 5,887,142 23,862,142 7,408,186 31,270,328 493,370,936 - 493,370,936
Nov  1, 2033 17,805,000 5,826,088 23,631,088 6,958,813 30,589,901 468,607,123 - 468,607,123
May  1, 2034 16,460,000 5,389,120 21,849,120 7,390,033 29,239,153 444,757,090 - 444,757,090
Nov  1, 2034 16,300,000 5,095,906 21,395,906 7,801,828 29,197,734 420,655,262 - 420,655,262
May  1, 2035 16,385,000 4,788,449 21,173,449 7,439,186 28,612,635 396,831,076 - 396,831,076
Nov  1, 2035 18,400,000 4,496,546 22,896,546 7,852,085 30,748,631 370,578,991 - 370,578,991
May  1, 2036 14,310,000 4,179,234 18,489,234 8,170,520 26,659,754 348,098,471 - 348,098,471
Nov  1, 2036 13,495,000 3,866,853 17,361,853 9,424,467 26,786,320 325,179,004 - 325,179,004
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Bond Debt Service Bond Valuation
Maturing Interest Total Redeemed Total Bond Unpaid Accreted

Date Principal Paid Debt Serv Principal Bond Payment Balance Interest Bond-Value

May  1, 2037 14,830,000 3,658,591 18,488,591 9,018,919 27,507,510 301,330,085 - 301,330,085
Nov  1, 2037 12,505,000 3,332,325 15,837,325 5,833,859 21,671,184 282,991,226 - 282,991,226
May  1, 2038 10,490,000 3,133,508 13,623,508 5,654,276 19,277,784 266,846,950 - 266,846,950
Nov  1, 2038 10,050,000 2,932,268 12,982,268 6,245,157 19,227,425 250,551,793 - 250,551,793
May  1, 2039 10,430,000 2,730,858 13,160,858 5,801,491 18,962,349 234,320,302 - 234,320,302
Nov  1, 2039 10,440,000 2,533,047 12,973,047 5,303,263 18,276,310 218,577,039 - 218,577,039
May  1, 2040 10,330,000 2,340,551 12,670,551 5,035,462 17,706,013 203,211,577 - 203,211,577
Nov  1, 2040 10,375,000 2,152,462 12,527,462 4,998,082 17,525,544 187,838,495 - 187,838,495
May  1, 2041 10,485,000 1,964,973 12,449,973 3,246,106 15,696,079 174,107,389 - 174,107,389
Nov  1, 2041 9,915,000 1,812,638 11,727,638 2,664,527 14,392,165 161,527,862 - 161,527,862
May  1, 2042 9,490,000 1,678,060 11,168,060 2,668,333 13,836,393 149,369,529 - 149,369,529
Nov  1, 2042 9,625,000 1,547,332 11,172,332 2,672,517 13,844,849 137,072,012 - 137,072,012
May  1, 2043 9,060,000 1,415,047 10,475,047 2,047,066 12,522,113 125,964,946 - 125,964,946
Nov  1, 2043 9,150,000 1,298,811 10,448,811 2,271,974 12,720,785 114,542,972 - 114,542,972
May  1, 2044 9,060,000 1,176,038 10,236,038 2,262,229 12,498,267 103,220,743 - 103,220,743
Nov  1, 2044 7,605,000 1,054,866 8,659,866 2,287,825 10,947,691 93,327,918 - 93,327,918
May  1, 2045 6,125,000 948,253 7,073,253 1,928,752 9,002,005 85,274,166 - 85,274,166
Nov  1, 2045 6,160,000 864,795 7,024,795 1,885,003 8,909,798 77,229,163 - 77,229,163
May  1, 2046 6,190,000 782,249 6,972,249 1,906,570 8,878,819 69,132,593 - 69,132,593
Nov  1, 2046 6,195,000 699,224 6,894,224 1,928,444 8,822,668 61,009,149 - 61,009,149
May  1, 2047 6,220,000 615,965 6,835,965 1,935,617 8,771,582 52,853,532 - 52,853,532
Nov  1, 2047 6,230,000 532,850 6,762,850 1,950,500 8,713,350 44,673,032 - 44,673,032
May  1, 2048 4,730,000 450,234 5,180,234 1,969,386 7,149,620 37,973,646 - 37,973,646
Nov  1, 2048 3,070,000 382,081 3,452,081 2,073,708 5,525,789 32,829,938 - 32,829,938
May  1, 2049 2,950,000 329,486 3,279,486 2,213,101 5,492,587 27,666,837 - 27,666,837
Nov  1, 2049 2,770,000 276,697 3,046,697 1,467,564 4,514,261 23,429,273 - 23,429,273
May  1, 2050 2,730,000 233,163 2,963,163 1,257,096 4,220,259 19,442,177 - 19,442,177
Nov  1, 2050 2,755,000 192,134 2,947,134 1,256,701 4,203,835 15,430,476 - 15,430,476
May  1, 2051 8,065,000 151,095 8,216,095 1,044,102 9,260,197 6,321,374 - 6,321,374
Nov  1, 2051 6,138,900 52,354 6,191,254 182,474 6,373,728 - - -

886,303,900 335,980,419 1,222,284,319 745,081,799 1,967,366,118
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Bond Statistics - Consolidated

2001AA 2002A 2002B 2014A 2015A 2015B 2017A

Par Amount 42,100,000.01 1,300,000.01 5,075,000.02 12,120,000.00 23,665,000.00 6,155,000.00 26,915,699.00

Accrued Int. - - - - - - -

Issue Discount - - - - (346,364.00) - -

Proceeds 42,100,000.01 1,300,000.01 5,075,000.02 12,120,000.00 24,011,364.00 6,155,000.00 26,915,699.00

Bond Year 317,997,500 935,000 3,820,000 30,478,750 73,825,000 12,882,500 254,066,573

Avg. Price 100.000 100.000 100.000 100.000 101.464 100.000 100.000

Avg. Coupon - - - 3.175% 3.063% 2.852% 3.000%

Avg. Rate 1.143% 0.263% 0.263% 3.337% 3.137% 2.980% 3.000%

Avg. Life(Dated) 7.553 0.719 0.753 2.515 3.120 2.093 9.439

Avg. Life(Delivery) 7.553 0.719 0.753 2.515 3.120 2.093 9.439

Avg. Mat. Date May 20, 2028 Jul 19, 2021 Aug  1, 2021 May  6, 2023 Dec 14, 2023 Dec  4, 2022 Jun  9, 2030

Weighted Avg Maturity 7.553 0.719 0.753 2.515 3.109 2.093 9.439

Gross Bond NIC 1.143125% 0.262502% 0.262500% 3.337496% 2.668137% 2.979761% 3.000000%

Net   Bond NIC 1.143125% 0.262502% 0.262500% 3.337496% 2.668137% 2.979761% 3.086178%

Gross Bond TIC 1.114046% 0.262502% 0.262500% 3.332738% 2.634459% 2.977115% 2.999999%
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Bond Statistics - Consolidated

Net Bond TIC 1.114046% 0.262502% 0.262500% 3.332738% 2.634459% 2.977115% 3.106708%

Duration 7.354 0.719 0.752 2.401 2.958 2.029 7.695
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Bond Statistics - Consolidated

2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE

Par Amount 11,755,000.00 47,015,000.00 57,835,000.00 63,990,000.00 25,705,000.00 72,480,000.00 116,320,000.00

Accrued Int. - - - - - - -

Issue Discount - (1,678,910.30) (1,366,429.70) (1,878,328.05) - (2,169,014.45) (2,900,172.75)

Proceeds 11,755,000.00 48,693,910.30 59,201,429.70 65,868,328.05 25,705,000.00 74,649,014.45 119,220,172.75

Bond Year 48,677,500 408,852,500 580,752,500 553,715,000 111,892,500 693,217,500 994,482,500

Avg. Price 100.000 103.571 102.363 102.935 100.000 102.993 102.493

Avg. Coupon 2.300% 1.751% 1.825% 3.606% 3.423% 3.982% 2.987%

Avg. Rate 0.757% 1.692% 1.785% 3.715% 3.548% 2.621% 2.019%

Avg. Life(Dated) 4.141 8.696 10.042 8.653 4.353 9.564 8.550

Avg. Life(Delivery) 4.141 8.696 10.042 8.653 4.353 9.564 8.550

Avg. Mat. Date Dec 21, 2024 Jul 11, 2029 Nov 15, 2030 Jun 26, 2029 Mar  8, 2025 May 24, 2030 May 18, 2029

Weighted Avg Maturity 4.141 8.539 9.919 8.611 4.353 9.424 8.483

Gross Bond NIC 0.757080% 1.281635% 1.549756% 3.375593% 3.547773% 2.307677% 1.727844%

Net   Bond NIC 0.757080% 1.281635% 1.549756% 3.375593% 3.547773% 2.307677% 1.727844%

Gross Bond TIC 0.753063% 1.249235% 1.523242% 3.278185% 3.540532% 2.290037% 1.679022%
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Bond Statistics - Consolidated

Net Bond TIC 0.753063% 1.249235% 1.523242% 3.278185% 3.540532% 2.290037% 1.679022%

Duration 4.076 8.043 9.054 7.068 3.975 7.967 7.807



Sep 21, 2021   9:04 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 2021ABC:CHFA-CONS01 )   Page 76

BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Bond Statistics - Consolidated

2019FG 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC

Par Amount 73,910,000.00 95,440,000.00 121,100,000.00 123,270,000.00 111,235,000.00 129,000,000.00 125,000,000.00

Accrued Int. - - - - - - -

Issue Discount (2,400,785.40) (3,339,378.60) (3,729,605.50) (4,166,478.00) (3,732,933.20) (3,170,639.60) (4,331,496.45)

Proceeds 76,310,785.40 98,779,378.60 124,829,605.50 127,436,478.00 114,967,933.20 132,170,639.60 129,331,496.45

Bond Year 768,725,000 1,046,285,000 1,017,030,000 957,935,000 1,200,817,500 1,433,621,667 1,571,297,222

Avg. Price 103.248 103.499 103.080 103.380 103.356 102.458 103.465

Avg. Coupon 3.518% 3.272% 3.002% 2.826% 2.069% 1.961% 2.025%

Avg. Rate 2.187% 2.237% 2.819% 2.363% 1.815% 1.800% 1.816%

Avg. Life(Dated) 10.401 10.963 8.398 7.771 10.795 11.113 12.570

Avg. Life(Delivery) 10.401 10.963 8.398 7.771 10.795 11.113 12.570

Avg. Mat. Date Mar 25, 2031 Oct 17, 2031 Mar 24, 2029 Aug  8, 2028 Aug 17, 2031 Dec  9, 2031 Aug 16, 2033

Weighted Avg Maturity 10.237 10.730 8.455 7.731 10.597 10.980 12.328

Gross Bond NIC 1.874614% 1.917633% 2.452255% 1.928553% 1.504231% 1.578731% 1.540156%

Net   Bond NIC 1.874614% 1.917633% 2.452255% 1.928553% 1.504231% 1.578731% 1.540156%

Gross Bond TIC 1.840453% 1.879981% 2.344057% 1.868615% 1.452525% 1.535831% 1.479973%
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Bond Statistics - Consolidated

Net Bond TIC 1.840453% 1.879981% 2.344057% 1.868615% 1.452525% 1.535831% 1.479973%

Duration 9.008 9.314 7.514 7.091 9.651 9.948 11.064
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Bond Statistics - Consolidated

2021DEF 2021GHIJ 2021KLM EXCESS Total

Par Amount 85,000,000.00 130,000,000.00 125,000,000.00 0.01 1,631,385,699

Accrued Int. - - - - -

Issue Discount (2,273,517.40) (2,901,801.25) (4,271,700.00) - (44,657,555)

Proceeds 87,273,517.40 132,901,801.25 129,271,700.00 0.01 1676043254

Bond Year 872,614,342 1,338,074,394 1,498,482,222 0 15,790,477,670

Avg. Price 102.675 102.232 103.417 100.000 102.737

Avg. Coupon 2.203% 1.686% 1.910% - 2.479%

Avg. Rate 2.211% 1.926% 1.858% - 2.128%

Avg. Life(Dated) 10.266 10.293 11.988 20.500 9.679

Avg. Life(Delivery) 10.266 10.293 11.988 20.500 9.679

Avg. Mat. Date Aug 25, 2031 Dec  4, 2031 Nov 13, 2033 May  1, 2041 Jul  3, 2030

Weighted Avg Maturity 10.205 10.245 11.769 20.500 9.582

Gross Bond NIC 1.950341% 1.708824% 1.572437% - 1.845%

Net   Bond NIC 1.950341% 1.708824% 1.572437% - 1.846%

Gross Bond TIC 1.913631% 1.669382% 1.514899% - 1.799%
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BOND DEBT SERVICE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Bond Statistics - Consolidated

Net Bond TIC 1.913631% 1.669382% 1.514899% - 1.483%

Duration 8.858 9.110 10.557 20.500 8.680
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Class I

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2020 - - - - - 1,031,465,000 1,031,465,000
May  1, 2021 17,890,000 12,145,350 30,035,350 7,357,592 37,392,942 1,158,133,107 1,158,133,107
Nov  1, 2021 20,535,000 13,719,728 34,254,728 50,238,412 84,493,140 1,276,359,695 1,276,359,695
May  1, 2022 19,820,000 14,237,838 34,057,838 25,652,123 59,709,961 1,355,887,572 1,355,887,572
Nov  1, 2022 19,705,000 13,787,926 33,492,926 30,942,809 64,435,735 1,305,239,763 1,305,239,763
May  1, 2023 21,240,000 13,055,638 34,295,638 33,610,456 67,906,094 1,250,389,307 1,250,389,307
Nov  1, 2023 20,990,000 12,329,719 33,319,719 33,603,660 66,923,379 1,195,795,647 1,195,795,647
May  1, 2024 21,045,000 12,319,485 33,364,485 32,433,391 65,797,876 1,142,317,256 1,142,317,256
Nov  1, 2024 21,220,000 11,963,542 33,183,542 30,871,233 64,054,775 1,090,226,023 1,090,226,023
May  1, 2025 21,425,000 11,271,087 32,696,087 28,896,850 61,592,937 1,039,904,173 1,039,904,173
Nov  1, 2025 21,490,000 10,510,294 32,000,294 27,078,091 59,078,385 991,336,082 991,336,082
May  1, 2026 21,680,000 10,052,847 31,732,847 25,239,777 56,972,624 944,416,305 944,416,305
Nov  1, 2026 20,290,000 9,251,218 29,541,218 23,911,740 53,452,958 900,214,565 900,214,565
May  1, 2027 19,980,000 9,681,102 29,661,102 23,228,814 52,889,916 857,005,751 857,005,751
Nov  1, 2027 20,775,000 9,787,252 30,562,252 21,305,836 51,868,088 814,924,915 814,924,915
May  1, 2028 19,995,000 9,066,911 29,061,911 19,802,656 48,864,567 775,127,259 775,127,259
Nov  1, 2028 20,040,000 8,529,659 28,569,659 18,854,119 47,423,778 736,233,140 736,233,140
May  1, 2029 20,370,000 8,012,817 28,382,817 17,610,081 45,992,898 698,253,059 698,253,059
Nov  1, 2029 23,370,000 7,514,539 30,884,539 14,710,401 45,594,940 660,172,658 660,172,658
May  1, 2030 21,390,000 7,039,089 28,429,089 13,049,940 41,479,029 625,732,718 625,732,718
Nov  1, 2030 20,920,000 6,622,526 27,542,526 12,973,568 40,516,094 591,839,150 591,839,150
May  1, 2031 19,990,000 6,764,378 26,754,378 11,169,907 37,924,285 560,679,243 560,679,243
Nov  1, 2031 18,155,000 6,480,053 24,635,053 10,570,560 35,205,613 531,953,683 531,953,683
May  1, 2032 17,275,000 6,287,757 23,562,757 8,636,347 32,199,104 506,042,336 506,042,336
Nov  1, 2032 15,590,000 6,095,248 21,685,248 7,288,214 28,973,462 483,164,122 483,164,122
May  1, 2033 14,915,000 5,522,885 20,437,885 7,103,186 27,541,071 461,145,936 461,145,936
Nov  1, 2033 14,900,000 5,505,251 20,405,251 6,653,813 27,059,064 439,592,123 439,592,123
May  1, 2034 15,055,000 5,109,238 20,164,238 7,090,033 27,254,271 417,447,090 417,447,090
Nov  1, 2034 14,870,000 4,832,371 19,702,371 7,496,828 27,199,199 395,080,262 395,080,262
May  1, 2035 14,905,000 4,541,549 19,446,549 7,139,186 26,585,735 373,036,076 373,036,076
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Class I

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2035 16,885,000 4,266,706 21,151,706 7,547,085 28,698,791 348,603,991 348,603,991
May  1, 2036 12,750,000 3,966,836 16,716,836 7,870,520 24,587,356 327,983,471 327,983,471
Nov  1, 2036 11,900,000 3,672,276 15,572,276 9,124,467 24,696,743 306,959,004 306,959,004
May  1, 2037 13,220,000 3,482,166 16,702,166 8,718,919 25,421,085 285,020,085 285,020,085
Nov  1, 2037 11,405,000 3,174,195 14,579,195 5,533,859 20,113,054 268,081,226 268,081,226
May  1, 2038 9,430,000 2,988,828 12,418,828 5,354,276 17,773,104 253,296,950 253,296,950
Nov  1, 2038 8,815,000 2,800,658 11,615,658 5,950,157 17,565,815 238,531,793 238,531,793
May  1, 2039 9,140,000 2,613,931 11,753,931 5,501,491 17,255,422 223,890,302 223,890,302
Nov  1, 2039 9,315,000 2,431,374 11,746,374 5,003,263 16,749,637 209,572,039 209,572,039
May  1, 2040 9,175,000 2,252,566 11,427,566 4,430,462 15,858,028 195,966,577 195,966,577
Nov  1, 2040 9,185,000 2,081,499 11,266,499 4,198,082 15,464,581 182,583,495 182,583,495
May  1, 2041 9,260,000 1,913,315 11,173,315 2,401,106 13,574,421 170,922,389 170,922,389
Nov  1, 2041 9,355,000 1,781,068 11,136,068 1,824,527 12,960,595 159,742,862 159,742,862
May  1, 2042 9,490,000 1,660,210 11,150,210 1,823,333 12,973,543 148,429,529 148,429,529
Nov  1, 2042 9,625,000 1,537,932 11,162,932 1,827,517 12,990,449 136,977,012 136,977,012
May  1, 2043 9,060,000 1,414,097 10,474,097 1,952,066 12,426,163 125,964,946 125,964,946
Nov  1, 2043 9,150,000 1,298,811 10,448,811 2,271,974 12,720,785 114,542,972 114,542,972
May  1, 2044 9,060,000 1,176,038 10,236,038 2,262,229 12,498,267 103,220,743 103,220,743
Nov  1, 2044 7,605,000 1,054,866 8,659,866 2,287,825 10,947,691 93,327,918 93,327,918
May  1, 2045 6,125,000 948,253 7,073,253 1,928,752 9,002,005 85,274,166 85,274,166
Nov  1, 2045 6,160,000 864,795 7,024,795 1,885,003 8,909,798 77,229,163 77,229,163
May  1, 2046 6,190,000 782,249 6,972,249 1,906,570 8,878,819 69,132,593 69,132,593
Nov  1, 2046 6,195,000 699,224 6,894,224 1,928,444 8,822,668 61,009,149 61,009,149
May  1, 2047 6,220,000 615,965 6,835,965 1,935,617 8,771,582 52,853,532 52,853,532
Nov  1, 2047 6,230,000 532,850 6,762,850 1,950,500 8,713,350 44,673,032 44,673,032
May  1, 2048 4,730,000 450,234 5,180,234 1,969,386 7,149,620 37,973,646 37,973,646
Nov  1, 2048 3,070,000 382,081 3,452,081 2,073,708 5,525,789 32,829,938 32,829,938
May  1, 2049 2,950,000 329,486 3,279,486 2,213,101 5,492,587 27,666,837 27,666,837
Nov  1, 2049 2,770,000 276,697 3,046,697 1,467,564 4,514,261 23,429,273 23,429,273
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Class I

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

May  1, 2050 2,730,000 233,163 2,963,163 1,257,096 4,220,259 19,442,177 19,442,177
Nov  1, 2050 2,755,000 192,134 2,947,134 1,256,701 4,203,835 15,430,476 15,430,476
May  1, 2051 8,065,000 151,095 8,216,095 1,044,102 9,260,197 6,321,374 6,321,374
Nov  1, 2051 6,138,900 52,354 6,191,254 182,474 6,373,728 - -

823,978,900 314,115,252 1,138,094,152 673,401,799 1,811,495,951
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Class II

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2020 - - - - - 73,550,000 73,550,000
May  1, 2021 840,000 521,568 1,361,568 150,000 1,511,568 72,560,000 72,560,000
Nov  1, 2021 860,000 523,922 1,383,922 3,695,000 5,078,922 94,005,000 94,005,000
May  1, 2022 855,000 510,253 1,365,253 1,210,000 2,575,253 91,940,000 91,940,000
Nov  1, 2022 875,000 495,481 1,370,481 1,300,000 2,670,481 89,765,000 89,765,000
May  1, 2023 895,000 480,591 1,375,591 1,445,000 2,820,591 87,425,000 87,425,000
Nov  1, 2023 1,225,000 465,345 1,690,345 1,555,000 3,245,345 84,645,000 84,645,000
May  1, 2024 1,230,000 549,676 1,779,676 1,325,000 3,104,676 82,090,000 82,090,000
Nov  1, 2024 1,245,000 581,881 1,826,881 1,265,000 3,091,881 79,580,000 79,580,000
May  1, 2025 1,250,000 564,693 1,814,693 1,215,000 3,029,693 77,115,000 77,115,000
Nov  1, 2025 1,255,000 547,070 1,802,070 1,160,000 2,962,070 74,700,000 74,700,000
May  1, 2026 1,265,000 521,714 1,786,714 1,115,000 2,901,714 72,320,000 72,320,000
Nov  1, 2026 1,270,000 499,763 1,769,763 1,085,000 2,854,763 69,965,000 69,965,000
May  1, 2027 1,285,000 603,138 1,888,138 1,040,000 2,928,138 67,640,000 67,640,000
Nov  1, 2027 1,295,000 640,243 1,935,243 1,015,000 2,950,243 65,330,000 65,330,000
May  1, 2028 1,300,000 616,074 1,916,074 980,000 2,896,074 63,050,000 63,050,000
Nov  1, 2028 1,315,000 591,694 1,906,694 965,000 2,871,694 60,770,000 60,770,000
May  1, 2029 1,320,000 566,832 1,886,832 935,000 2,821,832 58,515,000 58,515,000
Nov  1, 2029 1,325,000 541,659 1,866,659 930,000 2,796,659 56,260,000 56,260,000
May  1, 2030 1,610,000 516,010 2,126,010 1,475,000 3,601,010 53,175,000 53,175,000
Nov  1, 2030 1,610,000 481,722 2,091,722 1,975,000 4,066,722 49,590,000 49,590,000
May  1, 2031 2,900,000 507,192 3,407,192 760,000 4,167,192 45,930,000 45,930,000
Nov  1, 2031 2,915,000 494,514 3,409,514 605,000 4,014,514 42,410,000 42,410,000
May  1, 2032 2,915,000 450,809 3,365,809 585,000 3,950,809 38,910,000 38,910,000
Nov  1, 2032 2,970,000 406,840 3,376,840 350,000 3,726,840 35,590,000 35,590,000
May  1, 2033 3,060,000 364,256 3,424,256 305,000 3,729,256 32,225,000 32,225,000
Nov  1, 2033 2,905,000 320,838 3,225,838 305,000 3,530,838 29,015,000 29,015,000
May  1, 2034 1,405,000 279,883 1,684,883 300,000 1,984,883 27,310,000 27,310,000
Nov  1, 2034 1,430,000 263,535 1,693,535 305,000 1,998,535 25,575,000 25,575,000
May  1, 2035 1,480,000 246,900 1,726,900 300,000 2,026,900 23,795,000 23,795,000
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Class II

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2035 1,515,000 229,840 1,744,840 305,000 2,049,840 21,975,000 21,975,000
May  1, 2036 1,560,000 212,398 1,772,398 300,000 2,072,398 20,115,000 20,115,000
Nov  1, 2036 1,595,000 194,578 1,789,578 300,000 2,089,578 18,220,000 18,220,000
May  1, 2037 1,610,000 176,425 1,786,425 300,000 2,086,425 16,310,000 16,310,000
Nov  1, 2037 1,100,000 158,130 1,258,130 300,000 1,558,130 14,910,000 14,910,000
May  1, 2038 1,060,000 144,680 1,204,680 300,000 1,504,680 13,550,000 13,550,000
Nov  1, 2038 1,235,000 131,610 1,366,610 295,000 1,661,610 12,020,000 12,020,000
May  1, 2039 1,290,000 116,928 1,406,928 300,000 1,706,928 10,430,000 10,430,000
Nov  1, 2039 1,125,000 101,673 1,226,673 300,000 1,526,673 9,005,000 9,005,000
May  1, 2040 1,155,000 87,985 1,242,985 605,000 1,847,985 7,245,000 7,245,000
Nov  1, 2040 1,190,000 70,963 1,260,963 800,000 2,060,963 5,255,000 5,255,000
May  1, 2041 1,225,000 51,658 1,276,658 845,000 2,121,658 3,185,000 3,185,000
Nov  1, 2041 560,000 31,570 591,570 840,000 1,431,570 1,785,000 1,785,000
May  1, 2042 - 17,850 17,850 845,000 862,850 940,000 940,000
Nov  1, 2042 - 9,400 9,400 845,000 854,400 95,000 95,000
May  1, 2043 - 950 950 95,000 95,950 - -

62,325,000 15,890,729 78,215,729 37,225,000 115,440,729
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AGGREGATE BOND DEBT SERVICE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Class III

Bond Debt Service Bond Valuation
Period Maturing Interest Debt Redeemed Total Bond Accreted
Ending Principal Paid Service Principal Bond Payment Balance Bond-Value

Nov  1, 2020 - - - - - 34,455,000 34,455,000
May  1, 2021 - 732,169 732,169 380,000 1,112,169 34,075,000 34,075,000
Nov  1, 2021 - 724,094 724,094 4,185,000 4,909,094 29,890,000 29,890,000
May  1, 2022 - 635,163 635,163 2,870,000 3,505,163 27,020,000 27,020,000
Nov  1, 2022 - 574,175 574,175 2,735,000 3,309,175 24,285,000 24,285,000
May  1, 2023 - 516,056 516,056 2,585,000 3,101,056 21,700,000 21,700,000
Nov  1, 2023 - 461,125 461,125 2,445,000 2,906,125 19,255,000 19,255,000
May  1, 2024 - 409,169 409,169 2,320,000 2,729,169 16,935,000 16,935,000
Nov  1, 2024 - 359,869 359,869 2,230,000 2,589,869 14,705,000 14,705,000
May  1, 2025 - 312,481 312,481 2,060,000 2,372,481 12,645,000 12,645,000
Nov  1, 2025 - 268,706 268,706 1,935,000 2,203,706 10,710,000 10,710,000
May  1, 2026 - 227,588 227,588 1,815,000 2,042,588 8,895,000 8,895,000
Nov  1, 2026 - 189,019 189,019 1,620,000 1,809,019 7,275,000 7,275,000
May  1, 2027 - 154,594 154,594 1,330,000 1,484,594 5,945,000 5,945,000
Nov  1, 2027 - 126,331 126,331 1,225,000 1,351,331 4,720,000 4,720,000
May  1, 2028 - 100,300 100,300 1,130,000 1,230,300 3,590,000 3,590,000
Nov  1, 2028 - 76,288 76,288 1,025,000 1,101,288 2,565,000 2,565,000
May  1, 2029 - 54,506 54,506 930,000 984,506 1,635,000 1,635,000
Nov  1, 2029 - 34,744 34,744 835,000 869,744 800,000 800,000
May  1, 2030 - 17,000 17,000 750,000 767,000 50,000 50,000
Nov  1, 2030 - 1,063 1,063 50,000 51,063 - -

0 5,974,438 5,974,438 34,455,000 40,429,438
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REDEMPTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Surplus Redemptions Mandatory Redemptions Total Redemption
Amount Amount Amount

Date Deposit Withdrawal Redeemed Balance Deposit Withdrawal Redeemed Balance Deposit Withdrawal Redeemed

Jan 30, 2021 - - - - 4,435,961 - - 4,435,961 4,435,961 - -
May  1, 2021 59,841,348 - 480,000 59,361,348 14,387,548 8,523,536 7,407,592 2,892,381 74,229,812 8,523,536 7,887,592
Nov  1, 2021 6,772,996 1,809,860 38,525,000 25,799,483 33,614,931 12,513,345 19,593,412 4,400,555 40,387,927 14,324,122 58,118,412
May  1, 2022 6,733,723 1,411,815 6,235,000 24,886,391 40,262,238 15,746,227 23,497,123 5,419,442 46,995,960 17,158,042 29,732,123
Nov  1, 2022 7,427,213 1,417,640 6,825,000 24,070,964 44,234,613 15,506,517 28,152,809 5,994,730 51,661,826 16,924,157 34,977,809
May  1, 2023 5,422,707 1,444,077 7,760,000 20,289,594 46,713,613 16,773,346 29,880,456 6,054,541 52,136,320 18,217,423 37,640,456
Nov  1, 2023 4,400,210 1,454,859 5,740,000 17,494,945 47,844,218 15,996,231 31,863,660 6,038,868 52,244,427 17,451,089 37,603,660
May  1, 2024 3,846,837 1,479,752 4,760,000 15,102,029 47,612,690 16,296,204 31,318,391 6,036,962 51,459,526 17,775,956 36,078,391
Nov  1, 2024 3,704,272 1,518,665 4,225,000 13,062,636 46,222,097 16,462,881 30,141,233 5,654,946 49,926,368 17,981,546 34,366,233
May  1, 2025 3,424,631 1,545,784 4,010,000 10,931,482 44,583,967 16,655,374 28,161,850 5,421,690 48,008,598 18,201,157 32,171,850
Nov  1, 2025 3,043,267 1,721,033 3,530,000 8,723,716 42,940,592 16,434,190 26,643,091 5,285,001 45,983,860 18,155,223 30,173,091
May  1, 2026 2,464,957 1,554,369 3,310,000 6,324,304 41,351,209 16,623,444 24,859,777 5,152,990 43,816,166 18,177,812 28,169,777
Nov  1, 2026 2,386,800 1,570,233 2,645,000 4,495,870 39,623,585 15,676,679 23,971,740 5,128,155 42,010,384 17,246,912 26,616,740
May  1, 2027 2,148,915 1,940,007 2,380,000 2,324,778 38,212,501 15,078,225 23,218,814 5,043,617 40,361,416 17,018,232 25,598,814
Nov  1, 2027 2,090,138 182,496 2,115,000 2,117,421 36,768,025 16,651,478 21,430,836 3,729,329 38,858,163 16,833,973 23,545,836
May  1, 2028 1,991,286 49,676 2,040,000 2,019,030 35,234,834 15,482,575 19,872,656 3,608,932 37,226,120 15,532,251 21,912,656
Nov  1, 2028 1,933,963 37,365 1,960,000 1,955,627 33,982,869 15,230,470 18,884,119 3,477,213 35,916,832 15,267,835 20,844,119
May  1, 2029 1,844,044 32,570 1,895,000 1,872,101 32,771,560 15,327,695 17,580,081 3,340,997 34,615,604 15,360,265 19,475,081
Nov  1, 2029 1,814,650 20,809 1,830,000 1,835,943 31,602,078 17,477,415 14,645,401 2,820,259 33,416,728 17,498,224 16,475,401
May  1, 2030 2,280,073 15,119 1,795,000 2,305,896 29,408,521 16,363,310 13,479,940 2,385,530 31,688,594 16,378,429 15,274,940
Nov  1, 2030 2,240,065 3,862 2,280,000 2,262,100 28,219,124 15,706,778 12,718,568 2,179,308 30,459,189 15,710,640 14,998,568
May  1, 2031 2,110,404 45,773 2,195,000 2,131,730 25,820,452 16,281,044 9,734,907 1,983,809 27,930,856 16,326,817 11,929,907
Nov  1, 2031 2,036,015 - 2,115,000 2,052,745 24,607,507 15,758,328 9,060,560 1,772,427 26,643,522 15,758,328 11,175,560
May  1, 2032 2,502,509 2,521 2,025,000 2,527,734 22,972,502 16,158,073 7,196,347 1,390,509 25,475,011 16,160,594 9,221,347
Nov  1, 2032 2,427,493 - 2,510,000 2,445,227 20,612,244 15,694,961 5,128,214 1,179,578 23,039,737 15,694,961 7,638,214
May  1, 2033 1,941,465 - 2,415,000 1,971,691 18,852,281 14,149,983 4,993,186 888,691 20,793,746 14,149,983 7,408,186
Nov  1, 2033 1,589,683 - 1,950,000 1,611,375 18,234,625 13,316,496 5,008,813 798,006 19,824,308 13,316,496 6,958,813
May  1, 2034 1,925,778 - 1,590,000 1,947,152 17,482,130 11,662,806 5,800,033 817,297 19,407,908 11,662,806 7,390,033
Nov  1, 2034 1,888,746 - 1,930,000 1,905,898 17,062,348 11,211,270 5,871,828 796,548 18,951,094 11,211,270 7,801,828
May  1, 2035 2,299,097 - 1,890,000 2,314,995 16,737,214 11,102,271 5,549,186 882,304 19,036,311 11,102,271 7,439,186
Nov  1, 2035 2,371,021 - 2,290,000 2,396,016 16,411,910 10,804,483 5,562,085 927,646 18,782,931 10,804,483 7,852,085
May  1, 2036 3,063,430 - 2,370,000 3,089,446 16,023,199 10,038,163 5,800,520 1,112,161 19,086,628 10,038,163 8,170,520
Nov  1, 2036 3,124,031 - 3,070,000 3,143,477 15,598,210 9,127,229 6,354,467 1,228,675 18,722,241 9,127,229 9,424,467
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REDEMPTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Surplus Redemptions Mandatory Redemptions Total Redemption
Amount Amount Amount

Date Deposit Withdrawal Redeemed Balance Deposit Withdrawal Redeemed Balance Deposit Withdrawal Redeemed

May  1, 2037 1,640,626 243,493 2,880,000 1,660,610 15,250,791 9,679,628 6,138,919 660,919 16,891,417 9,923,122 9,018,919
Nov  1, 2037 1,451,269 103,635 1,645,000 1,363,244 13,274,463 9,094,712 4,188,859 651,811 14,725,732 9,198,347 5,833,859
May  1, 2038 1,659,988 - 1,345,000 1,678,232 12,993,475 8,513,869 4,309,276 822,141 14,653,463 8,513,869 5,654,276
Nov  1, 2038 1,651,393 - 1,660,000 1,669,625 12,334,176 7,759,809 4,585,157 811,351 13,985,569 7,759,809 6,245,157
May  1, 2039 1,198,885 - 1,650,000 1,218,509 11,891,568 7,834,419 4,151,491 717,009 13,090,452 7,834,419 5,801,491
Nov  1, 2039 1,258,031 - 1,200,000 1,276,540 11,724,033 7,627,607 4,103,263 710,172 12,982,064 7,627,607 5,303,263
May  1, 2040 1,273,364 81,271 1,175,000 1,293,634 11,623,506 7,772,510 3,860,462 700,706 12,896,870 7,853,781 5,035,462
Nov  1, 2040 560,715 23,105 1,255,000 576,245 11,189,679 7,574,810 3,743,082 572,494 11,750,395 7,597,914 4,998,082
May  1, 2041 431,495 132,170 430,000 445,570 10,449,966 7,779,271 2,816,106 427,083 10,881,461 7,911,441 3,246,106
Nov  1, 2041 447,668 - 430,000 463,238 9,575,584 7,338,841 2,234,527 429,298 10,023,252 7,338,841 2,664,527
May  1, 2042 461,234 - 445,000 479,472 9,172,495 6,947,716 2,223,333 430,744 9,633,729 6,947,716 2,668,333
Nov  1, 2042 476,391 - 460,000 495,863 9,156,676 6,943,445 2,212,517 431,459 9,633,068 6,943,445 2,672,517
May  1, 2043 643,115 159,423 325,000 654,556 9,142,573 7,401,071 1,722,066 450,895 9,785,688 7,560,494 2,047,066
Nov  1, 2043 664,057 - 640,000 678,612 8,436,532 6,808,921 1,631,974 446,533 9,100,589 6,808,921 2,271,974
May  1, 2044 709,328 - 660,000 727,940 8,426,450 6,825,293 1,602,229 445,460 9,135,778 6,825,293 2,262,229
Nov  1, 2044 772,986 2,166 710,000 788,761 7,573,002 6,057,267 1,577,825 383,370 8,345,988 6,059,433 2,287,825
May  1, 2045 424,444 376,881 400,000 436,324 6,854,930 5,345,396 1,528,752 364,152 7,279,374 5,722,276 1,928,752
Nov  1, 2045 456,705 - 425,000 468,029 6,765,681 5,305,332 1,460,003 364,499 7,222,386 5,305,332 1,885,003
May  1, 2046 484,006 - 455,000 497,035 6,761,952 5,306,689 1,451,570 368,191 7,245,957 5,306,689 1,906,570
Nov  1, 2046 485,802 - 485,000 497,837 6,758,954 5,271,614 1,443,444 412,087 7,244,756 5,271,614 1,928,444
May  1, 2047 487,048 - 485,000 499,885 6,756,684 5,231,920 1,450,617 486,233 7,243,732 5,231,920 1,935,617
Nov  1, 2047 488,437 - 490,000 498,322 6,643,901 5,183,964 1,460,500 485,671 7,132,338 5,183,964 1,950,500
May  1, 2048 490,301 2,937 485,000 500,685 6,592,848 5,218,498 1,484,386 375,635 7,083,149 5,221,435 1,969,386
Nov  1, 2048 491,600 - 490,000 502,286 4,861,845 3,278,397 1,583,708 375,375 5,353,446 3,278,397 2,073,708
May  1, 2049 493,396 - 495,000 500,682 4,860,105 3,142,661 1,718,101 374,718 5,353,501 3,142,661 2,213,101
Nov  1, 2049 - 494,821 - 5,861 4,787,247 3,516,022 1,467,564 178,379 4,787,247 4,010,843 1,467,564
May  1, 2050 - - - 5,861 3,653,559 2,411,806 1,257,096 163,036 3,653,559 2,411,806 1,257,096
Nov  1, 2050 - - - 5,861 3,606,066 2,349,445 1,256,701 162,955 3,606,066 2,349,445 1,256,701
May  1, 2051 - 2,973 - 2,888 2,877,541 1,900,416 1,044,102 95,978 2,877,541 1,903,389 1,044,102
Nov  1, 2051 - 2,888 - - 1,397,326 1,310,831 182,474 - 1,397,326 1,313,719 182,474

172,694,048 20,884,048 151,810,000 1,235,835,003 642,563,204 593,271,799 1,408,529,967 663,448,168 745,081,799
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REDEMPTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Total Rede

Date Balance

Jan 30, 2021 4,435,961
May  1, 2021 62,254,645
Nov  1, 2021 30,200,038
May  1, 2022 30,305,833
Nov  1, 2022 30,065,693
May  1, 2023 26,344,134
Nov  1, 2023 23,533,812
May  1, 2024 21,138,992
Nov  1, 2024 18,717,581
May  1, 2025 16,353,172
Nov  1, 2025 14,008,717
May  1, 2026 11,477,294
Nov  1, 2026 9,624,026
May  1, 2027 7,368,395
Nov  1, 2027 5,846,749
May  1, 2028 5,627,962
Nov  1, 2028 5,432,840
May  1, 2029 5,213,098
Nov  1, 2029 4,656,201
May  1, 2030 4,691,426
Nov  1, 2030 4,441,407
May  1, 2031 4,115,539
Nov  1, 2031 3,825,173
May  1, 2032 3,918,243
Nov  1, 2032 3,624,805
May  1, 2033 2,860,382
Nov  1, 2033 2,409,381
May  1, 2034 2,764,450
Nov  1, 2034 2,702,446
May  1, 2035 3,197,300
Nov  1, 2035 3,323,662
May  1, 2036 4,201,607
Nov  1, 2036 4,372,152
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REDEMPTION REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Total Rede

Date Balance

May  1, 2037 2,321,529
Nov  1, 2037 2,015,055
May  1, 2038 2,500,373
Nov  1, 2038 2,480,975
May  1, 2039 1,935,518
Nov  1, 2039 1,986,712
May  1, 2040 1,994,340
Nov  1, 2040 1,148,739
May  1, 2041 872,652
Nov  1, 2041 892,536
May  1, 2042 910,216
Nov  1, 2042 927,322
May  1, 2043 1,105,451
Nov  1, 2043 1,125,145
May  1, 2044 1,173,401
Nov  1, 2044 1,172,131
May  1, 2045 800,476
Nov  1, 2045 832,528
May  1, 2046 865,226
Nov  1, 2046 909,924
May  1, 2047 986,118
Nov  1, 2047 983,993
May  1, 2048 876,320
Nov  1, 2048 877,661
May  1, 2049 875,400
Nov  1, 2049 184,240
May  1, 2050 168,897
Nov  1, 2050 168,817
May  1, 2051 98,866
Nov  1, 2051 -



Sep 21, 2021   9:04 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 2021ABC:CHFA-CONS01 )   Page 90

BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2001AA (2001 Series AA)

01AA-1 Tx VRDO NQ 01AA-2 NAMT VR (I) xxx Sub Bond 01AA-1 Tx UH VRDO N
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - - 1,235,000 - - 0.01 - -
Nov  1, 2021 - - 1,260,000 - - - - -
May  1, 2022 - - 1,285,000 - - - - -
Nov  1, 2022 - - 1,310,000 - - - - -
May  1, 2023 - - 1,340,000 - - - - -
Nov  1, 2023 - - 1,365,000 - - - - -
May  1, 2024 - - 1,390,000 - - - - -
Nov  1, 2024 - - 1,420,000 - - - - -
May  1, 2025 - - 1,450,000 - - - - -
Nov  1, 2025 - - 1,475,000 - - - - -
May  1, 2026 - - 1,505,000 - - - - -
Nov  1, 2026 - - 1,535,000 - - - - -
May  1, 2027 - - 1,565,000 - - - 320,000 -
Nov  1, 2027 - - 1,600,000 - - - 330,000 -
May  1, 2028 - - 1,630,000 - - - 340,000 -
Nov  1, 2028 - - 1,660,000 - - - 345,000 -
May  1, 2029 - - 1,695,000 - - - 350,000 -
Nov  1, 2029 - - 1,730,000 - - - 365,000 -
May  1, 2030 - - 1,765,000 - - - 370,000 -
Nov  1, 2030 - - 1,800,000 - - - 380,000 -
May  1, 2031 - - 1,835,000 - - - 385,000 -
Nov  1, 2031 - - - - - - 400,000 -
May  1, 2032 - - - - - - 405,000 -
Nov  1, 2032 - - - - - - 420,000 -
May  1, 2033 - - - - - - 420,000 -
Nov  1, 2033 - - - - - - 440,000 -
May  1, 2034 - - - - - - 445,000 -
Nov  1, 2034 - - - - - - 455,000 -
May  1, 2035 - - - - - - 475,000 -
Nov  1, 2035 - - - - - - 480,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2001AA (2001 Series AA)

01AA-1 Tx VRDO NQ 01AA-2 NAMT VR (I) xxx Sub Bond 01AA-1 Tx UH VRDO N
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - 490,000 -
Nov  1, 2036 - - - - - - 500,000 -
May  1, 2037 - - - - - - 515,000 -
Nov  1, 2037 - - - - - - 525,000 -
May  1, 2038 - - - - - - 545,000 -
Nov  1, 2038 - - - - - - 550,000 -

0 0 31,850,000 0 0 0.01 10,250,000 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2002A (2002 Series A)

02A-3 NAMT VR (I) xxx Sub Bond
Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal

May  1, 2021 730,000 - - -
Nov  1, 2021 570,000 - - -
May  1, 2022 - - - -
Nov  1, 2022 - - - -
May  1, 2023 - - - -
Nov  1, 2023 - - - -
May  1, 2024 - - - -
Nov  1, 2024 - - - -
May  1, 2025 - - - -
Nov  1, 2025 - - - -
May  1, 2026 - - - -
Nov  1, 2026 - - - -
May  1, 2027 - - - -
Nov  1, 2027 - - - -
May  1, 2028 - - - -
Nov  1, 2028 - - - -
May  1, 2029 - - - -
Nov  1, 2029 - - - -
May  1, 2030 - - - -
Nov  1, 2030 - - - -
May  1, 2031 - - - -
Nov  1, 2031 - - - -
May  1, 2032 - - 0.01 -

1,300,000 0 0.01 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2002B (2002 Series B)

02B-3 NAMT VR (I) xxx Sub Bond xx Mez Bond
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2021 2,510,000 - - - - -
Nov  1, 2021 2,565,000 - - - - -
May  1, 2022 - - - - - -
Nov  1, 2022 - - - - - -
May  1, 2023 - - - - - -
Nov  1, 2023 - - - - - -
May  1, 2024 - - - - - -
Nov  1, 2024 - - - - - -
May  1, 2025 - - - - - -
Nov  1, 2025 - - - - - -
May  1, 2026 - - - - - -
Nov  1, 2026 - - - - - -
May  1, 2027 - - - - - -
Nov  1, 2027 - - - - - -
May  1, 2028 - - - - - -
Nov  1, 2028 - - - - - -
May  1, 2029 - - - - - -
Nov  1, 2029 - - - - - -
May  1, 2030 - - - - - -
Nov  1, 2030 - - - - - -
May  1, 2031 - - - - - -
Nov  1, 2031 - - - - - -
May  1, 2032 - - - - - -
Nov  1, 2032 - - 0.01 - 0.01 -

5,075,000 0 0.01 0 0.01 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2014A (2014 Series A)

Taxable Serials 2027 Taxable Term
Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal

May  1, 2021 1,370,000 135,000 - 120,000
Nov  1, 2021 1,255,000 240,000 - 225,000
May  1, 2022 1,065,000 70,000 - 85,000
Nov  1, 2022 1,030,000 55,000 - 90,000
May  1, 2023 900,000 40,000 - 120,000
Nov  1, 2023 840,000 30,000 - 230,000
May  1, 2024 - - 610,000 365,000
Nov  1, 2024 - - 515,000 425,000
May  1, 2025 - - 410,000 495,000
Nov  1, 2025 - - 255,000 570,000
May  1, 2026 - - 5,000 570,000

6,460,000 570,000 1,795,000 3,295,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2015A (2015 Series A)

Serials Term Bond 2027 PAC Bond
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2021 1,375,000 - - - - 370,000
Nov  1, 2021 1,150,000 1,640,000 - 645,000 - 1,410,000
May  1, 2022 1,095,000 - - - - 540,000
Nov  1, 2022 1,050,000 - - - - 555,000
May  1, 2023 1,095,000 - - - - 435,000
Nov  1, 2023 1,085,000 - - - - 420,000
May  1, 2024 1,200,000 - - - - 265,000
Nov  1, 2024 1,200,000 - - - - 230,000
May  1, 2025 1,340,000 - - - - 185,000
Nov  1, 2025 1,395,000 - - - - 145,000
May  1, 2026 - - 1,015,000 - - 185,000
Nov  1, 2026 - - 1,040,000 - - 210,000
May  1, 2027 - - 1,035,000 - - 170,000
Nov  1, 2027 - - 1,030,000 35,000 - 120,000

11,985,000 1,640,000 4,120,000 680,000 0 5,240,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2015B (2015 Series B)

2015B Serials
Maturing Redeemed

Date Principal Principal

May  1, 2021 830,000 -
Nov  1, 2021 800,000 85,000
May  1, 2022 625,000 60,000
Nov  1, 2022 595,000 145,000
May  1, 2023 390,000 990,000
Nov  1, 2023 355,000 125,000
May  1, 2024 315,000 135,000
Nov  1, 2024 255,000 135,000
May  1, 2025 135,000 175,000
Aug  1, 2025 - 5,000

4,300,000 1,855,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2017A (2017 Series A)

2017A Pass-Thru
Maturing Redeemed

Date Principal Principal

Feb  1, 2021 - 182,139
May  1, 2021 - 540,453
Nov  1, 2021 - 1,054,533
May  1, 2022 - 1,020,275
Nov  1, 2022 - 987,079
May  1, 2023 - 954,912
Nov  1, 2023 - 923,742
May  1, 2024 - 893,539
Nov  1, 2024 - 864,274
May  1, 2025 - 835,916
Nov  1, 2025 - 808,440
May  1, 2026 - 781,817
Nov  1, 2026 - 756,022
May  1, 2027 - 731,030
Nov  1, 2027 - 706,814
May  1, 2028 - 683,353
Nov  1, 2028 - 660,623
May  1, 2029 - 638,600
Nov  1, 2029 - 617,265
May  1, 2030 - 596,595
Nov  1, 2030 - 576,570
May  1, 2031 - 557,171
Nov  1, 2031 - 538,378
May  1, 2032 - 520,172
Nov  1, 2032 - 502,537
May  1, 2033 - 485,453
Nov  1, 2033 - 468,904
May  1, 2034 - 452,875
Nov  1, 2034 - 437,347
May  1, 2035 - 422,308
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2017A (2017 Series A)

2017A Pass-Thru
Maturing Redeemed

Date Principal Principal

Nov  1, 2035 - 407,741
May  1, 2036 - 393,632
Nov  1, 2036 - 379,967
May  1, 2037 - 366,731
Nov  1, 2037 - 353,913
May  1, 2038 - 341,499
Nov  1, 2038 - 329,477
May  1, 2039 - 317,835
Nov  1, 2039 - 306,560
May  1, 2040 - 295,642
Nov  1, 2040 - 285,070
May  1, 2041 - 274,833
Nov  1, 2041 - 264,921
May  1, 2042 - 255,323
Nov  1, 2042 - 246,031
May  1, 2043 - 237,034
Nov  1, 2043 - 228,324
May  1, 2044 - 219,891
Nov  1, 2044 - 211,728
May  1, 2045 - 203,826
Nov  1, 2045 - 196,176
May  1, 2046 - 188,772
Nov  1, 2046 - 181,604
May  1, 2047 - 174,667
Jul  1, 2047 - 55,366

0 26,915,699
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2017B (2017 Series B)

17B-1 VRDO 17B-2 Serials 17B-2 PAC
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2021 - - - - - 150,000
Nov  1, 2021 - 2,080,000 - - - 575,000
May  1, 2022 - 390,000 - - - 315,000
Nov  1, 2022 - 355,000 - - - 285,000
May  1, 2023 - 365,000 - - - 260,000
Nov  1, 2023 310,000 335,000 - - - 265,000
May  1, 2024 295,000 185,000 - - - 105,000
Nov  1, 2024 285,000 260,000 - - - -
May  1, 2025 270,000 245,000 - - - -
Nov  1, 2025 255,000 225,000 - - - -
May  1, 2026 240,000 210,000 - - - -
Nov  1, 2026 225,000 210,000 - - - -
May  1, 2027 215,000 200,000 - - - -
Nov  1, 2027 200,000 205,000 - - - -
May  1, 2028 180,000 195,000 - - - -
Nov  1, 2028 165,000 210,000 - - - -
May  1, 2029 140,000 210,000 - - - -
Nov  1, 2029 120,000 225,000 - - - -
May  1, 2030 95,000 235,000 - - - -
Nov  1, 2030 65,000 245,000 - - - -
May  1, 2031 25,000 130,000 - - - -

3,085,000 6,715,000 0 0 0 1,955,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2017CDE (2017 Series CDE)

17C Serials (NAMT) 17C PAC (NAMT) 17D Serials (AMT) 17E VRDO (AMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 155,000 - - 780,000 - - - -
Nov  1, 2021 610,000 - - 1,225,000 - - - -
May  1, 2022 640,000 - - 1,135,000 - - - -
Nov  1, 2022 640,000 - - 1,080,000 - - - -
May  1, 2023 400,000 - - 1,265,000 - - - -
Nov  1, 2023 - - - 1,615,000 - - - -
May  1, 2024 - - - 1,555,000 - - - -
Nov  1, 2024 - - - 1,510,000 - - - -
May  1, 2025 - - - 1,460,000 - - - -
Nov  1, 2025 - - - 1,415,000 - - - -
May  1, 2026 - - - 1,365,000 - - - -
Nov  1, 2026 - - - 1,320,000 - - - -
May  1, 2027 - - - 1,280,000 - - - -
Nov  1, 2027 - - - 1,240,000 - - - -
May  1, 2028 - - - 1,195,000 - - - -
Nov  1, 2028 - - - 130,000 - - - 1,030,000
May  1, 2029 - - - - - - - 1,120,000
Nov  1, 2029 - - - - - - 1,045,000 35,000
May  1, 2030 - - - - - - 1,095,000 -
Nov  1, 2030 - - - - - - 1,125,000 -
May  1, 2031 - - - - - - 1,155,000 -
Nov  1, 2031 - - - - - - 1,180,000 -
May  1, 2032 - - - - - - 1,205,000 -
Nov  1, 2032 - - - - - - 1,235,000 -
May  1, 2033 - - - - - - 1,265,000 -
Nov  1, 2033 - - - - - - 1,305,000 -
May  1, 2034 - - - - - - 1,330,000 -
Nov  1, 2034 - - - - - - 1,360,000 -
May  1, 2035 - - - - - - 1,400,000 -
Nov  1, 2035 - - - - - - 1,435,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2017CDE (2017 Series CDE)

17C Serials (NAMT) 17C PAC (NAMT) 17D Serials (AMT) 17E VRDO (AMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - 1,470,000 -
Nov  1, 2036 - - - - - - 1,510,000 -
May  1, 2037 - - - - - - 1,540,000 -
Nov  1, 2037 - - - - - - 1,575,000 -
May  1, 2038 - - - - - - 585,000 -

2,445,000 0 0 19,570,000 0 0 22,815,000 2,185,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2018AB (2018 Series AB)

18A Serials (AMT) 18B-1 Serials (NAMT) 18B-1 PAC (NAMT) 18B-2 VRDB (NAMT) (C 18B-2 VRDB (NAMT) (
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 640,000 - - - - 685,000 - - - -
Nov  1, 2021 640,000 - - - - 1,320,000 - - - -
May  1, 2022 670,000 - - - - 1,235,000 - - - -
Nov  1, 2022 210,000 - - - - 1,635,000 - - - -
May  1, 2023 210,000 - - - - 1,575,000 - - - -
Nov  1, 2023 210,000 - - - - 1,515,000 - - - -
May  1, 2024 220,000 - - - - 1,450,000 - - - -
Nov  1, 2024 220,000 - - - - 1,400,000 - - - -
May  1, 2025 230,000 - - - - 1,330,000 - - - -
Nov  1, 2025 235,000 - - - - 1,280,000 - - - -
May  1, 2026 240,000 - - - - 1,220,000 - - - -
Nov  1, 2026 245,000 - - - - 1,160,000 - - - -
May  1, 2027 250,000 - - - - 1,115,000 - - - -
Nov  1, 2027 250,000 - - - - 1,065,000 - - - -
May  1, 2028 260,000 - - - - 1,010,000 - - - -
Nov  1, 2028 - - - - - 1,230,000 - - - -
May  1, 2029 - - - - - 1,190,000 - - - -
Nov  1, 2029 - - - - - 1,145,000 - - - -
May  1, 2030 - - - - - 545,000 - 565,000 - -
Nov  1, 2030 - - - - - - - 1,075,000 - -
May  1, 2031 - - - - - - 1,295,000 - - -
Nov  1, 2031 - - - - - - 1,295,000 - - -
May  1, 2032 - - - - - - 1,260,000 - - -
Nov  1, 2032 - - - - - - 1,285,000 - - -
May  1, 2033 - - - - - - 1,335,000 - - -
Nov  1, 2033 - - - - - - 1,355,000 - - -
May  1, 2034 - - - - - - 1,405,000 - - -
Nov  1, 2034 - - - - - - 1,430,000 - - -
May  1, 2035 - - - - - - 1,480,000 - - -
Nov  1, 2035 - - - - - - 1,515,000 - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2018AB (2018 Series AB)

18A Serials (AMT) 18B-1 Serials (NAMT) 18B-1 PAC (NAMT) 18B-2 VRDB (NAMT) (C 18B-2 VRDB (NAMT) (
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - 1,560,000 - - -
Nov  1, 2036 - - - - - - 1,595,000 - - -
May  1, 2037 - - - - - - 1,610,000 - - -
Nov  1, 2037 - - - - - - 1,100,000 - - -
May  1, 2038 - - - - - - 1,060,000 - - -
Nov  1, 2038 - - - - - - 1,235,000 - - -
May  1, 2039 - - - - - - 1,290,000 - - -
Nov  1, 2039 - - - - - - 1,125,000 - - -
May  1, 2040 - - - - - - 1,155,000 - - -
Nov  1, 2040 - - - - - - 1,190,000 - - -
May  1, 2041 - - - - - - 1,225,000 - - -
Nov  1, 2041 - - - - - - 560,000 - - -

4,730,000 0 0 0 0 23,105,000 28,360,000 1,640,000 0 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2018C_1 (2018 Series C)

Serials Term 2033 Term 2038 Term 2042 Prem PAC
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 820,000 - - - - - - - - 885,000
Nov  1, 2021 830,000 1,835,000 - 355,000 - 680,000 - 680,000 - 4,135,000
May  1, 2022 760,000 - - - - - - - - 1,420,000
Nov  1, 2022 775,000 - - - - - - - - 1,355,000
May  1, 2023 785,000 - - - - - - - - 1,260,000
Nov  1, 2023 800,000 - - - - - - - - 1,195,000
May  1, 2024 820,000 - - - - - - - - 1,095,000
Nov  1, 2024 830,000 - - - - - - - - 1,040,000
May  1, 2025 850,000 - - - - - - - - 945,000
Nov  1, 2025 865,000 - - - - - - - - 885,000
May  1, 2026 885,000 - - - - - - - - 800,000
Nov  1, 2026 905,000 - - - - - - - - 735,000
May  1, 2027 920,000 - - - - - - - - 655,000
Nov  1, 2027 940,000 - - - - - - - - 595,000
May  1, 2028 965,000 - - - - - - - - 510,000
Nov  1, 2028 980,000 - - - - - - - - 460,000
May  1, 2029 1,010,000 - - - - - - - - 370,000
Nov  1, 2029 1,025,000 - - - - - - - - 320,000
May  1, 2030 1,055,000 - - - - - - - - 240,000
Nov  1, 2030 1,075,000 - - - - - - - - 180,000
May  1, 2031 - - 495,000 - - - - - - 660,000
Nov  1, 2031 - - 510,000 - - - - - - 675,000
May  1, 2032 - - 515,000 - - - - - - 635,000
Nov  1, 2032 - - 530,000 - - - - - - 585,000
May  1, 2033 - - 545,000 - - - - - - 540,000
Nov  1, 2033 - - 555,000 - - - - - - 485,000
May  1, 2034 - - - - 545,000 - - - - 460,000
Nov  1, 2034 - - - - 555,000 - - - - 425,000
May  1, 2035 - - - - 560,000 - - - - 390,000
Nov  1, 2035 - - - - 580,000 - - - - 355,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2018C_1 (2018 Series C)

Serials Term 2033 Term 2038 Term 2042 Prem PAC
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 590,000 - - - - 315,000
Nov  1, 2036 - - - - 615,000 - - - - 270,000
May  1, 2037 - - - - 625,000 - - - - 235,000
Nov  1, 2037 - - - - 640,000 - - - - 65,000
May  1, 2038 - - - - 655,000 - - - - -
Nov  1, 2038 - - - - 675,000 - - - - 120,000
May  1, 2039 - - - - - - 690,000 - - 85,000
Nov  1, 2039 - - - - - - 705,000 - - 55,000
May  1, 2040 - - - - - - 715,000 - - 25,000
Nov  1, 2040 - - - - - - 745,000 - - -
May  1, 2041 - - - - - - 760,000 - - -
Nov  1, 2041 - - - - - - 780,000 - - -
May  1, 2042 - - - - - - 795,000 - - -
Nov  1, 2042 - - - - - - 820,000 - - -
May  1, 2043 - - - - - - - - 135,000 120,000
Nov  1, 2043 - - - - - - - - 125,000 435,000
May  1, 2044 - - - - - - - - 95,000 415,000
Nov  1, 2044 - - - - - - - - 55,000 435,000
May  1, 2045 - - - - - - - - 10,000 60,000

17,895,000 1,835,000 3,150,000 355,000 6,040,000 680,000 6,010,000 680,000 420,000 26,925,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2018D (2018 Series D)

08D Serials (Tax)
Maturing Redeemed

Date Principal Principal

May  1, 2021 1,330,000 345,000
Nov  1, 2021 1,330,000 660,000
May  1, 2022 1,305,000 625,000
Nov  1, 2022 1,280,000 590,000
May  1, 2023 1,245,000 215,000
Nov  1, 2023 1,250,000 365,000
May  1, 2024 1,230,000 -
Nov  1, 2024 1,245,000 275,000
May  1, 2025 1,225,000 -
Nov  1, 2025 1,245,000 135,000
May  1, 2026 1,165,000 -
Nov  1, 2026 1,180,000 135,000
May  1, 2027 1,185,000 -
Nov  1, 2027 1,195,000 70,000
May  1, 2028 1,200,000 -
Nov  1, 2028 1,220,000 -
May  1, 2029 1,235,000 -
Nov  1, 2029 1,225,000 -

22,290,000 3,415,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2019ABC (2019 Series ABC)

19A Serials (AMT) 19B-1 Serials (TAX) 19B-1 Term 2038 (TAX) 19B-2 VRDO (TAX) 19C PAC 4.25% (NAMT) 19C PAC 4.75% (NAMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 765,000 - - - - - - - - 340,000 - 235,000
Nov  1, 2021 785,000 275,000 - 325,000 - - - - - 5,340,000 - 3,645,000
May  1, 2022 780,000 - - - - - - - - 895,000 - 615,000
Nov  1, 2022 800,000 - - - - - - - - 850,000 - 595,000
May  1, 2023 820,000 - - - - - - - - 800,000 - 560,000
Nov  1, 2023 840,000 - - - - - - - - 740,000 - 500,000
May  1, 2024 865,000 - - - - - - - - 685,000 - 480,000
Nov  1, 2024 885,000 - - - - - - - - 635,000 - 430,000
May  1, 2025 910,000 - - - - - - - - 585,000 - 405,000
Nov  1, 2025 930,000 - - - - - - - - 545,000 - 370,000
May  1, 2026 955,000 - - - - - - - - 530,000 - 360,000
Nov  1, 2026 275,000 - - - - - - - - 805,000 - 560,000
May  1, 2027 - - - - - - - - - 985,000 - 675,000
Nov  1, 2027 - - 525,000 - - - - - - 640,000 - 445,000
May  1, 2028 - - 525,000 - - - - - - 615,000 - 420,000
Nov  1, 2028 - - 540,000 - - - - - - 580,000 - 390,000
May  1, 2029 - - 555,000 - - - - - - 540,000 - 365,000
Nov  1, 2029 - - 575,000 - - - - - - 500,000 - 340,000
May  1, 2030 - - 585,000 - - - - - - 470,000 - 315,000
Nov  1, 2030 - - 600,000 - - - - - - 430,000 - 290,000
May  1, 2031 - - 615,000 - - - - - - 400,000 - 270,000
Nov  1, 2031 - - 630,000 - - - - - - 370,000 - 250,000
May  1, 2032 - - 650,000 - - - - - - 355,000 - 245,000
Nov  1, 2032 - - 660,000 - - - - - - 345,000 - 235,000
May  1, 2033 - - 680,000 - - - - - - 335,000 - 225,000
Nov  1, 2033 - - 700,000 - - - - - - 270,000 - 175,000
May  1, 2034 - - 720,000 - - - - - - - - -
Nov  1, 2034 - - 730,000 - - - - - - - - -
May  1, 2035 - - - - - - - 250,000 - - - -
Nov  1, 2035 - - - - - - - 570,000 - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2019ABC (2019 Series ABC)

19A Serials (AMT) 19B-1 Serials (TAX) 19B-1 Term 2038 (TAX) 19B-2 VRDO (TAX) 19C PAC 4.25% (NAMT) 19C PAC 4.75% (NAMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - - 580,000 - - - -
Nov  1, 2036 - - - - - - - 585,000 - - - -
May  1, 2037 - - - - - - - 595,000 - - - -
Nov  1, 2037 - - - - - - - 605,000 - - - -
May  1, 2038 - - - - - - - 600,000 - - - -
Nov  1, 2038 - - - - - - - 605,000 - - - -
May  1, 2039 - - - - - - 890,000 310,000 - - - -
Nov  1, 2039 - - - - - - 1,150,000 - - - - -
May  1, 2040 - - - - - - 1,180,000 - - - - -
Nov  1, 2040 - - - - - - 1,205,000 - - - - -
May  1, 2041 - - - - - - 1,240,000 - - - - -
Nov  1, 2041 - - - - - - 1,275,000 - - - - -
May  1, 2042 - - - - - - 1,305,000 - - - - -
Nov  1, 2042 - - - - - - 1,340,000 - - - - -
May  1, 2043 - - - - - - 1,375,000 - - - - -
Nov  1, 2043 - - - - - - 1,410,000 - - - - -
May  1, 2044 - - - - - - 1,450,000 - - - - -
Nov  1, 2044 - - - - - - 1,480,000 - - - - -

9,610,000 275,000 9,290,000 325,000 0 0 15,300,000 4,700,000 0 19,585,000 0 13,395,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2019DE (2019 Series DE)

19D VRDB (AMT) 19E Serials (NAMT) 19E Term 2039 (NAMT 19E PAC (NAMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - - 1,430,000 - - - - 470,000
Nov  1, 2021 - - 1,445,000 2,735,000 - 135,000 - 6,040,000
May  1, 2022 - - 1,300,000 - - - - 2,715,000
Nov  1, 2022 - - 1,320,000 - - - - 2,730,000
May  1, 2023 - - 1,335,000 - - - - 2,560,000
Nov  1, 2023 - - 1,345,000 - - - - 2,455,000
May  1, 2024 - - 1,365,000 - - - - 2,255,000
Nov  1, 2024 - - 1,385,000 - - - - 1,960,000
May  1, 2025 - - 1,400,000 - - - - 1,785,000
Nov  1, 2025 - - 1,420,000 - - - - 1,675,000
May  1, 2026 - - 1,440,000 - - - - 1,520,000
Nov  1, 2026 - - 1,470,000 - - - - 1,405,000
May  1, 2027 - - 1,480,000 - - - - 1,235,000
Nov  1, 2027 - - 1,510,000 - - - - 1,110,000
May  1, 2028 - - 1,525,000 - - - - 960,000
Nov  1, 2028 - - 1,555,000 - - - - 855,000
May  1, 2029 - - 1,585,000 - - - - 695,000
Nov  1, 2029 3,200,000 - - - - - - -
May  1, 2030 3,225,000 - - - - - - -
Nov  1, 2030 3,200,000 - - - - - - -
May  1, 2031 3,175,000 - - - - - - -
Nov  1, 2031 3,145,000 - - - - - - -
May  1, 2032 3,120,000 - - - - - - -
Nov  1, 2032 3,095,000 - - - - - - -
May  1, 2033 3,065,000 - - - - - - -
Nov  1, 2033 3,045,000 - - - - - - -
May  1, 2034 3,020,000 - - - - - - -
Nov  1, 2034 2,990,000 - - - - - - -
May  1, 2035 2,965,000 - - - - - - -
Nov  1, 2035 2,940,000 - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2019DE (2019 Series DE)

19D VRDB (AMT) 19E Serials (NAMT) 19E Term 2039 (NAMT 19E PAC (NAMT)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 2,910,000 - - - - - - -
Nov  1, 2036 2,885,000 - - - - - - -
May  1, 2037 2,860,000 - - - - - - -
Nov  1, 2037 1,160,000 - - - - - - -
May  1, 2038 - - - - 310,000 - - 560,000
Nov  1, 2038 - - - - 280,000 - - 810,000
May  1, 2039 - - - - 295,000 - - 785,000
Nov  1, 2039 - - - - 170,000 - 65,000 815,000
May  1, 2040 - - - - - - 120,000 905,000
Nov  1, 2040 - - - - - - 75,000 930,000
May  1, 2041 - - - - - - 30,000 565,000

50,000,000 0 24,310,000 2,735,000 1,055,000 135,000 290,000 37,795,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2019FG (2019 Series FG)

19F Serials (NAMT) 19F PAC (NAMT) 19G-1 Serials (TAX) 19G-1 2044 Term (TAX 19G-1 PAC (TAX) 19G-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 320,000 - - 1,090,000 265,000 - - - - 210,000 - -
Nov  1, 2021 325,000 - - 1,580,000 275,000 - - - - 305,000 - -
May  1, 2022 335,000 - - 1,665,000 280,000 - - - - 315,000 - -
Nov  1, 2022 345,000 - - 1,660,000 290,000 - - - - 310,000 - -
May  1, 2023 350,000 - - 1,645,000 290,000 - - - - 315,000 - -
Nov  1, 2023 365,000 - - 1,540,000 300,000 - - - - 290,000 - -
May  1, 2024 330,000 - - 1,485,000 310,000 - - - - 290,000 - -
Nov  1, 2024 340,000 - - 1,410,000 320,000 - - - - 265,000 - -
May  1, 2025 350,000 - - 1,330,000 325,000 - - - - 260,000 - -
Nov  1, 2025 360,000 - - 1,255,000 335,000 - - - - 235,000 - -
May  1, 2026 365,000 - - 1,180,000 345,000 - - - - 225,000 - -
Nov  1, 2026 380,000 - - 1,105,000 350,000 - - - - 215,000 - -
May  1, 2027 390,000 - - 1,030,000 360,000 - - - - 195,000 - -
Nov  1, 2027 400,000 - - 965,000 370,000 - - - - 185,000 - -
May  1, 2028 405,000 - - 900,000 380,000 - - - - 170,000 - -
Nov  1, 2028 420,000 - - 825,000 390,000 - - - - 155,000 - -
May  1, 2029 430,000 - - 760,000 400,000 - - - - 145,000 - -
Nov  1, 2029 445,000 - - 720,000 410,000 - - - - 100,000 - -
May  1, 2030 70,000 - - 1,030,000 420,000 - - - - 100,000 - -
Nov  1, 2030 - - 25,000 1,005,000 430,000 - - - - 110,000 - -
May  1, 2031 - - 45,000 900,000 440,000 - - - - 130,000 - -
Nov  1, 2031 - - 30,000 805,000 450,000 - - - - 180,000 - -
May  1, 2032 - - 10,000 425,000 470,000 50,000 - - - 325,000 - -
Nov  1, 2032 - - - - 450,000 55,000 - - - - - -
May  1, 2033 - - - - 170,000 - - - - - - 270,000
Nov  1, 2033 - - - - - - - - - - - 445,000
May  1, 2034 - - - - - - - - - - - 445,000
Nov  1, 2034 - - - - - - - - - - - 450,000
May  1, 2035 - - - - - - - - - - 1,050,000 -
Nov  1, 2035 - - - - - - - - - - 1,075,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2019FG (2019 Series FG)

19F Serials (NAMT) 19F PAC (NAMT) 19G-1 Serials (TAX) 19G-1 2044 Term (TAX 19G-1 PAC (TAX) 19G-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - - - - - 1,110,000 -
Nov  1, 2036 - - - - - - - - - - 1,135,000 -
May  1, 2037 - - - - - - - - - - 1,165,000 -
Nov  1, 2037 - - - - - - - - - - 1,195,000 -
May  1, 2038 - - - - - - - - - - 1,225,000 -
Nov  1, 2038 - - - - - - - - - - 1,255,000 -
May  1, 2039 - - - - - - - - - - 1,285,000 -
Nov  1, 2039 - - - - - - - - - - 1,325,000 -
May  1, 2040 - - - - - - - - - - 1,360,000 -
Nov  1, 2040 - - - - - - - - - - 1,395,000 -
May  1, 2041 - - - - - - - - - - 1,430,000 -
Nov  1, 2041 - - - - - - - - - - 1,465,000 -
May  1, 2042 - - - - - - - - - - 1,505,000 -
Nov  1, 2042 - - - - - - - - - - 1,540,000 -
May  1, 2043 - - - - - - - - - - 1,585,000 -
Nov  1, 2043 - - - - - - - - - - 1,620,000 -
May  1, 2044 - - - - - - - - - - 1,475,000 -

6,725,000 0 110,000 26,310,000 8,825,000 105,000 0 0 0 5,030,000 25,195,000 1,610,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2019HI (2019 Series HI)

19H PAC (NAMT) (Class 19I-1 Serials (TAX) 19I-1 2034 Term (TAX) 19I-1 2037 Term (TAX) 19I-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - 380,000 860,000 - - - - - - -
Nov  1, 2021 - 4,185,000 875,000 - - - - - - -
May  1, 2022 - 2,870,000 885,000 - - - - - - -
Nov  1, 2022 - 2,735,000 900,000 - - - - - - -
May  1, 2023 - 2,585,000 920,000 - - - - - - -
Nov  1, 2023 - 2,445,000 935,000 - - - - - - -
May  1, 2024 - 2,320,000 950,000 - - - - - - -
Nov  1, 2024 - 2,230,000 970,000 - - - - - - -
May  1, 2025 - 2,060,000 985,000 - - - - - - -
Nov  1, 2025 - 1,935,000 1,005,000 - - - - - - -
May  1, 2026 - 1,815,000 1,020,000 - - - - - - -
Nov  1, 2026 - 1,620,000 1,040,000 - - - - - - -
May  1, 2027 - 1,330,000 1,060,000 - - - - - - -
Nov  1, 2027 - 1,225,000 1,080,000 - - - - - - -
May  1, 2028 - 1,130,000 1,100,000 - - - - - - -
Nov  1, 2028 - 1,025,000 1,125,000 - - - - - - -
May  1, 2029 - 930,000 1,150,000 - - - - - - -
Nov  1, 2029 - 835,000 1,170,000 - - - - - - -
May  1, 2030 - 750,000 1,180,000 - - - - - - -
Nov  1, 2030 - 50,000 1,195,000 - - 40,000 - 30,000 - -
May  1, 2031 - - - - 765,000 295,000 - 190,000 - -
Nov  1, 2031 - - - - 750,000 230,000 - 180,000 - -
May  1, 2032 - - - - 725,000 165,000 - 150,000 - -
Nov  1, 2032 - - - - 710,000 105,000 - 125,000 - -
May  1, 2033 - - - - 700,000 90,000 - 135,000 - -
Nov  1, 2033 - - - - 685,000 70,000 - 165,000 - -
May  1, 2034 - - - - 665,000 45,000 - 205,000 - -
Nov  1, 2034 - - - - 635,000 - - 275,000 - -
May  1, 2035 - - - - - - 585,000 305,000 - -
Nov  1, 2035 - - - - - - 500,000 385,000 - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2019HI (2019 Series HI)

19H PAC (NAMT) (Class 19I-1 Serials (TAX) 19I-1 2034 Term (TAX) 19I-1 2037 Term (TAX) 19I-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - 320,000 355,000 - 290,000
Nov  1, 2036 - - - - - - - - - 960,000
May  1, 2037 - - - - - - - - 930,000 330,000
Nov  1, 2037 - - - - - - - - 1,015,000 195,000
May  1, 2038 - - - - - - - - 1,030,000 -
Nov  1, 2038 - - - - - - - - 1,055,000 -
May  1, 2039 - - - - - - - - 1,075,000 -
Nov  1, 2039 - - - - - - - - 1,105,000 -
May  1, 2040 - - - - - - - - 1,135,000 -
Nov  1, 2040 - - - - - - - - 1,155,000 -
May  1, 2041 - - - - - - - - 1,190,000 -
Nov  1, 2041 - - - - - - - - 1,210,000 -
May  1, 2042 - - - - - - - - 1,245,000 -
Nov  1, 2042 - - - - - - - - 1,275,000 -
May  1, 2043 - - - - - - - - 1,305,000 -
Nov  1, 2043 - - - - - - - - 1,335,000 -
May  1, 2044 - - - - - - - - 1,370,000 -
Nov  1, 2044 - - - - - - - - 1,405,000 -
May  1, 2045 - - - - - - - - 1,435,000 -
Nov  1, 2045 - - - - - - - - 1,475,000 -
May  1, 2046 - - - - - - - - 1,520,000 -
Nov  1, 2046 - - - - - - - - 1,550,000 -
May  1, 2047 - - - - - - - - 1,590,000 -
Nov  1, 2047 - - - - - - - - 1,630,000 -
May  1, 2048 - - - - - - - - 190,000 -

0 34,455,000 20,405,000 0 5,635,000 1,040,000 1,405,000 2,500,000 28,225,000 1,775,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2019JKL (2019 Series JKL)

19J Serials (AMT) 19K Serials (NAMT) 19K PAC (NAMT) 19L-1 Serials (Cl II) (TA 19L-2 VRDB (TAX) 19L-3 PAC (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 295,000 - - - - 35,000 840,000 - - - - -
Nov  1, 2021 300,000 70,000 - 35,000 - 2,300,000 860,000 915,000 - - - 1,405,000
May  1, 2022 305,000 - - - - 1,730,000 855,000 - - - - 1,110,000
Nov  1, 2022 305,000 - - - - 1,945,000 875,000 - - - - 1,265,000
May  1, 2023 305,000 - - - - 1,500,000 895,000 - 2,000,000 - - 945,000
Nov  1, 2023 315,000 - - - - 830,000 915,000 - 2,045,000 - - 425,000
May  1, 2024 325,000 - - - - 540,000 935,000 - 2,090,000 - - 205,000
Nov  1, 2024 355,000 - - - - 400,000 960,000 - 2,135,000 - - 130,000
May  1, 2025 360,000 - - - - 275,000 980,000 - 2,185,000 - - 50,000
Nov  1, 2025 - - 325,000 - - 240,000 1,000,000 - 2,235,000 - - -
May  1, 2026 - - 380,000 - - 160,000 1,025,000 - 2,835,000 - - -
Nov  1, 2026 - - 385,000 - - 140,000 1,045,000 - 1,815,000 - - -
May  1, 2027 - - - - 245,000 265,000 1,070,000 - 1,850,000 - - -
Nov  1, 2027 - - - - 245,000 240,000 1,095,000 - 1,890,000 - - -
May  1, 2028 - - - - 250,000 225,000 1,120,000 - 1,930,000 - - -
Nov  1, 2028 - - - - 250,000 205,000 1,150,000 - 1,970,000 - - -
May  1, 2029 - - - - 255,000 185,000 1,180,000 - 2,015,000 - - -
Nov  1, 2029 - - - - 255,000 170,000 1,205,000 - 2,055,000 - - -
May  1, 2030 - - - - 100,000 310,000 1,515,000 - 2,100,000 - - -
Nov  1, 2030 - - - - 100,000 295,000 1,545,000 - 2,145,000 - - -
May  1, 2031 - - - - 100,000 280,000 1,580,000 - 2,190,000 - - -
Nov  1, 2031 - - - - 100,000 270,000 1,620,000 - 2,235,000 - - -
May  1, 2032 - - - - 100,000 255,000 1,655,000 - 1,445,000 - - -
Nov  1, 2032 - - - - 100,000 240,000 1,685,000 - - - - -
May  1, 2033 - - - - 100,000 370,000 1,725,000 - - - - 195,000
Nov  1, 2033 - - - - 100,000 320,000 1,550,000 - - - - 140,000
May  1, 2034 - - - - 100,000 605,000 - - - - - 600,000
Nov  1, 2034 - - - - 95,000 930,000 - - - - - 1,110,000
May  1, 2035 - - - - 85,000 905,000 - - - - - 1,100,000
Nov  1, 2035 - - - - 80,000 865,000 - - - - - 1,085,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2019JKL (2019 Series JKL)

19J Serials (AMT) 19K Serials (NAMT) 19K PAC (NAMT) 19L-1 Serials (Cl II) (TA 19L-2 VRDB (TAX) 19L-3 PAC (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 70,000 825,000 - - - - - 1,080,000
Nov  1, 2036 - - - - 65,000 790,000 - - - - - 1,065,000
May  1, 2037 - - - - 55,000 745,000 - - - - - 1,040,000
Nov  1, 2037 - - - - 50,000 680,000 - - - - - 975,000
May  1, 2038 - - - - 50,000 615,000 - - - - - 960,000
Nov  1, 2038 - - - - 25,000 600,000 - - - - - 960,000
May  1, 2039 - - - - 20,000 550,000 - - - - - 980,000
Nov  1, 2039 - - - - 15,000 495,000 - - - - - 1,005,000
May  1, 2040 - - - - 10,000 425,000 - - - - - 1,040,000
Nov  1, 2040 - - - - 5,000 265,000 - - - - - 1,165,000

2,865,000 70,000 1,090,000 35,000 3,025,000 23,020,000 30,880,000 915,000 39,165,000 0 0 20,035,000



Sep 21, 2021   9:04 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 2021ABC:CHFA-CONS01 )   Page 117

BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2020ABC (2020 Series ABC)

20A Serials (AMT) 20B Serials (NAMT) 20B PAC (NAMT) 20C-1 Serials (TAX) 20C-1 Tm2033(TAX) 20C-1 Tm2036(TAX) 20C-2 VRD
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 730,000 - - - - 700,000 - - - - - - -
Nov  1, 2021 1,265,000 75,000 - 160,000 - 3,405,000 - 670,000 - 140,000 - 125,000 -
May  1, 2022 1,245,000 - - - - 1,810,000 - - - - - - 1,005,000
Nov  1, 2022 1,335,000 - - - - 2,485,000 - - - - - - 1,020,000
May  1, 2023 - - - - - 2,700,000 1,195,000 - - - - - 1,045,000
Nov  1, 2023 - - - - - 2,395,000 1,305,000 - - - - - 1,065,000
May  1, 2024 - - - - - 2,260,000 1,320,000 - - - - - 1,090,000
Nov  1, 2024 - - - - - 2,190,000 1,340,000 - - - - - 1,110,000
May  1, 2025 - - - - - 2,150,000 1,360,000 - - - - - 1,135,000
Nov  1, 2025 - - - - - 1,835,000 1,380,000 - - - - - 1,155,000
May  1, 2026 - - - - - 1,510,000 1,410,000 - - - - - 1,175,000
Nov  1, 2026 - - - - - 1,435,000 1,430,000 - - - - - 1,190,000
May  1, 2027 - - - - - 1,385,000 1,370,000 - - - - - 1,215,000
Nov  1, 2027 - - - - - 1,340,000 1,400,000 - - - - - 1,230,000
May  1, 2028 - - - - - 1,300,000 1,420,000 - - - - - 1,245,000
Nov  1, 2028 - - - - - 1,250,000 1,445,000 - - - - - 1,260,000
May  1, 2029 - - - - - 1,215,000 1,470,000 - - - - - 1,280,000
Nov  1, 2029 - - - - - 1,170,000 1,510,000 - - - - - 1,295,000
May  1, 2030 - - - - - 1,130,000 1,535,000 - - - - - 1,310,000
Nov  1, 2030 - - - - - 1,090,000 1,560,000 - - - - - 1,335,000
May  1, 2031 - - 855,000 - - 205,000 - - 785,000 - - - 1,350,000
Nov  1, 2031 - - 875,000 - - 145,000 - - 785,000 - - - 1,365,000
May  1, 2032 - - 890,000 - - 95,000 - - 800,000 - - - 1,385,000
Nov  1, 2032 - - 900,000 - - 55,000 - - 820,000 - - - 1,405,000
May  1, 2033 - - 870,000 - - 50,000 - - 825,000 - - - 1,425,000
Nov  1, 2033 - - 940,000 - - - - - 835,000 - - - 1,445,000
May  1, 2034 - - - - 170,000 635,000 - - - - 705,000 - 1,465,000
Nov  1, 2034 - - - - 160,000 670,000 - - - - 705,000 - 1,485,000
May  1, 2035 - - - - 145,000 655,000 - - - - 710,000 - 1,500,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2020ABC (2020 Series ABC)

20A Serials (AMT) 20B Serials (NAMT) 20B PAC (NAMT) 20C-1 Serials (TAX) 20C-1 Tm2033(TAX) 20C-1 Tm2036(TAX) 20C-2 VRD
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Nov  1, 2035 - - - - 130,000 645,000 - - - - 725,000 - 3,705,000
May  1, 2036 - - - - 115,000 740,000 - - - - 735,000 - -
Nov  1, 2036 - - - - 100,000 1,420,000 - - - - 760,000 - -
May  1, 2037 - - - - 60,000 1,915,000 - - - - - - -

4,575,000 75,000 5,330,000 160,000 880,000 41,985,000 22,450,000 670,000 4,850,000 140,000 4,340,000 125,000 37,690,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2020ABC (2020 Series ABC)

20C-2 VRD
Redeemed

Date Principal

May  1, 2021 -
Nov  1, 2021 -
May  1, 2022 -
Nov  1, 2022 -
May  1, 2023 -
Nov  1, 2023 -
May  1, 2024 -
Nov  1, 2024 -
May  1, 2025 -
Nov  1, 2025 -
May  1, 2026 -
Nov  1, 2026 -
May  1, 2027 -
Nov  1, 2027 -
May  1, 2028 -
Nov  1, 2028 -
May  1, 2029 -
Nov  1, 2029 -
May  1, 2030 -
Nov  1, 2030 -
May  1, 2031 -
Nov  1, 2031 -
May  1, 2032 -
Nov  1, 2032 -
May  1, 2033 -
Nov  1, 2033 -
May  1, 2034 -
Nov  1, 2034 -
May  1, 2035 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2020ABC (2020 Series ABC)

20C-2 VRD
Redeemed

Date Principal

Nov  1, 2035 -
May  1, 2036 -
Nov  1, 2036 -
May  1, 2037 -

0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2020DEF (2020 Series DEF)

20D Serials (AMT) 20E Serials (NAMT) 20E PAC (NAMT) 20F-1 Serials (TAX) 20F-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 465,000 - - - - - 805,000 - - -
Nov  1, 2021 505,000 95,000 - 20,000 - 2,305,000 865,000 490,000 - -
May  1, 2022 535,000 25,000 - 5,000 - 1,805,000 905,000 130,000 - -
Nov  1, 2022 575,000 15,000 - - - 2,270,000 960,000 95,000 - -
May  1, 2023 600,000 5,000 - 5,000 - 2,705,000 990,000 35,000 - -
Nov  1, 2023 610,000 5,000 - - - 2,690,000 1,000,000 40,000 - -
May  1, 2024 610,000 - - - - 2,440,000 1,010,000 - - -
Nov  1, 2024 615,000 - - - - 2,290,000 1,020,000 - - -
May  1, 2025 620,000 - - - - 2,145,000 1,025,000 - - -
Nov  1, 2025 620,000 - - - - 1,995,000 1,040,000 - - -
May  1, 2026 385,000 - 210,000 - - 1,880,000 1,045,000 - - -
Nov  1, 2026 - - 625,000 - - 1,720,000 1,055,000 - - -
May  1, 2027 - - - - 200,000 2,015,000 1,065,000 - - -
Nov  1, 2027 - - - - 170,000 1,920,000 1,070,000 - - -
May  1, 2028 - - - - 130,000 1,845,000 1,080,000 - - -
Nov  1, 2028 - - - - 95,000 1,760,000 1,095,000 - - -
May  1, 2029 - - - - 60,000 1,675,000 1,110,000 - - -
Nov  1, 2029 - - - - 25,000 865,000 1,150,000 700,000 - -
May  1, 2030 - - - - - - 1,065,000 405,000 - -
Nov  1, 2030 - - - - - - 1,015,000 940,000 - -
May  1, 2031 - - - - - - 855,000 505,000 - -
Nov  1, 2031 - - - - - - 755,000 645,000 - -
May  1, 2032 - - - - - - 590,000 740,000 - -
Nov  1, 2032 - - - - - - 320,000 540,000 - 615,000
May  1, 2033 - - - - - - - - - 1,445,000
Nov  1, 2033 - - - - - - - - - 1,315,000
May  1, 2034 - - - - - - - - 1,160,000 585,000
Nov  1, 2034 - - - - - - - - 1,090,000 245,000
May  1, 2035 - - - - - - - - 970,000 165,000
Nov  1, 2035 - - - - - - - - 965,000 265,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2020DEF (2020 Series DEF)

20D Serials (AMT) 20E Serials (NAMT) 20E PAC (NAMT) 20F-1 Serials (TAX) 20F-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - - - 960,000 265,000
Nov  1, 2036 - - - - - - - - 960,000 265,000
May  1, 2037 - - - - - - - - 955,000 260,000
Nov  1, 2037 - - - - - - - - 945,000 260,000
May  1, 2038 - - - - - - - - 940,000 250,000
Nov  1, 2038 - - - - - - - - 935,000 255,000
May  1, 2039 - - - - - - - - 925,000 265,000
Nov  1, 2039 - - - - - - - - 920,000 270,000
May  1, 2040 - - - - - - - - 915,000 270,000
Nov  1, 2040 - - - - - - - - 900,000 275,000
May  1, 2041 - - - - - - - - 895,000 285,000
Nov  1, 2041 - - - - - - - - 880,000 285,000
May  1, 2042 - - - - - - - - 870,000 295,000
Nov  1, 2042 - - - - - - - - 860,000 310,000
May  1, 2043 - - - - - - - - 840,000 325,000
Nov  1, 2043 - - - - - - - - 825,000 340,000
May  1, 2044 - - - - - - - - 810,000 360,000
Nov  1, 2044 - - - - - - - - 785,000 375,000
May  1, 2045 - - - - - - - - 760,000 400,000
Nov  1, 2045 - - - - - - - - 730,000 425,000
May  1, 2046 - - - - - - - - 700,000 455,000
Nov  1, 2046 - - - - - - - - 660,000 485,000
May  1, 2047 - - - - - - - - 615,000 500,000
Nov  1, 2047 - - - - - - - - 560,000 635,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2020DEF (2020 Series DEF)

20D Serials (AMT) 20E Serials (NAMT) 20E PAC (NAMT) 20F-1 Serials (TAX) 20F-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2048 - - - - - - - - 480,000 710,000
Nov  1, 2048 - - - - - - - - 380,000 815,000
May  1, 2049 - - - - - - - - 245,000 955,000
Nov  1, 2049 - - - - - - - - 55,000 210,000

6,140,000 145,000 835,000 30,000 680,000 34,325,000 22,890,000 5,265,000 25,490,000 15,435,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2020GHI (2020 Series GHI)

20G Serials (AMT) 20H Serials (NAMT) 20H Tm 2035 (NAMT) 20H Tm 2038 (NAMT) 20H PAC (NAMT) 20I-1 Serials (TAX) 20I-1 PAC 
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 305,000 - - - - - - - - - 655,000 - -
Nov  1, 2021 505,000 - - - - - - - - 340,000 840,000 - -
May  1, 2022 500,000 - - - - - - - - 1,220,000 840,000 - -
Nov  1, 2022 500,000 - - - - - - - - 1,665,000 840,000 - -
May  1, 2023 500,000 - - - - - - - - 2,070,000 845,000 - -
Nov  1, 2023 505,000 - - - - - - - - 2,255,000 850,000 - -
May  1, 2024 510,000 - - - - - - - - 2,150,000 855,000 - -
Nov  1, 2024 520,000 - - - - - - - - 1,955,000 875,000 - -
May  1, 2025 340,000 - 195,000 - - - - - - 1,810,000 895,000 - -
Nov  1, 2025 - - 550,000 - - - - - - 1,660,000 905,000 - -
May  1, 2026 - - 560,000 - - - - - - 1,525,000 925,000 - -
Nov  1, 2026 - - 570,000 - - - - - - 1,395,000 940,000 - -
May  1, 2027 - - 585,000 - - - - - - 1,270,000 950,000 - -
Nov  1, 2027 - - 600,000 - - - - - - 1,195,000 965,000 - -
May  1, 2028 - - 615,000 - - - - - - 1,070,000 980,000 - -
Nov  1, 2028 - - 630,000 - - - - - - 950,000 995,000 - -
May  1, 2029 - - 645,000 - - - - - - 840,000 1,010,000 - -
Nov  1, 2029 - - 675,000 - - - - - - 700,000 1,045,000 - -
May  1, 2030 - - 690,000 - - - - - - 600,000 1,050,000 - -
Nov  1, 2030 - - 705,000 - - - - - - 510,000 1,060,000 - -
May  1, 2031 - - 715,000 - - - - - - 425,000 1,075,000 - -
Nov  1, 2031 - - 730,000 - - - - - - 355,000 995,000 - -
May  1, 2032 - - 745,000 - - - - - - 330,000 - - -
Nov  1, 2032 - - 755,000 - - - - - - 315,000 - - -
May  1, 2033 - - - - 770,000 - - - - 580,000 - - -
Nov  1, 2033 - - - - 785,000 230,000 - 370,000 - 15,000 - - -
May  1, 2034 - - - - 745,000 185,000 - 405,000 - - - - -
Nov  1, 2034 - - - - 700,000 135,000 - 435,000 - - - - -
May  1, 2035 - - - - 645,000 70,000 - 475,000 - - - - -
Nov  1, 2035 - - - - 580,000 - - 530,000 - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2020GHI (2020 Series GHI)

20G Serials (AMT) 20H Serials (NAMT) 20H Tm 2035 (NAMT) 20H Tm 2038 (NAMT) 20H PAC (NAMT) 20I-1 Serials (TAX) 20I-1 PAC 
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - 510,000 505,000 - - - - -
Nov  1, 2036 - - - - - - 420,000 490,000 - - - - -
May  1, 2037 - - - - - - 310,000 470,000 - - - - -
Nov  1, 2037 - - - - - - 160,000 325,000 - - - - -
May  1, 2038 - - - - - - - - - - - - -
Nov  1, 2038 - - - - - - - - - - - - -
May  1, 2039 - - - - - - - - - - - - -
Nov  1, 2039 - - - - - - - - - - - - -
May  1, 2040 - - - - - - - - - - - - -
Nov  1, 2040 - - - - - - - - - - - - -
May  1, 2041 - - - - - - - - - - - - -
Nov  1, 2041 - - - - - - - - - - - - -
May  1, 2042 - - - - - - - - - - - - -
Nov  1, 2042 - - - - - - - - - - - - -
May  1, 2043 - - - - - - - - - - - - -
Nov  1, 2043 - - - - - - - - - - - - -
May  1, 2044 - - - - - - - - - - - - -
Nov  1, 2044 - - - - - - - - - - - - -
May  1, 2045 - - - - - - - - - - - - -
Nov  1, 2045 - - - - - - - - - - - - -
May  1, 2046 - - - - - - - - - - - - -
Nov  1, 2046 - - - - - - - - - - - - -
May  1, 2047 - - - - - - - - - - - - -
Nov  1, 2047 - - - - - - - - - - - - -
May  1, 2048 - - - - - - - - - - - - -

4,185,000 0 9,965,000 0 4,225,000 620,000 1,400,000 4,005,000 0 27,200,000 20,390,000 0 0
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2020GHI (2020 Series GHI)

20I-1 PAC ( 20I-2 VRDB (TAX)
Redeemed Maturing Redeemed

Date Principal Principal Principal

May  1, 2021 - - -
Nov  1, 2021 130,000 - -
May  1, 2022 540,000 - -
Nov  1, 2022 730,000 - -
May  1, 2023 905,000 - -
Nov  1, 2023 1,020,000 - -
May  1, 2024 1,005,000 - -
Nov  1, 2024 940,000 - -
May  1, 2025 905,000 - -
Nov  1, 2025 865,000 - -
May  1, 2026 835,000 - -
Nov  1, 2026 785,000 - -
May  1, 2027 750,000 - -
Nov  1, 2027 670,000 - -
May  1, 2028 635,000 - -
Nov  1, 2028 605,000 - -
May  1, 2029 570,000 - -
Nov  1, 2029 520,000 - -
May  1, 2030 485,000 - -
Nov  1, 2030 440,000 - -
May  1, 2031 405,000 - -
Nov  1, 2031 355,000 95,000 -
May  1, 2032 330,000 1,100,000 -
Nov  1, 2032 310,000 1,120,000 -
May  1, 2033 480,000 1,130,000 -
Nov  1, 2033 - 1,145,000 -
May  1, 2034 - 1,160,000 -
Nov  1, 2034 - 1,165,000 -
May  1, 2035 - 1,175,000 -
Nov  1, 2035 - 1,185,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2020GHI (2020 Series GHI)

20I-1 PAC ( 20I-2 VRDB (TAX)
Redeemed Maturing Redeemed

Date Principal Principal Principal

May  1, 2036 - 1,195,000 -
Nov  1, 2036 - 1,200,000 -
May  1, 2037 - 1,210,000 -
Nov  1, 2037 - 1,215,000 -
May  1, 2038 - 1,225,000 -
Nov  1, 2038 105,000 1,230,000 135,000
May  1, 2039 - 1,235,000 180,000
Nov  1, 2039 - 1,235,000 -
May  1, 2040 - 1,245,000 -
Nov  1, 2040 - 1,255,000 -
May  1, 2041 - 1,255,000 -
Nov  1, 2041 - 1,275,000 -
May  1, 2042 - 1,280,000 -
Nov  1, 2042 - 1,285,000 -
May  1, 2043 - 1,300,000 -
Nov  1, 2043 - 1,305,000 -
May  1, 2044 - 1,315,000 -
Nov  1, 2044 - 1,320,000 -
May  1, 2045 - 1,335,000 -
Nov  1, 2045 - 1,340,000 -
May  1, 2046 - 1,355,000 -
Nov  1, 2046 - 1,355,000 -
May  1, 2047 - 1,370,000 -
Nov  1, 2047 - 1,380,000 -
May  1, 2048 - 1,385,000 -

15,320,000 41,375,000 315,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2021ABC (2021 Series ABC - Closing)

21A Serials (AMT) 21B Serials (NAMT) 21B PAC (NAMT) 21C-1 Serials (TAX) 21C-1 Tm 2022 (TAX) 21C-1 Tm 2023 (TAX) 21C-1 Tm 
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - 10,000 - 110,000 - - - - - - - - -
Nov  1, 2021 500,000 - - - - 715,000 690,000 - - - - - -
May  1, 2022 655,000 - - 50,000 - 1,585,000 - - 710,000 - - 5,000 -
Nov  1, 2022 310,000 - 340,000 25,000 - 2,240,000 - 5,000 710,000 - - - -
May  1, 2023 - - 655,000 - - 2,690,000 - - - - 710,000 - -
Nov  1, 2023 - - 655,000 - - 3,135,000 - - - - 710,000 - -
May  1, 2024 - - 655,000 - - 3,120,000 - - - - - - 715,000
Nov  1, 2024 - - 660,000 - - 2,845,000 - - - - - - 715,000
May  1, 2025 - - 655,000 - - 2,670,000 - - - - - - -
Nov  1, 2025 - - 660,000 - - 2,485,000 - - - - - - -
May  1, 2026 - - 665,000 - - 2,310,000 - - - - - - -
Nov  1, 2026 - - 665,000 - - 2,130,000 - - - - - - -
May  1, 2027 - - 670,000 - - 1,975,000 - - - - - - -
Nov  1, 2027 - - 670,000 - - 1,810,000 - - - - - - -
May  1, 2028 - - 675,000 - - 1,675,000 - - - - - - -
Nov  1, 2028 - - 685,000 - - 1,515,000 - - - - - - -
May  1, 2029 - - 690,000 - - 1,385,000 - - - - - - -
Nov  1, 2029 - - 695,000 - - 1,225,000 - - - - - - -
May  1, 2030 - - - - 110,000 1,620,000 - - - - - - -
Nov  1, 2030 - - - - 80,000 1,530,000 - - - - - - -
May  1, 2031 - - - - 55,000 1,435,000 - - - - - - -
Nov  1, 2031 - - - - 25,000 1,280,000 - - - - - - -
May  1, 2032 - - - - - - 1,075,000 - - - - - -
Nov  1, 2032 - - - - - - - - - - - - -
May  1, 2033 - - - - - - - - - - - - -
Nov  1, 2033 - - - - - - - - - - - - -
May  1, 2034 - - - - - - - - - - - - -
Nov  1, 2034 - - - - - - - - - - - - -
May  1, 2035 - - - - - - - - - - - - -
Nov  1, 2035 - - - - - - - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2021ABC (2021 Series ABC - Closing)

21A Serials (AMT) 21B Serials (NAMT) 21B PAC (NAMT) 21C-1 Serials (TAX) 21C-1 Tm 2022 (TAX) 21C-1 Tm 2023 (TAX) 21C-1 Tm 
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - - - - - - - -
Nov  1, 2036 - - - - - - - - - - - - -
May  1, 2037 - - - - - - - - - - - - -
Nov  1, 2037 - - - - - - - - - - - - -
May  1, 2038 - - - - - - - - - - - - -
Nov  1, 2038 - - - - - - - - - - - - -
May  1, 2039 - - - - - - - - - - - - -
Nov  1, 2039 - - - - - - - - - - - - -
May  1, 2040 - - - - - - - - - - - - -
Nov  1, 2040 - - - - - - - - - - - - -
May  1, 2041 - - - - - - - - - - - - -
Nov  1, 2041 - - - - - - - - - - - - -
May  1, 2042 - - - - - - - - - - - - -
Nov  1, 2042 - - - - - - - - - - - - -
May  1, 2043 - - - - - - - - - - - - -
Nov  1, 2043 - - - - - - - - - - - - -
May  1, 2044 - - - - - - - - - - - - -
Nov  1, 2044 - - - - - - - - - - - - -
May  1, 2045 - - - - - - - - - - - - -
Nov  1, 2045 - - - - - - - - - - - - -
May  1, 2046 - - - - - - - - - - - - -
Nov  1, 2046 - - - - - - - - - - - - -
May  1, 2047 - - - - - - - - - - - - -
Nov  1, 2047 - - - - - - - - - - - - -
May  1, 2048 - - - - - - - - - - - - -
Nov  1, 2048 - - - - - - - - - - - - -
May  1, 2049 - - - - - - - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2021ABC (2021 Series ABC - Closing)

21A Serials (AMT) 21B Serials (NAMT) 21B PAC (NAMT) 21C-1 Serials (TAX) 21C-1 Tm 2022 (TAX) 21C-1 Tm 2023 (TAX) 21C-1 Tm 
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Nov  1, 2049 - - - - - - - - - - - - -
May  1, 2050 - - - - - - - - - - - - -
Nov  1, 2050 - - - - - - - - - - - - -
May  1, 2051 - - - - - - - - - - - - -

1,465,000 10,000 9,695,000 185,000 270,000 41,375,000 1,765,000 5,000 1,420,000 0 1,420,000 5,000 1,430,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2021ABC (2021 Series ABC - Closing)

21C-1 Tm 21C-1 Tm 2025 (TAX) 21C-1 Tm 2026 (TAX) 21C-1 Tm 2027 (TAX) 21C-1 Tm 2028 (TAX) 21C-1 Tm 2029 (TAX) 21C-1 Tm 2030 (TAX)
Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2021 - - - - - - 5,000 - 5,000 - 5,000 - 5,000
Nov  1, 2021 - - - - - - - - - - - - -
May  1, 2022 5,000 - 5,000 - 5,000 - 5,000 - 5,000 - 5,000 - 10,000
Nov  1, 2022 - - - - - - - - - - - - 5,000
May  1, 2023 - - - - - - - - - - - - -
Nov  1, 2023 - - - - - - - - - - - - -
May  1, 2024 - - - - - - - - - - - - -
Nov  1, 2024 - - - - - - - - - - - - -
May  1, 2025 - 740,000 - - - - - - - - - - -
Nov  1, 2025 - 765,000 - - - - - - - - - - -
May  1, 2026 - - - 795,000 - - - - - - - - -
Nov  1, 2026 - - - 820,000 - - - - - - - - -
May  1, 2027 - - - - - 845,000 - - - - - - -
Nov  1, 2027 - - - - - 865,000 - - - - - - -
May  1, 2028 - - - - - - - 880,000 - - - - -
Nov  1, 2028 - - - - - - - 895,000 - - - - -
May  1, 2029 - - - - - - - - - 910,000 - - -
Nov  1, 2029 - - - - - - - - - 930,000 - - -
May  1, 2030 - - - - - - - - - - - 1,020,000 -
Nov  1, 2030 - - - - - - - - - - - 1,020,000 -
May  1, 2031 - - - - - - - - - - - - -
Nov  1, 2031 - - - - - - - - - - - - -
May  1, 2032 - - - - - - - - - - - - -
Nov  1, 2032 - - - - - - - - - - - - -
May  1, 2033 - - - - - - - - - - - - -
Nov  1, 2033 - - - - - - - - - - - - -
May  1, 2034 - - - - - - - - - - - - -
Nov  1, 2034 - - - - - - - - - - - - -
May  1, 2035 - - - - - - - - - - - - -
Nov  1, 2035 - - - - - - - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2021ABC (2021 Series ABC - Closing)

21C-1 Tm 21C-1 Tm 2025 (TAX) 21C-1 Tm 2026 (TAX) 21C-1 Tm 2027 (TAX) 21C-1 Tm 2028 (TAX) 21C-1 Tm 2029 (TAX) 21C-1 Tm 2030 (TAX)
Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - - - - - - - - - -
Nov  1, 2036 - - - - - - - - - - - - -
May  1, 2037 - - - - - - - - - - - - -
Nov  1, 2037 - - - - - - - - - - - - -
May  1, 2038 - - - - - - - - - - - - -
Nov  1, 2038 - - - - - - - - - - - - -
May  1, 2039 - - - - - - - - - - - - -
Nov  1, 2039 - - - - - - - - - - - - -
May  1, 2040 - - - - - - - - - - - - -
Nov  1, 2040 - - - - - - - - - - - - -
May  1, 2041 - - - - - - - - - - - - -
Nov  1, 2041 - - - - - - - - - - - - -
May  1, 2042 - - - - - - - - - - - - -
Nov  1, 2042 - - - - - - - - - - - - -
May  1, 2043 - - - - - - - - - - - - -
Nov  1, 2043 - - - - - - - - - - - - -
May  1, 2044 - - - - - - - - - - - - -
Nov  1, 2044 - - - - - - - - - - - - -
May  1, 2045 - - - - - - - - - - - - -
Nov  1, 2045 - - - - - - - - - - - - -
May  1, 2046 - - - - - - - - - - - - -
Nov  1, 2046 - - - - - - - - - - - - -
May  1, 2047 - - - - - - - - - - - - -
Nov  1, 2047 - - - - - - - - - - - - -
May  1, 2048 - - - - - - - - - - - - -
Nov  1, 2048 - - - - - - - - - - - - -
May  1, 2049 - - - - - - - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2021ABC (2021 Series ABC - Closing)

21C-1 Tm 21C-1 Tm 2025 (TAX) 21C-1 Tm 2026 (TAX) 21C-1 Tm 2027 (TAX) 21C-1 Tm 2028 (TAX) 21C-1 Tm 2029 (TAX) 21C-1 Tm 2030 (TAX)
Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Nov  1, 2049 - - - - - - - - - - - - -
May  1, 2050 - - - - - - - - - - - - -
Nov  1, 2050 - - - - - - - - - - - - -
May  1, 2051 - - - - - - - - - - - - -

5,000 1,505,000 5,000 1,615,000 5,000 1,710,000 10,000 1,775,000 10,000 1,840,000 10,000 2,040,000 20,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2021ABC (2021 Series ABC - Closing)

21C-1 Tm 2031 (TAX) 21C-1 Tm 2036 (TAX) 21C-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2021 - 5,000 - 90,000 - -
Nov  1, 2021 - - - - - -
May  1, 2022 - 10,000 - 95,000 - -
Nov  1, 2022 - 5,000 - 45,000 - -
May  1, 2023 - - - - - -
Nov  1, 2023 - - - - - -
May  1, 2024 - - - - - -
Nov  1, 2024 - - - - - -
May  1, 2025 - - - - - -
Nov  1, 2025 - - - - - -
May  1, 2026 - - - - - -
Nov  1, 2026 - - - - - -
May  1, 2027 - - - - - -
Nov  1, 2027 - - - - - -
May  1, 2028 - - - - - -
Nov  1, 2028 - - - - - -
May  1, 2029 - - - - - -
Nov  1, 2029 - - - - - -
May  1, 2030 - - - - - -
Nov  1, 2030 - - - - - -
May  1, 2031 1,040,000 - - - - -
Nov  1, 2031 1,055,000 - - 80,000 - -
May  1, 2032 - - - 55,000 - -
Nov  1, 2032 - - 1,055,000 625,000 - -
May  1, 2033 - - 985,000 145,000 - -
Nov  1, 2033 - - 980,000 200,000 - -
May  1, 2034 - - 955,000 200,000 - -
Nov  1, 2034 - - 925,000 205,000 - -
May  1, 2035 - - 880,000 230,000 - -
Nov  1, 2035 - - 815,000 255,000 - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2021ABC (2021 Series ABC - Closing)

21C-1 Tm 2031 (TAX) 21C-1 Tm 2036 (TAX) 21C-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

May  1, 2036 - - 690,000 315,000 - -
Nov  1, 2036 - - 380,000 - - 645,000
May  1, 2037 - - - - 1,175,000 390,000
Nov  1, 2037 - - - - 1,170,000 40,000
May  1, 2038 - - - - 1,175,000 -
Nov  1, 2038 - - - - 1,190,000 -
May  1, 2039 - - - - 1,195,000 -
Nov  1, 2039 - - - - 1,205,000 -
May  1, 2040 - - - - 1,215,000 -
Nov  1, 2040 - - - - 1,215,000 -
May  1, 2041 - - - - 1,220,000 -
Nov  1, 2041 - - - - 1,230,000 -
May  1, 2042 - - - - 1,235,000 -
Nov  1, 2042 - - - - 1,245,000 -
May  1, 2043 - - - - 1,255,000 -
Nov  1, 2043 - - - - 1,255,000 -
May  1, 2044 - - - - 1,265,000 -
Nov  1, 2044 - - - - 1,270,000 -
May  1, 2045 - - - - 1,285,000 -
Nov  1, 2045 - - - - 1,300,000 -
May  1, 2046 - - - - 1,300,000 -
Nov  1, 2046 - - - - 1,305,000 -
May  1, 2047 - - - - 1,315,000 -
Nov  1, 2047 - - - - 1,320,000 -
May  1, 2048 - - - - 1,330,000 -
Nov  1, 2048 - - - - 1,335,000 -
May  1, 2049 - - - - 1,345,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2021ABC (2021 Series ABC - Closing)

21C-1 Tm 2031 (TAX) 21C-1 Tm 2036 (TAX) 21C-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal

Nov  1, 2049 - - - - 1,350,000 -
May  1, 2050 - - - - 1,355,000 -
Nov  1, 2050 - - - - 1,370,000 -
May  1, 2051 - - - - 6,585,000 -

2,095,000 20,000 7,665,000 2,540,000 42,010,000 1,075,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2021DEF (Closing Cash Flows)

21D Serials (AMT) 21E Serials (NAMT) 21E 2036 Term 21E 2042 Term 21E PAC (NAMT) 21F Prem Pass Thru (TA
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Jul  1, 2021 - - - - - - - - - - - 112,092
Nov  1, 2021 350,000 - - - - - - - - 60,000 - 539,979
May  1, 2022 365,000 35,000 - 70,000 - 30,000 - 75,000 - 405,000 - 1,078,690
Nov  1, 2022 370,000 25,000 - 45,000 - 20,000 - 50,000 - 590,000 - 1,386,755
May  1, 2023 365,000 15,000 - 40,000 - 15,000 - 35,000 - 780,000 - 1,673,436
Nov  1, 2023 360,000 5,000 - 25,000 - 10,000 - 20,000 - 920,000 - 1,933,591
May  1, 2024 365,000 5,000 - 25,000 - 10,000 - 25,000 - 925,000 - 1,992,907
Nov  1, 2024 380,000 - - 15,000 - 5,000 - 20,000 - 885,000 - 1,923,447
May  1, 2025 380,000 - - 20,000 - 5,000 - 15,000 - 845,000 - 1,856,245
Nov  1, 2025 380,000 - - 5,000 - 5,000 - 5,000 - 825,000 - 1,791,227
May  1, 2026 270,000 - 100,000 - - - - 10,000 - 805,000 - 1,728,326
Nov  1, 2026 120,000 - 240,000 - - - - 5,000 - 775,000 - 1,667,474
May  1, 2027 - - 375,000 - - - - - - 730,000 - 1,608,607
Nov  1, 2027 - - 375,000 5,000 - - - - - 685,000 - 1,551,663
May  1, 2028 - - 380,000 - - - - - - 655,000 - 1,496,581
Nov  1, 2028 - - 380,000 - - - - - - 625,000 - 1,443,301
May  1, 2029 - - 385,000 - - - - - - 580,000 - 1,391,769
Nov  1, 2029 - - 390,000 - - - - - - 545,000 - 1,341,927
May  1, 2030 - - 395,000 - - - - - - 510,000 - 1,293,722
Nov  1, 2030 - - 390,000 55,000 - 70,000 - 150,000 - 210,000 - 1,247,104
May  1, 2031 - - 390,000 40,000 - 45,000 - 110,000 - - - 730,774
Nov  1, 2031 - - 390,000 30,000 - 45,000 - 105,000 - - - 631,410
May  1, 2032 - - 385,000 15,000 - 40,000 - 80,000 - - - 629,907
Nov  1, 2032 - - 375,000 10,000 - 40,000 - 90,000 - - - 628,440
May  1, 2033 - - 375,000 10,000 - 40,000 - 95,000 - - - 627,007
Nov  1, 2033 - - 370,000 - - 45,000 - 95,000 - - - 625,610
May  1, 2034 - - - - 370,000 130,000 - 360,000 - - - 624,246
Nov  1, 2034 - - - - 345,000 80,000 - 265,000 - - - 622,918
May  1, 2035 - - - - 330,000 65,000 - 280,000 - - - 621,625
Nov  1, 2035 - - - - 315,000 45,000 - 295,000 - - - 620,364
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2021DEF (Closing Cash Flows)

21D Serials (AMT) 21E Serials (NAMT) 21E 2036 Term 21E 2042 Term 21E PAC (NAMT) 21F Prem Pass Thru (TA
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 295,000 25,000 - 320,000 - - - 619,140
Nov  1, 2036 - - - - 270,000 - - 340,000 - - - 617,948
May  1, 2037 - - - - - - 250,000 345,000 - - - 616,792
Nov  1, 2037 - - - - - - 225,000 340,000 - - - 615,669
May  1, 2038 - - - - - - 195,000 340,000 - - - 614,580
Nov  1, 2038 - - - - - - 160,000 340,000 - - - 613,525
May  1, 2039 - - - - - - 125,000 340,000 - - - 612,505
Nov  1, 2039 - - - - - - 80,000 375,000 - - - 611,518
May  1, 2040 - - - - - - 15,000 80,000 - - - 610,564
Nov  1, 2040 - - - - - - - - - - - 609,645
May  1, 2041 - - - - - - - - - - - 608,759
Nov  1, 2041 - - - - - - - - - - - 607,907
May  1, 2042 - - - - - - - - - - - 607,088
Nov  1, 2042 - - - - - - - - - - - 606,302
May  1, 2043 - - - - - - - - - - - 605,551
Nov  1, 2043 - - - - - - - - - - - 604,832
May  1, 2044 - - - - - - - - - - - 604,147
Nov  1, 2044 - - - - - - - - - - - 603,495
May  1, 2045 - - - - - - - - - - - 602,876
Nov  1, 2045 - - - - - - - - - - - 602,290
May  1, 2046 - - - - - - - - - - - 601,738
Nov  1, 2046 - - - - - - - - - - - 601,219
May  1, 2047 - - - - - - - - - - - 600,732
Nov  1, 2047 - - - - - - - - - - - 600,279
May  1, 2048 - - - - - - - - - - - 599,859
Nov  1, 2048 - - - - - - - - - - - 599,471
May  1, 2049 - - - - - - - - - - - 599,117
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2021DEF (Closing Cash Flows)

21D Serials (AMT) 21E Serials (NAMT) 21E 2036 Term 21E 2042 Term 21E PAC (NAMT) 21F Prem Pass Thru (TA
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Nov  1, 2049 - - - - - - - - - - - 598,795
May  1, 2050 - - - - - - - - - - - 598,506
Nov  1, 2050 - - - - - - - - - - - 598,251
Mar  1, 2051 - - - - - - - - - - - 385,756

3,705,000 85,000 5,695,000 410,000 1,925,000 770,000 1,050,000 5,005,000 0 12,355,000 0 54,000,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2021GHIJ (Closing Cash Flows)

21G Serials (AMT) 21H Serials (NAMT) 21H 2036 Term 21H 2042 Term 21H PAC (NAMT) 21I UH VRDO (TAX) (Cl 21J Prem P
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

Oct  1, 2021 - - - - - - - - - - - - -
Nov  1, 2021 - 5,000 - 35,000 - 15,000 - 30,000 - 100,000 - 125,000 -
May  1, 2022 520,000 - - 20,000 - 5,000 - 15,000 - 235,000 - 505,000 -
Nov  1, 2022 525,000 10,000 - 60,000 - 20,000 - 45,000 - 740,000 - 660,000 -
May  1, 2023 520,000 5,000 - 60,000 - 20,000 - 40,000 - 950,000 - 820,000 -
Nov  1, 2023 520,000 - - 60,000 - 25,000 - 40,000 - 1,120,000 - 955,000 -
May  1, 2024 515,000 - - 70,000 - 25,000 - 50,000 - 1,180,000 - 1,035,000 -
Nov  1, 2024 150,000 - 365,000 20,000 - 5,000 - 15,000 - 1,105,000 - 1,005,000 -
May  1, 2025 - - 515,000 30,000 - 5,000 - 15,000 - 1,025,000 - 970,000 -
Nov  1, 2025 - - 515,000 35,000 - 15,000 - 25,000 - 945,000 - 935,000 -
May  1, 2026 - - 515,000 35,000 - 15,000 - 30,000 - 890,000 - 905,000 -
Nov  1, 2026 - - 515,000 35,000 - 15,000 - 25,000 - 845,000 - 875,000 -
May  1, 2027 - - 515,000 35,000 - 15,000 - 25,000 - 795,000 - 840,000 -
Nov  1, 2027 - - 515,000 15,000 - 10,000 - 15,000 - 745,000 - 810,000 -
May  1, 2028 - - 510,000 10,000 - - - 10,000 - 705,000 - 785,000 -
Nov  1, 2028 - - 515,000 5,000 - 10,000 - 5,000 - 660,000 - 755,000 -
May  1, 2029 - - 520,000 5,000 - 5,000 - 10,000 - 615,000 - 725,000 -
Nov  1, 2029 - - 520,000 5,000 - 5,000 - 10,000 - 570,000 - 705,000 -
May  1, 2030 - - 520,000 10,000 - 10,000 - 10,000 - 530,000 - 675,000 -
Nov  1, 2030 - - 525,000 5,000 - 10,000 - 20,000 - 485,000 - 655,000 -
May  1, 2031 - - 530,000 5,000 - 5,000 - 15,000 - 450,000 - 630,000 -
Nov  1, 2031 - - 530,000 5,000 - 10,000 - 15,000 - 400,000 - 605,000 -
May  1, 2032 - - 535,000 10,000 - 30,000 - 60,000 - 275,000 - 585,000 -
Nov  1, 2032 - - 535,000 15,000 - 40,000 - 75,000 - - - 350,000 -
May  1, 2033 - - 535,000 - - 25,000 - 35,000 - - - 305,000 -
Nov  1, 2033 - - 535,000 - - - - 5,000 - - - 305,000 -
May  1, 2034 - - - - 540,000 125,000 - 285,000 - - - 300,000 -
Nov  1, 2034 - - - - 520,000 105,000 - 305,000 - - - 305,000 -
May  1, 2035 - - - - 500,000 90,000 - 320,000 - - - 300,000 -
Nov  1, 2035 - - - - 475,000 60,000 - 350,000 - - - 305,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2021GHIJ (Closing Cash Flows)

21G Serials (AMT) 21H Serials (NAMT) 21H 2036 Term 21H 2042 Term 21H PAC (NAMT) 21I UH VRDO (TAX) (Cl 21J Prem P
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2036 - - - - 450,000 35,000 - 370,000 - - - 300,000 -
Nov  1, 2036 - - - - 415,000 - - 405,000 - - - 300,000 -
May  1, 2037 - - - - - - 385,000 410,000 - - - 300,000 -
Nov  1, 2037 - - - - - - 350,000 405,000 - - - 300,000 -
May  1, 2038 - - - - - - 305,000 400,000 - - - 300,000 -
Nov  1, 2038 - - - - - - 255,000 405,000 - - - 295,000 -
May  1, 2039 - - - - - - 195,000 405,000 - - - 300,000 -
Nov  1, 2039 - - - - - - 125,000 400,000 - - - 300,000 -
May  1, 2040 - - - - - - 35,000 110,000 - - - 605,000 -
Nov  1, 2040 - - - - - - - - - - - 800,000 -
May  1, 2041 - - - - - - - - - - - 845,000 -
Nov  1, 2041 - - - - - - - - - - - 840,000 -
May  1, 2042 - - - - - - - - - - - 845,000 -
Nov  1, 2042 - - - - - - - - - - - 845,000 -
May  1, 2043 - - - - - - - - - - - 95,000 -
Nov  1, 2043 - - - - - - - - - - - - -
May  1, 2044 - - - - - - - - - - - - -
Nov  1, 2044 - - - - - - - - - - - - -
May  1, 2045 - - - - - - - - - - - - -
Nov  1, 2045 - - - - - - - - - - - - -
May  1, 2046 - - - - - - - - - - - - -
Nov  1, 2046 - - - - - - - - - - - - -
May  1, 2047 - - - - - - - - - - - - -
Nov  1, 2047 - - - - - - - - - - - - -
May  1, 2048 - - - - - - - - - - - - -
Nov  1, 2048 - - - - - - - - - - - - -
May  1, 2049 - - - - - - - - - - - - -
Nov  1, 2049 - - - - - - - - - - - - -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2021GHIJ (Closing Cash Flows)

21G Serials (AMT) 21H Serials (NAMT) 21H 2036 Term 21H 2042 Term 21H PAC (NAMT) 21I UH VRDO (TAX) (Cl 21J Prem P
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2050 - - - - - - - - - - - - -
Nov  1, 2050 - - - - - - - - - - - - -
May  1, 2051 - - - - - - - - - - - - -
Aug  1, 2051 - - - - - - - - - - - - 2,023,900

2,750,000 20,000 9,765,000 585,000 2,900,000 755,000 1,650,000 5,210,000 0 15,365,000 0 26,000,000 2,023,900
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2021GHIJ (Closing Cash Flows)

21J Prem Pa
Redeemed

Date Principal

Oct  1, 2021 140,567
Nov  1, 2021 151,241
May  1, 2022 1,128,158
Nov  1, 2022 1,493,975
May  1, 2023 1,837,108
Nov  1, 2023 2,151,327
May  1, 2024 2,331,945
Nov  1, 2024 2,263,512
May  1, 2025 2,184,689
Nov  1, 2025 2,108,424
May  1, 2026 2,034,634
Nov  1, 2026 1,963,244
May  1, 2027 1,894,177
Nov  1, 2027 1,827,359
May  1, 2028 1,762,722
Nov  1, 2028 1,700,195
May  1, 2029 1,639,712
Nov  1, 2029 1,581,209
May  1, 2030 1,524,623
Nov  1, 2030 1,469,894
May  1, 2031 1,416,962
Nov  1, 2031 1,365,772
May  1, 2032 1,316,268
Nov  1, 2032 787,237
May  1, 2033 685,726
Nov  1, 2033 684,299
May  1, 2034 682,912
Nov  1, 2034 681,563
May  1, 2035 680,253
Nov  1, 2035 678,980
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2021GHIJ (Closing Cash Flows)

21J Prem Pa
Redeemed

Date Principal

May  1, 2036 677,748
Nov  1, 2036 676,552
May  1, 2037 675,396
Nov  1, 2037 674,277
May  1, 2038 673,197
Nov  1, 2038 672,155
May  1, 2039 671,151
Nov  1, 2039 670,185
May  1, 2040 669,256
Nov  1, 2040 668,367
May  1, 2041 667,514
Nov  1, 2041 666,699
May  1, 2042 665,922
Nov  1, 2042 665,184
May  1, 2043 664,481
Nov  1, 2043 663,818
May  1, 2044 663,191
Nov  1, 2044 662,602
May  1, 2045 662,050
Nov  1, 2045 661,537
May  1, 2046 661,060
Nov  1, 2046 660,621
May  1, 2047 660,218
Nov  1, 2047 659,855
May  1, 2048 659,527
Nov  1, 2048 659,237
May  1, 2049 658,984
Nov  1, 2049 658,769
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2021GHIJ (Closing Cash Flows)

21J Prem Pa
Redeemed

Date Principal

May  1, 2050 658,590
Nov  1, 2050 658,450
May  1, 2051 658,346
Aug  1, 2051 182,474

62,976,100
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2021KLM (Preliminary Cash Flows)

21K Serials (AMT) 21L Serials (NAMT) 21L PAC (NAMT) 21M-1 Serials (TAX) 21M-1 Tm 2036 (TAX) 21M-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2022 500,000 - - - - - 710,000 - - - - -
Nov  1, 2022 660,000 - - - - 1,025,000 710,000 - - - - -
May  1, 2023 720,000 - - - - 1,845,000 710,000 - - - - -
Nov  1, 2023 - - 645,000 - - 2,555,000 715,000 - - - - -
May  1, 2024 - - 665,000 - - 3,120,000 715,000 - - - - -
Nov  1, 2024 - - 675,000 - - 3,285,000 720,000 - - - - -
May  1, 2025 - - 680,000 - - 3,100,000 730,000 - - - - -
Nov  1, 2025 - - 680,000 - - 2,915,000 760,000 - - - - -
May  1, 2026 - - 685,000 - - 2,735,000 785,000 - - - - -
Nov  1, 2026 - - 685,000 - - 2,570,000 815,000 - - - - -
May  1, 2027 - - 690,000 - - 2,395,000 840,000 - - - - -
Nov  1, 2027 - - 690,000 - - 2,100,000 860,000 - - - - -
May  1, 2028 - - 695,000 - - 1,950,000 875,000 - - - - -
Nov  1, 2028 - - 700,000 - - 1,805,000 890,000 - - - - -
May  1, 2029 - - 705,000 - - 1,670,000 905,000 - - - - -
Nov  1, 2029 - - 710,000 - - 1,525,000 925,000 - - - - -
May  1, 2030 - - 715,000 - - 1,315,000 1,015,000 - - - - -
Nov  1, 2030 - - - - 130,000 1,785,000 1,025,000 - - - - -
May  1, 2031 - - - - 100,000 1,695,000 1,040,000 - - - - -
Nov  1, 2031 - - - - 70,000 1,605,000 1,055,000 - - - - -
May  1, 2032 - - - - 45,000 1,505,000 1,080,000 - - - - -
Nov  1, 2032 - - - - 15,000 640,000 1,090,000 - - 310,000 - -
May  1, 2033 - - - - - - - - 1,055,000 240,000 - -
Nov  1, 2033 - - - - - - - - 1,035,000 530,000 - -
May  1, 2034 - - - - - - - - 960,000 60,000 - -
Nov  1, 2034 - - - - - - - - 955,000 120,000 - -
May  1, 2035 - - - - - - - - 930,000 115,000 - -
Nov  1, 2035 - - - - - - - - 900,000 135,000 - -
May  1, 2036 - - - - - - - - 840,000 160,000 - -
Nov  1, 2036 - - - - - - - - 685,000 - - 215,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2021KLM (Preliminary Cash Flows)

21K Serials (AMT) 21L Serials (NAMT) 21L PAC (NAMT) 21M-1 Serials (TAX) 21M-1 Tm 2036 (TAX) 21M-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2037 - - - - - - - - - - 1,185,000 325,000
Nov  1, 2037 - - - - - - - - - - 1,180,000 -
May  1, 2038 - - - - - - - - - - 1,190,000 -
Nov  1, 2038 - - - - - - - - - - 1,205,000 -
May  1, 2039 - - - - - - - - - - 1,210,000 -
Nov  1, 2039 - - - - - - - - - - 1,215,000 -
May  1, 2040 - - - - - - - - - - 1,230,000 -
Nov  1, 2040 - - - - - - - - - - 1,235,000 -
May  1, 2041 - - - - - - - - - - 1,240,000 -
Nov  1, 2041 - - - - - - - - - - 1,240,000 -
May  1, 2042 - - - - - - - - - - 1,255,000 -
Nov  1, 2042 - - - - - - - - - - 1,260,000 -
May  1, 2043 - - - - - - - - - - 1,265,000 -
Nov  1, 2043 - - - - - - - - - - 1,275,000 -
May  1, 2044 - - - - - - - - - - 1,280,000 -
Nov  1, 2044 - - - - - - - - - - 1,290,000 -
May  1, 2045 - - - - - - - - - - 1,300,000 -
Nov  1, 2045 - - - - - - - - - - 1,315,000 -
May  1, 2046 - - - - - - - - - - 1,315,000 -
Nov  1, 2046 - - - - - - - - - - 1,325,000 -
May  1, 2047 - - - - - - - - - - 1,330,000 -
Nov  1, 2047 - - - - - - - - - - 1,340,000 -
May  1, 2048 - - - - - - - - - - 1,345,000 -
Nov  1, 2048 - - - - - - - - - - 1,355,000 -
May  1, 2049 - - - - - - - - - - 1,360,000 -
Nov  1, 2049 - - - - - - - - - - 1,365,000 -
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

2021KLM (Preliminary Cash Flows)

21K Serials (AMT) 21L Serials (NAMT) 21L PAC (NAMT) 21M-1 Serials (TAX) 21M-1 Tm 2036 (TAX) 21M-2 VRDB (TAX)
Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed Maturing Redeemed

Date Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal Principal

May  1, 2050 - - - - - - - - - - 1,375,000 -
Nov  1, 2050 - - - - - - - - - - 1,385,000 -
May  1, 2051 - - - - - - - - - - 1,480,000 -
Nov  1, 2051 - - - - - - - - - - 4,115,000 -

1,880,000 0 9,620,000 0 360,000 43,140,000 18,970,000 0 7,360,000 1,670,000 41,460,000 540,000
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BOND COMPONENT REDEMPTION REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

EXCESS (SF Surplus Acct)

xxx Sub Bond
Maturing Redeemed

Date Principal Principal

May  1, 2041 0.01 -

0.01 0
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AGGREGATE EXPENSE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Swap Fixed Swap
Date Payment Receipt Liquidity Remarketing Basis Risk Trustee Rebate

May  1, 2021 5,166,082 (426,580) 691,921 163,950 580,218 304,949 -
Nov  1, 2021 5,109,741 (448,015) 1,032,116 174,066 617,398 206,490 -
May  1, 2022 5,026,223 (455,259) 1,123,463 184,101 688,205 271,799 -
Nov  1, 2022 4,938,777 (462,266) 1,216,925 190,355 693,028 236,596 -
May  1, 2023 4,908,647 (451,825) 1,418,369 188,632 689,950 247,416 -
Nov  1, 2023 4,877,827 (458,092) 1,715,086 186,673 682,795 218,643 -
May  1, 2024 4,802,947 (1,100,335) 1,986,710 184,008 674,944 225,099 -
Nov  1, 2024 4,715,821 (1,422,225) 2,136,251 181,734 667,276 199,772 -
May  1, 2025 4,636,089 (1,377,387) 2,179,560 179,050 659,341 204,209 -
Nov  1, 2025 4,547,916 (1,376,220) 2,203,882 176,756 651,309 182,261 -
May  1, 2026 4,476,089 (1,329,481) 2,168,685 174,037 643,200 184,610 -
Nov  1, 2026 4,396,656 (1,328,914) 2,136,237 171,502 633,904 166,032 -
May  1, 2027 4,327,739 (2,177,011) 2,265,300 168,960 626,640 166,710 -
Nov  1, 2027 4,257,459 (2,637,613) 2,235,762 166,657 618,649 151,237 -
May  1, 2028 4,185,761 (2,571,238) 2,201,792 164,050 610,539 149,872 -
Nov  1, 2028 3,964,382 (2,488,244) 2,170,607 161,639 602,351 137,547 -
May  1, 2029 3,878,111 (2,406,311) 2,130,972 158,766 593,264 133,943 -
Nov  1, 2029 3,751,763 (2,357,208) 2,093,713 156,046 584,010 124,834 -
May  1, 2030 3,591,830 (2,219,679) 2,036,505 151,523 572,248 118,018 -
Nov  1, 2030 3,422,598 (2,153,583) 1,978,310 146,917 560,205 113,652 -
May  1, 2031 3,245,104 (2,468,446) 1,914,898 141,990 547,903 103,211 -
Nov  1, 2031 3,088,939 (2,642,496) 1,852,043 137,128 535,713 103,981 -
May  1, 2032 2,947,527 (2,498,197) 1,797,749 132,973 523,955 90,492 -
Nov  1, 2032 2,769,601 (2,378,227) 1,743,806 128,800 511,726 96,051 -
May  1, 2033 2,597,679 (2,197,949) 1,694,000 124,936 501,038 79,710 -
Nov  1, 2033 2,419,948 (2,084,065) 1,639,471 120,723 488,616 89,313 -
May  1, 2034 2,239,419 (1,896,179) 1,583,266 116,423 476,325 69,562 -
Nov  1, 2034 2,055,445 (1,767,204) 1,525,339 111,987 463,081 82,514 -
May  1, 2035 1,873,384 (1,581,021) 1,468,308 107,638 450,581 59,274 -
Nov  1, 2035 1,684,998 (1,448,978) 1,408,126 103,066 437,868 76,221 -
May  1, 2036 1,465,920 (1,251,004) 1,333,719 97,195 419,868 48,432 -
Nov  1, 2036 1,292,350 (1,124,337) 1,276,968 93,023 408,633 70,217 -
May  1, 2037 1,121,474 (970,474) 1,212,688 88,175 394,278 38,352 -
Nov  1, 2037 953,344 (852,414) 1,134,864 82,400 374,835 63,993 -
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AGGREGATE EXPENSE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Swap Fixed Swap
Date Payment Receipt Liquidity Remarketing Basis Risk Trustee Rebate

May  1, 2038 815,037 (723,655) 1,070,780 77,881 358,209 31,954 -
Nov  1, 2038 705,662 (638,740) 1,018,897 74,299 343,595 58,499 -
May  1, 2039 603,650 (537,691) 968,428 70,714 328,966 26,106 -
Nov  1, 2039 503,749 (458,153) 916,893 66,997 314,074 53,131 -
May  1, 2040 408,237 (368,420) 866,998 63,383 299,593 20,379 -
Nov  1, 2040 315,205 (290,213) 814,706 59,605 284,924 48,157 -
May  1, 2041 235,965 (215,438) 760,746 55,713 270,146 15,193 -
Nov  1, 2041 165,322 (157,032) 705,793 51,745 255,190 43,160 -
May  1, 2042 111,218 (109,407) 653,825 47,973 240,260 11,565 -
Nov  1, 2042 72,780 (75,113) 604,185 44,344 225,290 38,137 -
May  1, 2043 40,718 (42,225) 553,898 40,667 210,140 8,167 -
Nov  1, 2043 15,858 (16,146) 506,872 37,200 194,810 33,650 -
May  1, 2044 709 1,888 459,761 33,722 179,320 4,693 -
Nov  1, 2044 - - 412,853 30,253 163,620 29,172 -
May  1, 2045 - - 372,938 27,268 147,770 2,921 -
Nov  1, 2045 - - 340,438 24,773 134,740 24,659 -
May  1, 2046 - - 307,613 22,247 121,570 1,814 -
Nov  1, 2046 - - 274,500 19,693 108,280 20,130 -
May  1, 2047 - - 241,175 17,123 94,920 661 -
Nov  1, 2047 - - 207,675 14,532 81,480 15,571 -
May  1, 2048 - - 173,450 11,885 67,750 - -
Nov  1, 2048 - - 142,650 9,952 56,870 11,490 -
May  1, 2049 - - 122,750 8,593 49,100 - -
Nov  1, 2049 - - 103,225 7,226 41,290 8,200 -
May  1, 2050 - - 88,325 6,183 35,330 - -
Nov  1, 2050 - - 74,675 5,227 29,870 5,401 -
May  1, 2051 - - 60,900 4,263 24,360 - -
Nov  1, 2051 - - 20,575 1,440 8,230 - -

122,731,699 (58,438,821) 71,552,933 5,950,778 23,853,586 5,327,823 0
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE 2019FG

Jan 21, 2021 - - - - - - - - - - - - - - -
May  1, 2021 793,861 31,957 118,366 72,132 7,672 1,864 2,664 43,450 351,584 457,499 21,800 8,411 418,041 755,398 531,302
Nov  1, 2021 851,459 13,928 59,386 1,837 - - 3,863 44,409 424,507 540,834 - - 392,731 714,622 505,535
May  1, 2022 892,093 - - 1,536 5,404 1,314 3,707 34,696 439,736 559,692 18,057 7,039 413,610 750,369 529,524
Nov  1, 2022 846,413 - - 1,322 - - 3,556 33,179 424,507 540,834 - - 392,731 714,622 505,535
May  1, 2023 820,296 - - 1,117 4,307 572 3,410 31,264 438,551 558,421 16,595 5,873 459,128 747,588 527,702
Nov  1, 2023 773,863 - - 931 - - 3,268 29,831 424,507 540,834 - - 463,156 714,622 595,332
May  1, 2024 704,216 - - 739 3,267 247 3,132 26,727 407,911 522,447 15,227 4,877 447,918 685,929 570,547
Nov  1, 2024 638,205 - - 568 - - 2,999 24,653 379,785 488,120 - - 412,951 798,611 526,830
May  1, 2025 612,328 - - 403 2,233 2 2,872 40,756 392,409 504,051 13,944 3,917 430,111 828,153 546,786
Nov  1, 2025 567,476 - - 245 - - 2,748 37,017 379,785 487,903 - - 412,745 798,611 526,830
May  1, 2026 543,610 - - 101 1,274 - 2,628 32,665 391,436 503,010 12,742 3,026 428,819 826,034 545,281
Nov  1, 2026 500,136 - - - - - 2,513 29,352 379,785 487,903 - - 412,745 798,611 526,830
May  1, 2027 432,678 - - - 415 - 2,401 25,502 346,776 450,260 11,617 2,151 378,349 736,577 476,860
Nov  1, 2027 370,605 - - - - - 2,293 22,411 312,701 408,505 - - 337,128 664,444 424,077
May  1, 2028 340,186 - - - - - 2,188 18,965 322,955 422,599 10,563 1,288 351,758 688,853 440,357
Nov  1, 2028 295,918 - - - - - 2,087 16,019 312,701 408,939 - - 264,576 664,444 424,077
May  1, 2029 262,555 - - - - - 1,989 12,847 309,913 422,186 9,576 429 277,140 688,670 440,240
Nov  1, 2029 218,537 - - - - - 1,895 10,114 285,809 408,505 - - 264,370 664,444 424,077
May  1, 2030 181,953 - - - - - 1,804 7,236 281,441 421,397 8,652 - 276,166 643,617 439,087
Nov  1, 2030 137,747 - - - - - 1,715 4,624 258,604 400,812 - - 264,370 579,063 424,077
May  1, 2031 95,105 - - - - - 1,630 2,054 229,873 365,461 7,809 - 258,815 508,338 393,332
Nov  1, 2031 53,716 - - - - - 1,548 417 197,179 320,787 - - 239,164 427,800 355,576
May  1, 2032 52,375 - - - - - 1,468 - 191,473 316,485 6,991 - 249,309 407,459 362,327
Nov  1, 2032 47,499 - - - - - 1,391 - 171,614 290,977 - - 239,440 355,753 340,669
May  1, 2033 45,752 - - - - - 1,317 - 164,828 285,607 6,221 - 248,716 334,430 344,912
Nov  1, 2033 41,209 - - - - - 1,245 - 144,816 259,450 - - 239,164 284,913 321,205
May  1, 2034 38,996 - - - - - 1,176 - 136,058 252,449 5,506 - 248,064 261,329 321,890
Nov  1, 2034 34,480 - - - - - 1,109 - 116,571 226,738 - - 239,164 215,165 298,219
May  1, 2035 31,910 - - - - - 1,044 - 105,943 217,502 4,830 - 247,721 189,429 298,365
Nov  1, 2035 27,409 - - - - - 982 - 86,986 192,247 - - 234,608 146,683 270,454
May  1, 2036 24,452 - - - - - 922 - 73,947 180,300 4,186 - 230,549 118,403 263,910
Nov  1, 2036 19,994 - - - - - 863 - 55,847 156,054 - - 211,414 79,408 239,221
May  1, 2037 16,599 - - - - - 807 - 40,849 141,704 3,575 - 207,017 49,455 232,746
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Date 2001AA 2002A 2002B 2014A 2015A 2015B 2017A 2017B 2017CDE 2018AB 2018C_1 2018D 2019ABC 2019DE 2019FG

Nov  1, 2037 12,317 - - - - - 753 - 23,153 117,814 - - 188,377 13,340 208,475
May  1, 2038 8,418 - - - - - 701 - 6,339 108,516 3,099 - 183,721 2,046 200,716
Nov  1, 2038 4,182 - - - - - 650 - - 92,212 - - 166,067 - 177,645
May  1, 2039 - - - - - - 602 - - 80,167 2,550 - 160,930 1,286 168,584
Nov  1, 2039 - - - - - - 555 - - 62,285 - - 139,978 - 146,701
May  1, 2040 - - - - - - 509 - - 50,388 2,025 - 129,747 560 135,928
Nov  1, 2040 - - - - - - 466 - - 35,318 - - 110,520 - 115,432
May  1, 2041 - - - - - - 423 - - 21,558 1,498 - 99,254 - 103,533
Nov  1, 2041 - - - - - - 383 - - 6,637 - - 80,723 - 83,932
May  1, 2042 - - - - - - 344 - - - 947 - 68,180 - 70,603
Nov  1, 2042 - - - - - - 306 - - - - - 53,657 - 52,224
May  1, 2043 - - - - - - 270 - - - 571 - 44,985 - 37,580
Nov  1, 2043 - - - - - - 235 - - - - - 33,008 - 22,748
May  1, 2044 - - - - - - 201 - - - 196 - 22,802 - 10,841
Nov  1, 2044 - - - - - - 168 - - - - - 11,256 - -
May  1, 2045 - - - - - - 137 - - - - - - - -
Nov  1, 2045 - - - - - - 107 - - - - - - - -
May  1, 2046 - - - - - - 78 - - - - - - - -
Nov  1, 2046 - - - - - - 50 - - - - - - - -
May  1, 2047 - - - - - - 24 - - - - - - - -
Nov  1, 2047 - - - - - - 2 - - - - - - - -
May  1, 2048 - - - - - - - - - - - - - - -
Nov  1, 2048 - - - - - - - - - - - - - - -
May  1, 2049 - - - - - - - - - - - - - - -
Nov  1, 2049 - - - - - - - - - - - - - - -
May  1, 2050 - - - - - - - - - - - - - - -
Nov  1, 2050 - - - - - - - - - - - - - - -
May  1, 2051 - - - - - - - - - - - - - - -
Nov  1, 2051 - - - - - - - - - - - - - - -
Dec  1, 2051 - - - - - - - - - - - - - - -

11,338,544 45,885 177,752 80,929 24,572 3,999 76,198 528,185 9,010,880 13,315,408 188,774 37,009 12,084,893 17,859,077 15,508,651
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Non-Cashflow
Total Bond Loan

Date 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Expenses Related Related

Jan 21, 2021 - - - - 12,045 95,710 - - - - 107,755 - -
May  1, 2021 507,278 574,348 573,434 454,038 400,143 360,551 - - - 168,358 6,654,149 - 8,446
Nov  1, 2021 473,692 531,556 530,005 451,124 443,453 524,437 160,078 231,635 - 102,410 7,001,501 1,264,648 54,227
May  1, 2022 504,193 570,888 569,969 383,716 400,143 656,836 - 45,802 381,775 33,276 7,203,373 - 108,900
Nov  1, 2022 549,192 531,556 525,885 382,250 441,061 875,386 27,787 88,104 293,905 - 7,177,825 - 119,564
May  1, 2023 602,194 710,328 558,244 348,597 400,143 824,969 - 43,740 251,854 - 7,354,891 - 116,500
Nov  1, 2023 574,192 659,808 517,418 512,217 505,675 849,050 25,618 82,291 291,388 - 7,564,001 - 125,722
May  1, 2024 550,173 579,486 482,689 418,895 465,284 865,693 - 128,659 216,417 - 7,100,478 - 124,721
Nov  1, 2024 498,885 484,440 392,340 414,457 463,796 848,149 23,317 159,308 234,509 - 6,791,923 - 119,752
May  1, 2025 523,297 484,302 457,023 388,187 430,831 802,943 - 117,215 199,063 - 6,780,825 - 119,393
Nov  1, 2025 498,575 421,080 450,479 411,852 460,953 819,161 21,170 144,966 231,406 - 6,673,002 - 107,227
May  1, 2026 521,276 416,329 461,320 388,187 430,831 777,669 - 106,529 199,063 - 6,591,828 - 106,237
Nov  1, 2026 498,575 346,720 415,747 409,430 458,315 792,193 19,168 131,599 228,510 - 6,438,131 - 96,110
May  1, 2027 445,536 290,891 356,359 295,287 326,606 646,434 - 96,543 308,263 - 5,629,503 - 94,660
Nov  1, 2027 385,151 216,396 282,204 264,729 296,059 601,953 17,302 119,159 307,059 - 5,032,177 - 86,274
May  1, 2028 405,726 218,969 291,260 246,514 271,888 568,003 - 87,287 280,700 - 4,970,059 - 84,516
Nov  1, 2028 385,770 175,013 254,797 262,627 293,791 578,638 15,559 107,610 304,638 - 4,767,207 - 77,702
May  1, 2029 404,865 174,461 261,447 248,063 273,625 549,451 - 78,648 281,575 - 4,697,681 - 75,793
Nov  1, 2029 385,151 131,842 226,671 260,673 291,689 556,977 13,938 96,887 310,884 - 4,552,464 - 69,962
May  1, 2030 403,488 127,162 229,829 248,063 273,625 530,538 - 70,626 295,783 - 4,440,467 - 67,968
Nov  1, 2030 385,151 86,829 197,825 259,474 289,750 536,864 12,425 86,888 322,956 - 4,249,175 - 62,887
May  1, 2031 353,275 67,979 170,146 186,129 204,142 441,159 - 63,165 308,700 - 3,657,112 - 60,928
Nov  1, 2031 309,534 30,462 129,300 167,254 181,407 408,086 11,544 77,586 328,092 - 3,239,450 - 56,799
May  1, 2032 326,610 22,870 129,577 166,682 166,126 386,247 - 56,237 308,700 - 3,150,935 - 55,054
Nov  1, 2032 305,054 - 105,876 187,467 175,015 396,139 10,742 69,296 326,452 - 3,023,384 - 51,765
May  1, 2033 314,900 9,203 103,892 183,577 159,447 384,364 - 50,992 308,700 - 2,946,858 - 50,535
Nov  1, 2033 292,487 - 81,771 190,855 164,352 395,888 9,943 64,531 325,451 - 2,817,279 - 48,262
May  1, 2034 302,120 8,008 76,800 181,422 151,802 386,038 - 47,570 308,700 - 2,727,926 - 47,180
Nov  1, 2034 281,342 - 56,984 185,714 159,571 397,591 8,964 59,790 324,718 - 2,606,119 - 45,206
May  1, 2035 290,039 6,529 49,070 175,716 150,655 387,350 - 44,177 308,700 - 2,508,979 - 44,046
Nov  1, 2035 270,832 - 31,558 183,069 157,418 398,605 8,064 55,080 323,990 - 2,387,983 - 42,478
May  1, 2036 278,182 5,128 1,489 172,034 147,132 386,574 - 40,783 308,700 - 2,236,689 - 41,311
Nov  1, 2036 259,800 - - 178,824 153,946 398,995 7,193 50,416 323,325 - 2,135,300 - 39,758
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Non-Cashflow
Total Bond Loan

Date 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Expenses Related Related

May  1, 2037 260,600 3,812 - 168,486 145,279 383,368 - 37,417 307,120 - 1,998,834 - 38,585
Nov  1, 2037 235,841 - - 173,695 149,348 382,269 6,356 45,825 309,705 - 1,867,266 - 37,046
May  1, 2038 232,253 2,646 - 163,325 140,690 362,493 - 34,051 287,348 - 1,736,362 - 35,866
Nov  1, 2038 209,575 - - 167,968 143,871 363,807 5,564 41,303 291,447 - 1,664,290 - 34,342
May  1, 2039 206,343 1,549 - 157,611 133,965 344,135 - 30,713 269,745 - 1,558,179 - 33,155
Nov  1, 2039 185,316 - - 161,469 134,975 344,801 4,813 36,892 272,848 - 1,490,632 - 31,653
May  1, 2040 180,620 502 - 150,832 125,261 324,416 - 27,347 251,921 - 1,380,057 - 30,461
Nov  1, 2040 160,689 - - 154,174 127,436 325,016 4,353 30,804 254,014 - 1,318,222 - 28,971
May  1, 2041 157,312 - - 143,873 118,144 305,258 - 19,466 233,804 - 1,204,123 - 27,774
Nov  1, 2041 141,988 - - 145,392 118,833 304,653 3,927 20,519 234,955 - 1,141,941 - 26,303
May  1, 2042 138,591 - - 130,610 109,384 284,924 - 10,013 215,576 - 1,029,170 - 25,102
Nov  1, 2042 123,713 - - 127,449 109,124 283,618 3,502 10,010 215,737 - 979,339 - 23,632
May  1, 2043 118,950 - - 113,447 99,657 263,985 - 533 197,090 - 877,067 - 22,424
Nov  1, 2043 104,513 - - 109,471 98,452 261,905 3,079 4,238 196,289 - 833,938 - 20,973
May  1, 2044 98,353 - - 96,322 88,987 241,663 - - 178,421 - 737,787 - 19,762
Nov  1, 2044 84,388 - - 91,494 83,006 236,242 2,656 3,774 176,610 - 689,594 - 18,319
May  1, 2045 76,722 - - 79,196 69,972 215,044 - - 159,532 - 600,603 - 17,102
Nov  1, 2045 63,250 - - 73,631 62,556 208,582 2,234 3,311 156,658 - 570,330 - 15,667
May  1, 2046 54,024 - - 62,181 50,311 188,079 - - 140,312 - 494,983 - 14,446
Nov  1, 2046 41,000 - - 55,848 41,799 180,605 1,813 2,848 136,404 - 460,367 - 13,018
May  1, 2047 30,087 - - 45,276 30,392 160,986 - - 120,908 - 387,672 - 11,791
Nov  1, 2047 17,625 - - 38,428 20,808 152,489 1,393 2,386 115,955 - 349,086 - 10,370
May  1, 2048 5,500 - - 28,298 10,180 133,691 - - 101,283 - 278,951 - 9,138
Nov  1, 2048 475 - - 20,064 - 124,159 973 1,925 95,275 - 242,871 - 7,724
May  1, 2049 - - - 10,768 - 106,191 - - 81,438 - 198,397 - 6,486
Nov  1, 2049 - - - 1,948 - 95,614 554 1,464 74,366 - 173,945 - 5,078
May  1, 2050 - - - - - 78,486 - - 61,409 - 139,895 - 3,842
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EXPENSE REPORT - CONSOLIDATED

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Non-Cashflow
Total Bond Loan

Date 2019HI 2019JKL 2020ABC 2020DEF 2020GHI 2021ABC 2021DEF 2021GHIJ 2021KLM EXCESS Expenses Related Related

Nov  1, 2050 - - - - - 66,888 135 1,003 53,261 - 121,287 - 2,528
May  1, 2051 - - - - - 50,573 - - 41,123 - 91,696 - 1,434
Nov  1, 2051 - - - - - 50 - - 30,245 - 30,295 - 243
Dec  1, 2051 - - - - - - - - - - - - 2

16,014,259 7,891,090 8,971,409 11,878,374 11,813,146 25,202,632 434,166 3,068,962 14,004,771 304,043 179,863,607 1,264,648 2,983,120
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INDENTURE LEVEL EXPENSE REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Addl
Basis

2021ABC Risk:30 2021DEF 2021KLM Total
Date Contribution bps Contribution Contribution Expenses

Jan 21, 2021 271,004 - - - 271,004
May  1, 2021 - 146,235 - - 146,235
Nov  1, 2021 - 143,558 216,833 - 360,391
Nov 18, 2021 - - - 254,700 254,700

271,004 289,793 216,833 254,700 1,032,329
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Selected Series

Series Series
Key Description Consolidate

2001AA 2001 Series AA Yes
2002A 2002 Series A Yes
2002B 2002 Series B Yes
2014A 2014 Series A Yes
2015A 2015 Series A Yes
2015B 2015 Series B Yes
2017A 2017 Series A Yes
2017B 2017 Series B Yes
2017CDE 2017 Series CDE Yes
2018AB 2018 Series AB Yes
2018C_1 2018 Series C Yes
2018D 2018 Series D Yes
2019ABC 2019 Series ABC Yes
2019DE 2019 Series DE Yes
2019FG 2019 Series FG Yes
2019HI 2019 Series HI Yes
2019JKL 2019 Series JKL Yes
2020ABC 2020 Series ABC Yes
2020DEF 2020 Series DEF Yes
2020GHI 2020 Series GHI Yes
2021ABC 2021 Series ABC - Closing Yes
2021DE Preliminary Cashflows No
2021DEF Closing Cash Flows Yes
2021F Preliminary Cashflows No
2021GHIJ Closing Cash Flows Yes
2021KLM Preliminary Cash Flows Yes
2NDS 2nds Portfolios No
EXCESS SF Surplus Acct Yes
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Cashflow

Bond Information
First Bond Year Ending Date May  1, 2021
Master Revenue Account (MRA) Information
Beginning Balance -
Interest Begin Date Dec 31, 2020
First Interest Payment Date May  1, 2021
Interest Frequency Semiannual
Day Basis ACT/ACT
Interest Rate -
Minimum Balance 100,000.00
Percent to Apply to Parity 100.000%
Consolidate Senior/Mezz/Sub Structure No
Loan Yield Parameters
Use Loan Payment Accum Freq From 1st Series in Yield Calc
   Loan Present Value Option Value Amounts at Par Before PV Date

Surplus Processing

Surplus Processing Information
 Surpluses are Available from All Funds on Deposit in MRA
 First Surplus Calculation Date May  1, 2021
 Surplus Calculation Frequency Semiannual
*% to Redemption Account(s) -
 % to Retain in Revenue Account 100.000%
 % to Distribute to Issuer -
Surplus Distribution Changes
Surplus Distribution Changes on Same for Life
Post Target Criteria

Deficiency Processing

Series Deficiency Information
*Allow All Series to Tap MRA Yes
Tap Res Funds Within Series No
Tap LOCs Within Series No
MRA Deficiency Information
Series Tap Order Tap Similar Priorities in Order
Tap Series LOCs N/A
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Cashflow

Series Tap
Key Description Order

2001AA 2001 Series AA 1
2002A 2002 Series A 1
2002B 2002 Series B 1
2014A 2014 Series A 1
2015A 2015 Series A 1
2015B 2015 Series B 1
2017A 2017 Series A 1
2017B 2017 Series B 1
2017CDE 2017 Series CDE 1
2018AB 2018 Series AB 1
2018C_1 2018 Series C 1
2018D 2018 Series D 1
2019ABC 2019 Series ABC 1
2019DE 2019 Series DE 1
2019FG 2019 Series FG 1
2019HI 2019 Series HI 1
2019JKL 2019 Series JKL 1
2020ABC 2020 Series ABC 1
2020DEF 2020 Series DEF 1
2020GHI 2020 Series GHI 1
2021ABC 2021 Series ABC - Closing 1
2021DEF Closing Cash Flows 1
2021GHIJ Closing Cash Flows 1
2021KLM Preliminary Cash Flows 1
EXCESS SF Surplus Acct 1

MRA Tap Series Replenishment
Name Description Order Tap Order Option

2001AA RES01 Debt Service Reserve 1 1 N/A
2002A RES01 Debt Service Reserve 1 1 N/A
2002B RES01 Debt Service Reserve 1 1 N/A
2014A RES01 DSRF 1 1 N/A
2015A RES01 Debt Service Reserve 1 1 N/A
2015B RES01 Debt Service Reserve 1 1 N/A
2017B RES01 DSRF 1 1 N/A
2017CDE RES01 DSRF 1 1 N/A
2018AB RES02 DSRF 1 1 N/A
2018D RES01 Debt Service Reserve 1 1 N/A
2019DE RES02 DSRF 1 1 N/A
2019JKL RES01 DSRF 1 1 N/A
2020DEF RES01 DSRF 1 1 N/A
EXCESS RES01 Debt Service Reserve 1 1 N/A



Sep 21, 2021   9:04 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 161

SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Indenture Level Expenses
2021ABC Contribution (EXP04)

 Type of Expense Administrative
 Expense Calculation Method Non-calculated
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date Jan 21, 2021
 Expense Payment Frequency Annual
 Expense Calculation Frequency Annual
 Additional Expense Amount 271,003.55
 Expense Minimum -
 Expense Maximum -
 Terminate Expense After First Expense Date
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Indenture Level Expenses
Addl Basis Risk:30 bps (EXP05)

 Type of Expense Administrative
 Expense Calculation Method % of Bond Balance
 Expense Percent 0.300000%
    *Bond Component Some
     Balance Rounding Option N/A
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date May  1, 2021
 Expense Payment Frequency Semiannual
 Expense Calculation Frequency Semiannual
 Additional Expense Amount -
 Expense Minimum -
 Expense Maximum -
 Terminate Expense On Specified Date
    Specified Date Nov  2, 2021

Series Bond Selected

2001AA BON01 01AA-1 Tx VRDO NQ No
BON02 01AA-2 NAMT VR (I) No
BON10 xxx Sub Bond No
BON33 01AA-1 Tx UH VRDO NQ No

2002A BON03 02A-3 NAMT VR (I) No
BON07 xxx Sub Bond No

2002B BON03 02B-3 NAMT VR (I) No
BON04 xxx Sub Bond No
BON05 xx Mez Bond No

2014A BON01 Taxable Serials No
BON02 2027 Taxable Term No

2015A BON02 Serials No
BON05 PAC Bond No
BON06 Term Bond 2027 No

2015B BON02 2015B Serials No
2017A BON06 2017A Pass-Thru No
2017B BON01 17B-2 Serials No

BON02 17B-1 VRDO Yes
BON03 17B-2 PAC No

2017CDE BON01 17D Serials (AMT) No
BON04 17C Serials (NAMT) No
BON09 17C PAC (NAMT) No
BON11 17E VRDO (AMT) No

2018AB BON01 18A Serials (AMT) No
BON04 18B-1 Serials (NAMT) No
BON09 18B-2 VRDB (NAMT) (Cl II) No
BON12 18B-1 PAC (NAMT) No
BON13 18B-2 VRDB (NAMT) (Cl II) UH No

2018C_1 BON13 Serials No
BON14 Term 2033 No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Indenture Level Expenses
Addl Basis Risk:30 bps (EXP05)

Series Bond Selected

2018C_1 BON15 Term 2038 No
BON16 Term 2042 No
BON17 Prem PAC No

2018D BON32 08D Serials (Tax) No
2019ABC BON01 19A Serials (AMT) No

BON03 19B-1 Serials (TAX) No
BON07 19B-1 Term 2038 (TAX) No
BON12 19C PAC 4.25% (NAMT) No
BON13 19B-2 VRDO (TAX) No
BON14 19C PAC 4.75% (NAMT) No

2019DE BON04 19E Serials (NAMT) No
BON09 19D VRDB (AMT) Yes
BON12 19E PAC (NAMT) No
BON13 19E Term 2039 (NAMT) No

2019FG BON01 19F Serials (NAMT) No
BON03 19G-1 Serials (TAX) No
BON14 19G-1 2044 Term (TAX) No
BON15 19G-2 VRDB (TAX) No
BON16 19F PAC (NAMT) No
BON18 19G-1 PAC (TAX) No

2019HI BON03 19I-1 Serials (TAX) No
BON14 19I-1 2037 Term (TAX) No
BON15 19I-2 VRDB (TAX) No
BON16 19H PAC (NAMT) (Class III) No
BON17 19I-1 2034 Term (TAX) No

2019JKL BON01 19J Serials (AMT) No
BON03 19L-1 Serials (Cl II) (TAX) No
BON15 19L-2 VRDB (TAX) No
BON16 19K PAC (NAMT) No
BON18 19L-3 PAC (TAX) No
BON19 19K Serials (NAMT) No

2020ABC BON03 20C-1 Serials (TAX) No
BON15 20C-2 VRDB (TAX) Yes
BON16 20B PAC (NAMT) No
BON19 20A Serials (AMT) No
BON20 20C-1 Tm2033(TAX) No
BON21 20C-1 Tm2036(TAX) No
BON22 20B Serials (NAMT) No

2020DEF BON01 20D Serials (AMT) No
BON03 20F-1 Serials (TAX) No
BON15 20F-2 VRDB (TAX) No
BON16 20E PAC (NAMT) No
BON19 20E Serials (NAMT) No

2020GHI BON01 20G Serials (AMT) No
BON03 20I-1 Serials (TAX) No
BON15 20I-2 VRDB (TAX) No
BON16 20H PAC (NAMT) No
BON19 20H Serials (NAMT) No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Indenture Level Expenses
Addl Basis Risk:30 bps (EXP05)

Series Bond Selected

2020GHI BON20 20H Tm 2035 (NAMT) No
BON21 20H Tm 2038 (NAMT) No
BON22 20I-1 PAC (Taxable) No

2021ABC BON01 21A Serials (AMT) No
BON03 21C-1 Serials (TAX) No
BON15 21C-2 VRDB (TAX) No
BON16 21B PAC (NAMT) No
BON19 21B Serials (NAMT) No
BON23 21C-1 Tm 2036 (TAX) No
BON24 21C-1 Tm 2022 (TAX) No
BON25 21C-1 Tm 2023 (TAX) No
BON26 21C-1 Tm 2024 (TAX) No
BON27 21C-1 Tm 2025 (TAX) No
BON28 21C-1 Tm 2026 (TAX) No
BON29 21C-1 Tm 2027 (TAX) No
BON30 21C-1 Tm 2028 (TAX) No
BON31 21C-1 Tm 2029 (TAX) No
BON32 21C-1 Tm 2030 (TAX) No
BON33 21C-1 Tm 2031 (TAX) No

2021DEF BON01 21D Serials (AMT) No
BON16 21E PAC (NAMT) No
BON19 21E Serials (NAMT) No
BON23 21F Prem Pass Thru (TAX) No
BON24 21E 2036 Term No
BON26 21E 2042 Term No

2021GHIJ BON01 21G Serials (AMT) No
BON16 21H PAC (NAMT) No
BON19 21H Serials (NAMT) No
BON23 21J Prem Pass Thru (TAX) No
BON24 21H 2036 Term No
BON26 21H 2042 Term No
BON27 21I UH VRDO (TAX) (Cl II) No

2021KLM BON01 21K Serials (AMT) No
BON03 21M-1 Serials (TAX) No
BON15 21M-2 VRDB (TAX) No
BON16 21L PAC (NAMT) No
BON19 21L Serials (NAMT) No
BON23 21M-1 Tm 2036 (TAX) No

EXCESS BON01 xxx Sub Bond No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Indenture Level Expenses
2021DEF Contribution (EXP06)

 Type of Expense Administrative
 Expense Calculation Method Non-calculated
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date May 20, 2021
 Expense Payment Frequency Annual
 Expense Calculation Frequency Annual
 Additional Expense Amount 216,833.35
 Expense Minimum -
 Expense Maximum -
 Terminate Expense After First Expense Date
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Indenture Level Expenses
2021KLM Contribution (EXP07)

 Type of Expense Administrative
 Expense Calculation Method Non-calculated
 Expense Calculation Basis Advance
 Treasury Yield Handling Non-Yield Related
 First Expense Date Nov 18, 2021
 Expense Payment Frequency Annual
 Expense Calculation Frequency Annual
 Additional Expense Amount 254,700.00
 Expense Minimum -
 Expense Maximum -
 Terminate Expense After First Expense Date
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Expenses Excluded From Consolidation

Series Expense Exclude

2001AA EXP01 01AA-1 Swap Fixed No
EXP02 01AA-1 Float: Trgr 1 No
EXP03 01AA-1 Float: Trgr 2 No
EXP04 01AA-2 Swap Fixed No
EXP05 01AA-2 Float: Trgr 1 No
EXP06 01AA-2 Float: Trgr 2 No
EXP10 Liquidity (Sumitomo) 01AA-2 No
EXP11 Rmktg 01AA-1 No
EXP13 Basis Risk NAMT No
EXP14 Trustee Fee No
EXP30 Liquidity 01AA-1 No
EXP31 Rmktg 01AA-2 No
EXP32 Basis Risk Taxable No

2002A EXP01 02A-3 Swap Fixed No
EXP02 02A-3 Float: Trgr 1 No
EXP03 02A-3 Float: Trgr 2 No
EXP04 Liqdty 02A (FHLB) No
EXP06 Rmktg 02A-3 (GK Baum) No
EXP10 Basis Risk NAMT No
EXP11 Trustee Fee No
EXP12 Rebate No

2002B EXP01 02B-3 Swap Fixed No
EXP02 02B-3 Float: Trgr 1 No
EXP03 02B-3 Float: Trgr 2 No
EXP04 Liquidity (BAML) No
EXP05 Rmktg 02B (BAML) No
EXP08 Basis Risk NAMT No
EXP09 Trustee Fee No

2014A EXP01 Trustee No
2015A EXP12 Trustee Fee No
2015B EXP12 Trustee Fee No
2017A EXP01 Trustee No
2017B EXP03 Trustee No

EXP06 Remarketing Fee No
EXP07 Liquidity Fee No
EXP08 Basis Risk No

2017CDE EXP01 Trustee No
EXP06 17E Swap Fixed No
EXP07 17E Swap Variable No
EXP08 Rmktg No
EXP09 Basis Risk No
EXP10 Liquidity No

2018AB EXP01 Trustee No
EXP05 Liquidity No
EXP06 Remarketing No
EXP13 Basis Risk (NAMT) No
EXP14 18B-2 New Swap: Fixed Pmt No
EXP15 18B-2 New Swap: 70% 3M-LIBOR No

2018C_1 EXP01 Trustee No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Expenses Excluded From Consolidation

Series Expense Exclude

2018D EXP14 Trustee Fee No
2019ABC EXP01 Trustee No

EXP03 Liquidity No
EXP04 Remarketing No
EXP06 19B-2 Swap #1: Fixed Pmt No
EXP07 19B-2 Swap #1: Receipt: 1M LIBOR No
EXP08 Basis Risk (Tax VRDO) No
EXP09 19B-2 Swap #2: Fixed Pmt No
EXP10 19B-2 Swap #2: Receipt: 1M LIBOR No

2019DE EXP01 Trustee No
EXP05 Liquidity No
EXP06 Remarketing No
EXP07 19D Swap Fixed No
EXP08 19D Swap Variable No
EXP09 Basis Risk (AMT) No

2019FG EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 19G-2 Swap Fixed No
EXP07 19G-2 Swap Variable No
EXP10 Basis Risk (TAX) No

2019HI EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 19I-2 Swap Fixed No
EXP10 19I-2 Swap Var Receipt No
EXP11 Basis Risk (Taxable) No

2019JKL EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 19L-2 Swap Fixed No
EXP07 19L-2 Swap Variable No
EXP08 Basis Risk (Tax) No

2020ABC EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 20B-2 Swap Fixed No
EXP07 20B-2 Swap Variable No
EXP08 Basis Risk (Tax) No

2020DEF EXP01 Trustee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP06 20F-2 Swap Fixed No
EXP07 20F-2 Swap Variable No
EXP08 Basis Risk (Tax) No
EXP14 02C-3 Swap Fixed No
EXP15 02C-3 Swap Variable No

2020GHI EXP01 Trustee No
EXP03 Liquidity (TAX) No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Expenses Excluded From Consolidation

Series Expense Exclude

2020GHI EXP04 Remarketing No
EXP06 20I-2 Swap Fixed No
EXP07 20I-2 Swap Variable No
EXP08 Basis Risk (Tax) No

2021ABC EXP01 Trustee No
EXP02 G-Fee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP05 G-Fee (TAX) No
EXP06 21C-2 Swap Fixed No
EXP07 21C-2 Swap Variable No
EXP08 Basis Risk (Tax) No
EXP13 GNMA BS8558 (2020ABC Portion) P Out of TE No
EXP14 GNMA BS8558 (2020ABC Portion) Ppmt Out of TE No
EXP15 GNMA BS8558 (2020ABC Portion) P to Tax No
EXP16 GNMA BS8558 (2020ABC Portion) Ppmt to Tax No
EXP17 GNMA Part Out 0% Interest No

2021DEF EXP01 Trustee No
EXP02 G-Fee No
EXP05 G-Fee (TAX) No
EXP09 2nd Mortgage Loan Losses No
EXP10 GNMA BS8597 & BS8608 (2020DEF Portion) P Out of TE No
EXP11 GNMA BS8597 & BS8608(20DEF Portion) Ppmt Out of TE No
EXP12 GNMA BS8597 & BS8608 (2020DEF Portion) P to Tax No
EXP13 GNMA BS8597 & BS8608 (2020DEF Portion) Ppmt to Tax No
EXP14 TBA Hedge Losses No

2021GHIJ EXP01 Trustee No
EXP02 G-Fee No
EXP05 G-Fee (TAX) No
EXP09 2nd Mortgage Loan Losses No
EXP10 GNMA MBS (2020GHI Portion) P Out of TE No
EXP11 GNMA MBS (20GHI Portion) Ppmt Out of TE No
EXP12 GNMA MBS (2020GHI Portion) P to Tax No
EXP13 GNMA MBS (2020GHI Portion) Ppmt to Tax No
EXP14 TBA Hedge Losses No
EXP15 Liquidity (TAX) No
EXP16 Remarketing No

2021KLM EXP01 Trustee No
EXP02 G-Fee No
EXP03 Liquidity (TAX) No
EXP04 Remarketing No
EXP05 G-Fee (TAX) No
EXP06 21M-2 Swap Fixed No
EXP07 21M-2 Swap Variable No
EXP08 Basis Risk (Tax) No
EXP09 2nd Mortgage Loan Losses No
EXP10 PV of Servicing Fee No
EXP11 PV of Zeros No

EXCESS EXP23 02C-3 Swap Fixed No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Expenses Excluded From Consolidation

Series Expense Exclude

EXCESS EXP24 02C-3 Float: Trgr 1 No
EXP25 02C-3 Float: Trgr 2 No
EXP27 17-E Swap Fixed No
EXP28 17-E Float: 65%L+10 No
EXP39 02A-3 Swap Fixed No
EXP40 02A-3 Float: Trgr 1 No
EXP41 02A-3 Float: Trgr 2 No
EXP42 12A-1 Swap Fixed No
EXP43 12A-1 Float: Trgr 1 No
EXP44 12A-1 Float: Trgr 2 No
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Series Overrides
Miscellaneous Overrides

Retain Surplus
Series After All Bonds Mature

2001AA No
2002A No
2002B No
2014A No
2015A No
2015B No
2017A No
2017B No
2017CDE No
2018AB No
2018C_1 No
2018D No
2019ABC No
2019DE No
2019FG No
2019HI No
2019JKL No
2020ABC No
2020DEF No
2020GHI No
2021ABC No
2021DEF No
2021GHIJ No
2021KLM No
EXCESS No



Sep 21, 2021   9:04 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 172

SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Indenture Level Rate Table
Hgh- SIFMA: VRDO (TBL01)

Change New
Date Rate

11/01/2020 0.09%
01/01/2022 1.65%
01/01/2023 3.20%
01/01/2024 4.76%
01/01/2025 6.32%
01/01/2026 7.88%
01/01/2031 7.54%
01/01/2032 7.20%
01/01/2033 6.86%
01/01/2034 6.53%
01/01/2035 6.19%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Indenture Level Rate Table
Hgh- LIBOR: VRDO (TBL02)

Change New
Date Rate

11/01/2020 0.120%
01/01/2022 2.196%
01/01/2023 4.272%
01/01/2024 6.348%
01/01/2025 8.424%
01/01/2026 10.500%
01/01/2031 10.050%
01/01/2032 9.600%
01/01/2033 9.150%
01/01/2034 8.700%
01/01/2035 8.250%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Indenture Level Rate Table
Hgh- SIFMA+0.15%: Triggrs (TBL03)

Change New
Date Rate

11/01/2020 0.24%
01/01/2022 -
01/01/2023 -
01/01/2024 -
01/01/2025 -
01/01/2026 -
01/01/2031 -
01/01/2032 -
01/01/2033 -
01/01/2034 -
01/01/2035 -
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Indenture Level Rate Table
Hgh- SIFMA+0.05%: Triggrs (TBL04)

Change New
Date Rate

11/01/2020 0.14%
01/01/2022 -
01/01/2023 -
01/01/2024 -
01/01/2025 -
01/01/2026 -
01/01/2031 -
01/01/2032 -
01/01/2033 -
01/01/2034 -
01/01/2035 -
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Indenture Level Rate Table
Hgh- LIBOR: Triggers (TBL05)

Change New
Date Rate

11/01/2020 -
01/01/2022 2.196%
01/01/2023 4.272%
01/01/2024 6.348%
01/01/2025 8.424%
01/01/2026 10.500%
01/01/2031 10.050%
01/01/2032 9.600%
01/01/2033 9.150%
01/01/2034 8.700%
01/01/2035 8.250%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Indenture Level Rate Table
Hgh- LIBOR+0.05% Swaps (TBL06)

Change New
Date Rate

11/01/2020 0.170%
01/01/2022 2.246%
01/01/2023 4.322%
01/01/2024 6.398%
01/01/2025 8.474%
01/01/2026 10.550%
01/01/2031 10.100%
01/01/2032 9.650%
01/01/2033 9.200%
01/01/2034 8.750%
01/01/2035 8.300%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Indenture Level Rate Table
Hgh- Reinvest Rates (TBL07)

Change New
Date Rate

11/01/2020 0.08%
01/01/2022 1.54%
01/01/2023 2.99%
01/01/2024 4.44%
01/01/2025 5.90%
01/01/2026 7.35%
01/01/2031 7.04%
01/01/2032 6.72%
01/01/2033 6.41%
01/01/2034 6.09%
01/01/2035 5.78%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Indenture Level Rate Table
Low- SIFMA: VRDO (TBL08)

Change New
Date Rate

11/01/2020 0.2625%
01/01/2022 0.2625%
01/01/2023 0.2625%
01/01/2024 0.7875%
01/01/2025 0.7875%
01/01/2026 0.7125%
01/01/2027 1.4250%
01/01/2028 1.4250%
01/01/2029 1.4250%
01/01/2030 1.4250%
01/01/2031 1.9000%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Indenture Level Rate Table
Low- LIBOR: VRDO (TBL09)

Change New
Date Rate

11/01/2020 0.25%
01/01/2022 0.25%
01/01/2023 0.25%
01/01/2024 0.75%
01/01/2025 0.75%
01/01/2026 0.75%
01/01/2027 1.50%
01/01/2028 1.50%
01/01/2029 1.50%
01/01/2030 1.50%
01/01/2031 2.00%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Indenture Level Rate Table
Low- SIFMA+0.15%: Triggrs (TBL10)

Change New
Date Rate

11/01/2020 0.4125%
01/01/2022 0.4125%
01/01/2023 0.4125%
01/01/2024 0.9375%
01/01/2025 0.9375%
01/01/2026 0.8625%
01/01/2027 1.5750%
01/01/2028 1.5750%
01/01/2029 1.5750%
01/01/2030 1.5750%
01/01/2031 2.0500%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Indenture Level Rate Table
Low- SIFMA+0.05%: Triggrs (TBL11)

Change New
Date Rate

11/01/2020 0.3125%
01/01/2022 0.3125%
01/01/2023 0.3125%
01/01/2024 0.8375%
01/01/2025 0.8375%
01/01/2026 0.7625%
01/01/2027 1.4750%
01/01/2028 1.4750%
01/01/2029 1.4750%
01/01/2030 1.4750%
01/01/2031 1.9500%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Indenture Level Rate Table
Low- LIBOR: Triggers (TBL12)

Change
Date

11/01/2020
01/01/2022
01/01/2023
01/01/2024
01/01/2025
01/01/2026
01/01/2027
01/01/2028
01/01/2029
01/01/2030
01/01/2031
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Indenture Level Rate Table
Low- LIBOR+0.05% Swaps (TBL13)

Change New
Date Rate

11/01/2020 0.30%
01/01/2022 0.30%
01/01/2023 0.30%
01/01/2024 0.80%
01/01/2025 0.80%
01/01/2026 0.80%
01/01/2027 1.55%
01/01/2028 1.55%
01/01/2029 1.55%
01/01/2030 1.55%
01/01/2031 2.05%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Indenture Level Rate Table
Low- Reinvest Rates (TBL14)

Change New
Date Rate

11/01/2020 0.18%
01/01/2022 0.18%
01/01/2023 0.18%
01/01/2024 0.53%
01/01/2025 0.53%
01/01/2026 0.53%
01/01/2027 1.05%
01/01/2028 1.05%
01/01/2029 1.05%
01/01/2030 1.05%
01/01/2031 1.40%
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SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Miscellaneous

 Present Value of Indenture Reserve Taps/Replen
    Date Nov  1, 2020
    Rate 1.0000000%
    Compounding Frequency Semiannual
    Print proof report No
 Present Value of External Distribution
    Date Nov  1, 2020
    Rate 1.0000000%
    Compounding Frequency Semiannual
   Print proof report No
First Parity Display Date May  1, 2021
Parity Display Frequency Semiannual
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Issuer Title
Add to Default Title
Single Family Mortgage Bonds

Report Alignment Date May  1, 2019

Report
Series Bond Group Report Group Text

2001AA BON01 01AA-1 Tx VRDO NQ 1 Class I
BON02 01AA-2 NAMT VR (I) 1 Class I
BON10 xxx Sub Bond 1 Class I
BON33 01AA-1 Tx UH VRDO NQ 1 Class I

2002A BON03 02A-3 NAMT VR (I) 1 Class I
BON07 xxx Sub Bond 1 Class I

2002B BON03 02B-3 NAMT VR (I) 1 Class I
BON04 xxx Sub Bond 1 Class I
BON05 xx Mez Bond 1 Class I

2014A BON01 Taxable Serials 1 Class I
BON02 2027 Taxable Term 1 Class I

2015A BON02 Serials 1 Class I
BON05 PAC Bond 1 Class I
BON06 Term Bond 2027 1 Class I

2015B BON02 2015B Serials 1 Class I
2017A BON06 2017A Pass-Thru 1 Class I
2017B BON01 17B-2 Serials 2 Class II

BON02 17B-1 VRDO 2 Class II
BON03 17B-2 PAC 2 Class II

2017CDE BON01 17D Serials (AMT) 1 Class I
BON04 17C Serials (NAMT) 1 Class I
BON09 17C PAC (NAMT) 1 Class I
BON11 17E VRDO (AMT) 1 Class I

2018AB BON01 18A Serials (AMT) 1 Class I
BON04 18B-1 Serials (NAMT) 1 Class I
BON09 18B-2 VRDB (NAMT) (Cl II) 2 Class II
BON12 18B-1 PAC (NAMT) 1 Class I
BON13 18B-2 VRDB (NAMT) (Cl II) UH 2 Class II

2018C_1 BON13 Serials 1 Class I
BON14 Term 2033 1 Class I
BON15 Term 2038 1 Class I
BON16 Term 2042 1 Class I
BON17 Prem PAC 1 Class I

2018D BON32 08D Serials (Tax) 1 Class I
2019ABC BON01 19A Serials (AMT) 1 Class I

BON03 19B-1 Serials (TAX) 1 Class I
BON07 19B-1 Term 2038 (TAX) 1 Class I
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Report
Series Bond Group Report Group Text

2019ABC BON12 19C PAC 4.25% (NAMT) 1 Class I
BON13 19B-2 VRDO (TAX) 1 Class I
BON14 19C PAC 4.75% (NAMT) 1 Class I

2019DE BON04 19E Serials (NAMT) 1 Class I
BON09 19D VRDB (AMT) 1 Class I
BON12 19E PAC (NAMT) 1 Class I
BON13 19E Term 2039 (NAMT) 1 Class I

2019FG BON01 19F Serials (NAMT) 1 Class I
BON03 19G-1 Serials (TAX) 1 Class I
BON14 19G-1 2044 Term (TAX) 1 Class I
BON15 19G-2 VRDB (TAX) 1 Class I
BON16 19F PAC (NAMT) 1 Class I
BON18 19G-1 PAC (TAX) 1 Class I

2019HI BON03 19I-1 Serials (TAX) 1 Class I
BON14 19I-1 2037 Term (TAX) 1 Class I
BON15 19I-2 VRDB (TAX) 1 Class I
BON16 19H PAC (NAMT) (Class III) 3 Class III
BON17 19I-1 2034 Term (TAX) 1 Class I

2019JKL BON01 19J Serials (AMT) 1 Class I
BON03 19L-1 Serials (Cl II) (TAX) 2 Class II
BON15 19L-2 VRDB (TAX) 1 Class I
BON16 19K PAC (NAMT) 1 Class I
BON18 19L-3 PAC (TAX) 1 Class I
BON19 19K Serials (NAMT) 1 Class I

2020ABC BON03 20C-1 Serials (TAX) 1 Class I
BON15 20C-2 VRDB (TAX) 1 Class I
BON16 20B PAC (NAMT) 1 Class I
BON19 20A Serials (AMT) 1 Class I
BON20 20C-1 Tm2033(TAX) 1 Class I
BON21 20C-1 Tm2036(TAX) 1 Class I
BON22 20B Serials (NAMT) 1 Class I

2020DEF BON01 20D Serials (AMT) 1 Class I
BON03 20F-1 Serials (TAX) 1 Class I
BON15 20F-2 VRDB (TAX) 1 Class I
BON16 20E PAC (NAMT) 1 Class I
BON19 20E Serials (NAMT) 1 Class I

2020GHI BON01 20G Serials (AMT) 1 Class I
BON03 20I-1 Serials (TAX) 1 Class I
BON15 20I-2 VRDB (TAX) 1 Class I
BON16 20H PAC (NAMT) 1 Class I
BON19 20H Serials (NAMT) 1 Class I
BON20 20H Tm 2035 (NAMT) 1 Class I
BON21 20H Tm 2038 (NAMT) 1 Class I
BON22 20I-1 PAC (Taxable) 1 Class I

2021ABC BON01 21A Serials (AMT) 1 Class I
BON03 21C-1 Serials (TAX) 1 Class I
BON15 21C-2 VRDB (TAX) 1 Class I
BON16 21B PAC (NAMT) 1 Class I
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Report
Series Bond Group Report Group Text

2021ABC BON19 21B Serials (NAMT) 1 Class I
BON23 21C-1 Tm 2036 (TAX) 1 Class I
BON24 21C-1 Tm 2022 (TAX) 1 Class I
BON25 21C-1 Tm 2023 (TAX) 1 Class I
BON26 21C-1 Tm 2024 (TAX) 1 Class I
BON27 21C-1 Tm 2025 (TAX) 1 Class I
BON28 21C-1 Tm 2026 (TAX) 1 Class I
BON29 21C-1 Tm 2027 (TAX) 1 Class I
BON30 21C-1 Tm 2028 (TAX) 1 Class I
BON31 21C-1 Tm 2029 (TAX) 1 Class I
BON32 21C-1 Tm 2030 (TAX) 1 Class I
BON33 21C-1 Tm 2031 (TAX) 1 Class I

2021DEF BON01 21D Serials (AMT) 1 Class I
BON16 21E PAC (NAMT) 1 Class I
BON19 21E Serials (NAMT) 1 Class I
BON23 21F Prem Pass Thru (TAX) 1 Class I
BON24 21E 2036 Term 1 Class I
BON26 21E 2042 Term 1 Class I

2021GHIJ BON01 21G Serials (AMT) 1 Class I
BON16 21H PAC (NAMT) 1 Class I
BON19 21H Serials (NAMT) 1 Class I
BON23 21J Prem Pass Thru (TAX) 1 Class I
BON24 21H 2036 Term 1 Class I
BON26 21H 2042 Term 1 Class I
BON27 21I UH VRDO (TAX) (Cl II) 2 Class II

2021KLM BON01 21K Serials (AMT) 1 Class I
BON03 21M-1 Serials (TAX) 1 Class I
BON15 21M-2 VRDB (TAX) 1 Class I
BON16 21L PAC (NAMT) 1 Class I
BON19 21L Serials (NAMT) 1 Class I
BON23 21M-1 Tm 2036 (TAX) 1 Class I

EXCESS BON01 xxx Sub Bond 1 Class I

Report
Series Reserve Fund Group Report Group Text

2001AA RES01 Debt Service Reserve 1 Debt Service Reserve
2002A RES01 Debt Service Reserve 1 Debt Service Reserve
2002B RES01 Debt Service Reserve 1 Debt Service Reserve
2014A RES01 DSRF 1 Debt Service Reserve
2015A RES01 Debt Service Reserve 1 Debt Service Reserve
2015B RES01 Debt Service Reserve 1 Debt Service Reserve
2017B RES01 DSRF 1 Debt Service Reserve
2017CDE RES01 DSRF 1 Debt Service Reserve
2018AB RES02 DSRF 1 Debt Service Reserve
2018D RES01 Debt Service Reserve 1 Debt Service Reserve



Sep 21, 2021   9:04 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 190

SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

Consolidated Cashflows

Low Rates / PAC Stress Run

Reporting Options

Report
Series Reserve Fund Group Report Group Text

2019DE RES02 DSRF 1 Debt Service Reserve
2019JKL RES01 DSRF 1 Debt Service Reserve
2020DEF RES01 DSRF 1 Debt Service Reserve
EXCESS RES01 Debt Service Reserve -

Include Aggregate FHA Ins Premiums No
Include Aggregate Paying Agent Fees No
Include Aggregate Non-Cashflow Bond Related No
Include Aggregate Non-Cashflow Loan Related No
Include Total Expenses No

Report
Series Expense Group Report Group Text

2001AA EXP01 01AA-1 Swap Fixed 1 Swap Fixed Payment
EXP02 01AA-1 Float: Trgr 1 2 Swap Receipt
EXP03 01AA-1 Float: Trgr 2 2 Swap Receipt
EXP04 01AA-2 Swap Fixed 1 Swap Fixed Payment
EXP05 01AA-2 Float: Trgr 1 2 Swap Receipt
EXP06 01AA-2 Float: Trgr 2 2 Swap Receipt
EXP10 Liquidity (Sumitomo) 01AA-2 3 Liquidity
EXP11 Rmktg 01AA-1 4 Remarketing
EXP13 Basis Risk NAMT 5 Basis Risk
EXP14 Trustee Fee 6 Trustee
EXP30 Liquidity 01AA-1 3 Liquidity
EXP31 Rmktg 01AA-2 4 Remarketing
EXP32 Basis Risk Taxable 5 Basis Risk

2002A EXP01 02A-3 Swap Fixed 1 Swap Fixed Payment
EXP02 02A-3 Float: Trgr 1 2 Swap Receipt
EXP03 02A-3 Float: Trgr 2 2 Swap Receipt
EXP04 Liqdty 02A (FHLB) 3 Liquidity
EXP06 Rmktg 02A-3 (GK Baum) 4 Remarketing
EXP10 Basis Risk NAMT 5 Basis Risk
EXP11 Trustee Fee 6 Trustee
EXP12 Rebate 7 Rebate

2002B EXP01 02B-3 Swap Fixed 1 Swap Fixed Payment
EXP02 02B-3 Float: Trgr 1 2 Swap Receipt
EXP03 02B-3 Float: Trgr 2 2 Swap Receipt
EXP04 Liquidity (BAML) 3 Liquidity
EXP05 Rmktg 02B (BAML) 4 Remarketing
EXP08 Basis Risk NAMT 5 Basis Risk
EXP09 Trustee Fee 6 Trustee

2014A EXP01 Trustee 6 Trustee
2015A EXP12 Trustee Fee 6 Trustee
2015B EXP12 Trustee Fee 6 Trustee
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Report
Series Expense Group Report Group Text

2017A EXP01 Trustee 6 Trustee
2017B EXP03 Trustee 6 Trustee

EXP06 Remarketing Fee 4 Remarketing
EXP07 Liquidity Fee 3 Liquidity
EXP08 Basis Risk 5 Basis Risk

2017CDE EXP01 Trustee 6 Trustee
EXP06 17E Swap Fixed 1 Swap Fixed Payment
EXP07 17E Swap Variable 2 Swap Receipt
EXP08 Rmktg 4 Remarketing
EXP09 Basis Risk 5 Basis Risk
EXP10 Liquidity 3 Liquidity

2018AB EXP01 Trustee 6 Trustee
EXP05 Liquidity 3 Liquidity
EXP06 Remarketing 4 Remarketing
EXP13 Basis Risk (NAMT) 5 Basis Risk
EXP14 18B-2 New Swap: Fixed Pmt 1 Swap Fixed Payment
EXP15 18B-2 New Swap: 70% 3M-LIBOR 2 Swap Receipt

2018C_1 EXP01 Trustee 6 Trustee
2018D EXP14 Trustee Fee 6 Trustee
2019ABC EXP01 Trustee 6 Trustee

EXP03 Liquidity 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 19B-2 Swap #1: Fixed Pmt 1 Swap Fixed Payment
EXP07 19B-2 Swap #1: Receipt: 1M LIBOR 2 Swap Receipt
EXP08 Basis Risk (Tax VRDO) 5 Basis Risk
EXP09 19B-2 Swap #2: Fixed Pmt 1 Swap Fixed Payment
EXP10 19B-2 Swap #2: Receipt: 1M LIBOR 2 Swap Receipt

2019DE EXP01 Trustee 6 Trustee
EXP05 Liquidity 3 Liquidity
EXP06 Remarketing 4 Remarketing
EXP07 19D Swap Fixed 1 Swap Fixed Payment
EXP08 19D Swap Variable 2 Swap Receipt
EXP09 Basis Risk (AMT) 5 Basis Risk

2019FG EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 19G-2 Swap Fixed 1 Swap Fixed Payment
EXP07 19G-2 Swap Variable 2 Swap Receipt
EXP10 Basis Risk (TAX) 2 Swap Receipt

2019HI EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 19I-2 Swap Fixed 1 Swap Fixed Payment
EXP10 19I-2 Swap Var Receipt 2 Swap Receipt
EXP11 Basis Risk (Taxable) 5 Basis Risk

2019JKL EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
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Report
Series Expense Group Report Group Text

2019JKL EXP06 19L-2 Swap Fixed 1 Swap Fixed Payment
EXP07 19L-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk

2020ABC EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 20B-2 Swap Fixed 1 Swap Fixed Payment
EXP07 20B-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk

2020DEF EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 20F-2 Swap Fixed 1 Swap Fixed Payment
EXP07 20F-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk
EXP14 02C-3 Swap Fixed 1 Swap Fixed Payment
EXP15 02C-3 Swap Variable 2 Swap Receipt

2020GHI EXP01 Trustee 6 Trustee
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP06 20I-2 Swap Fixed 1 Swap Fixed Payment
EXP07 20I-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk

2021ABC EXP01 Trustee 6 Trustee
EXP02 G-Fee -
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP05 G-Fee (TAX) -
EXP06 21C-2 Swap Fixed 1 Swap Fixed Payment
EXP07 21C-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk
EXP13 GNMA BS8558 (2020ABC Portion) P Out of TE -
EXP14 GNMA BS8558 (2020ABC Portion) Ppmt Out of TE -
EXP15 GNMA BS8558 (2020ABC Portion) P to Tax -
EXP16 GNMA BS8558 (2020ABC Portion) Ppmt to Tax -
EXP17 GNMA Part Out 0% Interest -

2021DEF EXP01 Trustee 6 Trustee
EXP02 G-Fee -
EXP05 G-Fee (TAX) -
EXP09 2nd Mortgage Loan Losses -
EXP10 GNMA BS8597 & BS8608 (2020DEF Portion) P Out of TE -
EXP11 GNMA BS8597 & BS8608(20DEF Portion) Ppmt Out of TE -
EXP12 GNMA BS8597 & BS8608 (2020DEF Portion) P to Tax -
EXP13 GNMA BS8597 & BS8608 (2020DEF Portion) Ppmt to Tax -
EXP14 TBA Hedge Losses -

2021GHIJ EXP01 Trustee 6 Trustee
EXP02 G-Fee -
EXP05 G-Fee (TAX) -
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Report
Series Expense Group Report Group Text

2021GHIJ EXP09 2nd Mortgage Loan Losses -
EXP10 GNMA MBS (2020GHI Portion) P Out of TE -
EXP11 GNMA MBS (20GHI Portion) Ppmt Out of TE -
EXP12 GNMA MBS (2020GHI Portion) P to Tax -
EXP13 GNMA MBS (2020GHI Portion) Ppmt to Tax -
EXP14 TBA Hedge Losses -
EXP15 Liquidity (TAX) 3 Liquidity
EXP16 Remarketing 4 Remarketing

2021KLM EXP01 Trustee 6 Trustee
EXP02 G-Fee -
EXP03 Liquidity (TAX) 3 Liquidity
EXP04 Remarketing 4 Remarketing
EXP05 G-Fee (TAX) -
EXP06 21M-2 Swap Fixed 1 Swap Fixed Payment
EXP07 21M-2 Swap Variable 2 Swap Receipt
EXP08 Basis Risk (Tax) 5 Basis Risk
EXP09 2nd Mortgage Loan Losses -
EXP10 PV of Servicing Fee -
EXP11 PV of Zeros -

EXCESS EXP23 02C-3 Swap Fixed 1 Swap Fixed Payment
EXP24 02C-3 Float: Trgr 1 2 Swap Receipt
EXP25 02C-3 Float: Trgr 2 2 Swap Receipt
EXP27 17-E Swap Fixed 1 Swap Fixed Payment
EXP28 17-E Float: 65%L+10 2 Swap Receipt
EXP39 02A-3 Swap Fixed 1 Swap Fixed Payment
EXP40 02A-3 Float: Trgr 1 2 Swap Receipt
EXP41 02A-3 Float: Trgr 2 2 Swap Receipt
EXP42 12A-1 Swap Fixed 1 Swap Fixed Payment
EXP43 12A-1 Float: Trgr 1 2 Swap Receipt
EXP44 12A-1 Float: Trgr 2 2 Swap Receipt

Display
Series Description Order

2001AA 2001 Series AA 1
2002A 2002 Series A 2
2002B 2002 Series B 3
2014A 2014 Series A 9
2015A 2015 Series A 10
2015B 2015 Series B 11
2017A 2017 Series A 12
2017B 2017 Series B 13
2017CDE 2017 Series CDE 14
2018AB 2018 Series AB 15
2018C_1 2018 Series C 16
2018D 2018 Series D 17
2019ABC 2019 Series ABC 18
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Display
Series Description Order

2019DE 2019 Series DE 19
2019FG 2019 Series FG 20
2019HI 2019 Series HI 21
2019JKL 2019 Series JKL 22
2020ABC 2020 Series ABC 23
2020DEF 2020 Series DEF 24
2020GHI 2020 Series GHI 25
2021ABC 2021 Series ABC - Closing 26
2021DEF Closing Cash Flows 27
2021GHIJ Closing Cash Flows 28
2021KLM Preliminary Cash Flows 29
EXCESS SF Surplus Acct 40
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Bonds
01AA-1 Tx VRDO NQ (BON01)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Variable Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Reoffering Issuance
Date Price Denom

05/01/2027 100 5,000
11/01/2027 100 5,000
05/01/2028 100 5,000
11/01/2028 100 5,000
05/01/2029 100 5,000
11/01/2029 100 5,000
05/01/2030 100 5,000
11/01/2030 100 5,000
05/01/2031 100 5,000
11/01/2031 100 5,000
05/01/2032 100 5,000
11/01/2032 100 5,000
05/01/2033 100 5,000
11/01/2033 100 5,000
05/01/2034 100 5,000
11/01/2034 100 5,000
05/01/2035 100 5,000
11/01/2035 100 5,000
05/01/2036 100 5,000
11/01/2036 100 5,000
05/01/2037 100 5,000
11/01/2037 100 5,000
05/01/2038 100 5,000
11/01/2038 100 5,000
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Bonds
01AA-1 Tx VRDO NQ (BON01)

Interest Rate Table Description

Interest Rate Table TBL03 - LIBOR: VRDO
Table Percentage 100.000%
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
*Additional Changes No
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Bonds
01AA-2 NAMT VR (I) (BON02)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Variable Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Reoffering Issuance
Date Amount Price Denom

05/01/2021 1,235,000 100 5,000
11/01/2021 1,260,000 100 5,000
05/01/2022 1,285,000 100 5,000
11/01/2022 1,310,000 100 5,000
05/01/2023 1,340,000 100 5,000
11/01/2023 1,365,000 100 5,000
05/01/2024 1,390,000 100 5,000
11/01/2024 1,420,000 100 5,000
05/01/2025 1,450,000 100 5,000
11/01/2025 1,475,000 100 5,000
05/01/2026 1,505,000 100 5,000
11/01/2026 1,535,000 100 5,000
05/01/2027 1,565,000 100 5,000
11/01/2027 1,600,000 100 5,000
05/01/2028 1,630,000 100 5,000
11/01/2028 1,660,000 100 5,000
05/01/2029 1,695,000 100 5,000
11/01/2029 1,730,000 100 5,000
05/01/2030 1,765,000 100 5,000
11/01/2030 1,800,000 100 5,000
05/01/2031 1,835,000 100 5,000

31,850,000
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Bonds
01AA-2 NAMT VR (I) (BON02)

Interest Rate Table Description

Interest Rate Table TBL02 - SIFMA: VRDO
Table Percentage 100.000%
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
*Additional Changes No
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Bonds
xxx Sub Bond (BON10)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Reoffering Issuance
Date Amount Price Denom

05/01/2041 0.01 100 5,000

0.01
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Bonds
01AA-1 Tx UH VRDO NQ (BON33)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Variable Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Reoffering Issuance
Date Amount Price Denom

05/01/2027 320,000 100 5,000
11/01/2027 330,000 100 5,000
05/01/2028 340,000 100 5,000
11/01/2028 345,000 100 5,000
05/01/2029 350,000 100 5,000
11/01/2029 365,000 100 5,000
05/01/2030 370,000 100 5,000
11/01/2030 380,000 100 5,000
05/01/2031 385,000 100 5,000
11/01/2031 400,000 100 5,000
05/01/2032 405,000 100 5,000
11/01/2032 420,000 100 5,000
05/01/2033 420,000 100 5,000
11/01/2033 440,000 100 5,000
05/01/2034 445,000 100 5,000
11/01/2034 455,000 100 5,000
05/01/2035 475,000 100 5,000
11/01/2035 480,000 100 5,000
05/01/2036 490,000 100 5,000
11/01/2036 500,000 100 5,000
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Bonds
01AA-1 Tx UH VRDO NQ (BON33)

Maturity Info 

Maturity Issue Reoffering Issuance
Date Amount Price Denom

05/01/2037 515,000 100 5,000
11/01/2037 525,000 100 5,000
05/01/2038 545,000 100 5,000
11/01/2038 550,000 100 5,000

10,250,000

Interest Rate Table Description

Interest Rate Table TBL03 - LIBOR: VRDO
Table Percentage 100.000%
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
*Additional Changes Yes

Variable Rate Table Changes 

Change Rate Table Reset
Date Table Percentage Spread Freq.

01/01/2018 TBL03: LIBOR: VRDO 100% 0.7% Continuous
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Redemption Schedules
SF01AA-1 (SCD01)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Date

11/01/2019
05/01/2020
11/01/2020
05/01/2021
11/01/2021
05/01/2022
11/01/2022
05/01/2023
11/01/2023
05/01/2024
11/01/2024
05/01/2025
11/01/2025
05/01/2026
11/01/2026
05/01/2027
11/01/2027
05/01/2028
11/01/2028
05/01/2029
11/01/2029
05/01/2030
11/01/2030
05/01/2031
11/01/2031
05/01/2032
11/01/2032
05/01/2033
11/01/2033
05/01/2034
11/01/2034
05/01/2035
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Redemption Schedules
SF01AA-1 (SCD01)

Redemption Schedule

Date

11/01/2035
05/01/2036
11/01/2036
05/01/2037
11/01/2037
05/01/2038
11/01/2038
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Redemption Schedules
SF01AA-2 (A) (SCD02)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

11/01/2019 34,255,000
05/01/2020 33,065,000
11/01/2020 31,850,000
05/01/2021 30,615,000
11/01/2021 29,355,000
05/01/2022 28,070,000
11/01/2022 26,760,000
05/01/2023 25,420,000
11/01/2023 24,055,000
05/01/2024 22,665,000
11/01/2024 21,245,000
05/01/2025 19,795,000
11/01/2025 18,320,000
05/01/2026 16,815,000
11/01/2026 15,280,000
05/01/2027 13,715,000
11/01/2027 12,115,000
05/01/2028 10,485,000
11/01/2028 8,825,000
05/01/2029 7,130,000
11/01/2029 5,400,000
05/01/2030 3,635,000
11/01/2030 1,835,000
05/01/2031 -
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Redemption Schedules
SF01AA-1 (Termin) (SCD04)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Date

11/01/2019
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Redemption Schemes
Redemption - Non Q (RED01)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON01: 01AA-1 Tx VRDO NQ - PG - 05/01/2021 Semiannual SCD01: SF01AA-1 -
RED04: 08A-1 Group - PG - 05/01/2021 Semiannual N/A -
BON01: 01AA-1 Tx VRDO NQ - PG - 05/01/2021 Semiannual SCD04: SF01AA-1 (Termin) -
RED04: 08A-1 Group - PG - 05/01/2021 Semiannual N/A -
N/A 1 PG - 05/01/2021 Semiannual N/A -
RED03: 03B-1 Group UH 2 PG - 05/01/2021 Semiannual N/A -
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Redemption Schemes
Redemption - Non Q (RED01)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Redemption Schemes
Redemption - Q (RED02)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON02: 01AA-2 NAMT VR (I) - PG - 05/01/2021 Semiannual SCD02: SF01AA-2 (A) -
N/A - PG - 05/01/2021 Semiannual N/A -
N/A 1 PG - 05/01/2021 Semiannual N/A -
BON10: xxx Sub Bond 2 PG - 05/01/2021 Semiannual N/A -
RED01: Redemption - Non Q 3 PG - 05/01/2021 Semiannual N/A -
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Redemption Schemes
Redemption - Q (RED02)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Surplus Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED02 - Redemption - Q Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A

Call Options

Bond Call Redeemed
Component Method Interest

01AA-1 Tx VRDO NQ Strip Paid Same Day
01AA-2 NAMT VR (I) Strip Paid Same Day
xxx Sub Bond Strip Paid Same Day
01AA-1 Tx UH VRDO NQ Strip Paid Same Day
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Mandatory Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED02 - Redemption - Q Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A

Call Options

Bond Call Redeemed
Component Method Interest

01AA-1 Tx VRDO NQ Strip Paid Same Day
01AA-2 NAMT VR (I) Strip Paid Same Day
xxx Sub Bond Strip Paid Same Day
01AA-1 Tx UH VRDO NQ Strip Paid Same Day
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

ACCT01 - Redemption - Non Q

Redemption Scheme Is Active Conditional Value Bond Component

RED01 - Redemption - Non Q Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Undisbursed Proceeds Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A

Call Options

Unused Funds
Start Unused fund transfers on -
Send Unused funds to Revenue Account

Call Options

Bond Call Redeemed
Component Method Interest

01AA-1 Tx VRDO NQ Strip Paid Same Day
01AA-2 NAMT VR (I) Strip Paid Same Day
xxx Sub Bond Strip Paid Same Day
01AA-1 Tx UH VRDO NQ Strip Paid Same Day
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Loans
1sts - 124 (0 bps) (POR01)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points No
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 2,191.56 7.4% 30 360 01/01/2021 Monthly Monthly 06/30/2023

2,191.56

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Loans
1sts - 124 (30bps) (POR05)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points No
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 11,319.11 7.150% 29 360 01/01/2021 Monthly Monthly 05/31/2023
12/31/2020 4,811.04 7.400% 29 360 01/01/2021 Monthly Monthly 05/31/2023
12/31/2020 4,004.87 6.500% 32 360 01/01/2021 Monthly Monthly 08/31/2023
12/31/2020 6,658.21 7.750% 32 360 01/01/2021 Monthly Monthly 08/31/2023
12/31/2020 3,885.93 7.400% 35 360 01/01/2021 Monthly Monthly 11/30/2023
12/31/2020 10,822.37 6.750% 38 360 01/01/2021 Monthly Monthly 02/29/2024
12/31/2020 12,127.89 6.750% 39 360 01/01/2021 Monthly Monthly 03/31/2024
12/31/2020 31,923.83 3.875% 292 360 01/01/2021 Monthly Monthly 04/30/2045
12/31/2020 14,128.02 6.850% 46 360 01/01/2021 Monthly Monthly 10/31/2024
12/31/2020 9,305.62 7.850% 46 360 01/01/2021 Monthly Monthly 10/31/2024
12/31/2020 11,074.78 7.850% 45 360 01/01/2021 Monthly Monthly 09/30/2024
12/31/2020 13,078.77 7.850% 46 360 01/01/2021 Monthly Monthly 10/31/2024
12/31/2020 44,495.79 6.875% 272 360 01/01/2021 Monthly Monthly 08/31/2043
12/31/2020 14,672.53 8.250% 50 360 01/01/2021 Monthly Monthly 02/28/2025
12/31/2020 11,066.47 7.850% 50 360 01/01/2021 Monthly Monthly 02/28/2025
12/31/2020 6,400.94 8.250% 52 360 01/01/2021 Monthly Monthly 04/30/2025
12/31/2020 1,714.59 7.850% 52 360 01/01/2021 Monthly Monthly 04/30/2025
12/31/2020 15,315.09 8.250% 54 360 01/01/2021 Monthly Monthly 06/30/2025
12/31/2020 13,114.06 7.850% 55 360 01/01/2021 Monthly Monthly 07/31/2025
12/31/2020 7,837.51 8.250% 55 360 01/01/2021 Monthly Monthly 07/31/2025
12/31/2020 3,062.35 7.850% 56 360 01/01/2021 Monthly Monthly 08/31/2025
12/31/2020 10,680.78 7.850% 57 360 01/01/2021 Monthly Monthly 09/30/2025
12/31/2020 6,773.34 7.850% 58 360 01/01/2021 Monthly Monthly 10/31/2025
12/31/2020 14,339.74 7.850% 58 360 01/01/2021 Monthly Monthly 10/31/2025
12/31/2020 16,825.44 6.500% 64 360 01/01/2021 Monthly Monthly 04/30/2026
12/31/2020 21,003.47 8.250% 68 360 01/01/2021 Monthly Monthly 08/31/2026
12/31/2020 10,842.07 7.850% 68 360 01/01/2021 Monthly Monthly 08/31/2026
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Loans
1sts - 124 (30bps) (POR05)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 36,605.34 6.800% 90 360 01/01/2021 Monthly Monthly 06/30/2028
12/31/2020 44,377.07 6.375% 134 360 01/01/2021 Monthly Monthly 02/29/2032
12/31/2020 46,393.54 6.375% 132 360 01/01/2021 Monthly Monthly 12/31/2031
12/31/2020 89,014.67 6.500% 131 360 01/01/2021 Monthly Monthly 11/30/2031
12/31/2020 50,484.76 6.750% 132 360 01/01/2021 Monthly Monthly 12/31/2031
12/31/2020 34,006.46 7.250% 133 360 01/01/2021 Monthly Monthly 01/31/2032
12/31/2020 66,275.99 7.250% 133 360 01/01/2021 Monthly Monthly 01/31/2032
12/31/2020 142,345.43 4.375% 278 360 01/01/2021 Monthly Monthly 02/29/2044
12/31/2020 29,460.62 7.000% 134 360 01/01/2021 Monthly Monthly 02/29/2032
12/31/2020 72,762.97 7.000% 136 360 01/01/2021 Monthly Monthly 04/30/2032
12/31/2020 22,627.10 - 120 360 01/01/2021 Monthly Monthly 12/31/2030
12/31/2020 34,388.15 - 254 360 01/01/2021 Monthly Monthly 02/28/2042
12/31/2020 75,508.42 6.000% 142 360 01/01/2021 Monthly Monthly 10/31/2032
12/31/2020 86,091.25 6.375% 143 360 01/01/2021 Monthly Monthly 11/30/2032
12/31/2020 51,820.03 6.500% 144 360 01/01/2021 Monthly Monthly 12/31/2032
12/31/2020 119,110.37 6.375% 146 360 01/01/2021 Monthly Monthly 02/28/2033
12/31/2020 125,505.25 5.625% 151 360 01/01/2021 Monthly Monthly 07/31/2033
12/31/2020 27,929.01 7.850% 42 360 01/01/2021 Monthly Monthly 06/30/2024
12/31/2020 18,921.91 6.800% 84 360 01/01/2021 Monthly Monthly 12/31/2027
12/31/2020 87,170.91 6.625% 153 360 01/01/2021 Monthly Monthly 09/30/2033
12/31/2020 120,400.43 5.000% 247 360 01/01/2021 Monthly Monthly 07/31/2041
12/31/2020 60,657.72 6.375% 156 360 01/01/2021 Monthly Monthly 12/31/2033
12/31/2020 95,775.35 6.375% 156 360 01/01/2021 Monthly Monthly 12/31/2033
12/31/2020 158,184.05 6.250% 155 360 01/01/2021 Monthly Monthly 11/30/2033
12/31/2020 78,840.70 6.250% 157 360 01/01/2021 Monthly Monthly 01/31/2034
12/31/2020 66,968.01 6.250% 158 360 01/01/2021 Monthly Monthly 02/28/2034
12/31/2020 90,358.02 6.250% 157 360 01/01/2021 Monthly Monthly 01/31/2034
12/31/2020 79,312.25 5.750% 159 360 01/01/2021 Monthly Monthly 03/31/2034
12/31/2020 70,901.00 6.250% 166 360 01/01/2021 Monthly Monthly 10/31/2034
12/31/2020 77,687.81 5.875% 173 360 01/01/2021 Monthly Monthly 05/31/2035
12/31/2020 93,902.69 6.000% 173 360 01/01/2021 Monthly Monthly 05/31/2035
12/31/2020 141,241.00 6.000% 173 360 01/01/2021 Monthly Monthly 05/31/2035
12/31/2020 53,526.89 5.625% 175 360 01/01/2021 Monthly Monthly 07/31/2035
12/31/2020 87,584.67 6.125% 178 360 01/01/2021 Monthly Monthly 10/31/2035
12/31/2020 66,479.58 7.125% 187 360 01/01/2021 Monthly Monthly 07/31/2036
12/31/2020 26,382.22 7.000% 188 360 01/01/2021 Monthly Monthly 08/31/2036
12/31/2020 121,500.31 7.250% 188 360 01/01/2021 Monthly Monthly 08/31/2036
12/31/2020 37,126.73 7.125% 188 360 01/01/2021 Monthly Monthly 08/31/2036
12/31/2020 60,108.18 6.375% 196 360 01/01/2021 Monthly Monthly 04/30/2037
12/31/2020 74,309.63 5.375% 244 360 01/01/2021 Monthly Monthly 04/30/2041
12/31/2020 59,897.20 3.000% 206 360 01/01/2021 Monthly Monthly 02/28/2038
12/31/2020 34,448.69 3.000% 206 360 01/01/2021 Monthly Monthly 02/28/2038
12/31/2020 65,872.08 3.000% 212 360 01/01/2021 Monthly Monthly 08/31/2038
12/31/2020 81,407.17 3.000% 214 360 01/01/2021 Monthly Monthly 10/31/2038
12/31/2020 50,122.86 3.000% 218 360 01/01/2021 Monthly Monthly 02/28/2039
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Loans
1sts - 124 (30bps) (POR05)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 72,736.08 3.000% 217 360 01/01/2021 Monthly Monthly 01/31/2039
12/31/2020 57,544.38 3.000% 218 360 01/01/2021 Monthly Monthly 02/28/2039
12/31/2020 97,351.66 3.000% 219 360 01/01/2021 Monthly Monthly 03/31/2039
12/31/2020 82,106.13 3.000% 220 360 01/01/2021 Monthly Monthly 04/30/2039
12/31/2020 72,482.11 3.000% 219 360 01/01/2021 Monthly Monthly 03/31/2039
12/31/2020 114,202.35 3.000% 219 360 01/01/2021 Monthly Monthly 03/31/2039
12/31/2020 90,914.16 3.000% 219 360 01/01/2021 Monthly Monthly 03/31/2039
12/31/2020 49,138.58 3.000% 221 360 01/01/2021 Monthly Monthly 05/31/2039
12/31/2020 39,250.00 - 96 360 01/01/2021 Monthly Monthly 12/31/2028
12/31/2020 32,010.85 - 75 360 01/01/2021 Monthly Monthly 03/31/2027
12/31/2020 56,782.80 - 215 360 01/01/2021 Monthly Monthly 11/30/2038
12/31/2020 32,922.56 - 62 360 01/01/2021 Monthly Monthly 02/28/2026
12/31/2020 2,178.34 - 138 360 01/01/2021 Monthly Monthly 06/30/2032

4,344,699.10

Servicing Information

Servicing Rate (%) 0.300000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Loans
1sts - NQ 165 (30bps) (POR11)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points No
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 11,218.95 6.800% 77 360 01/01/2021 Monthly Monthly 05/31/2027
12/31/2020 3,862.89 6.800% 77 360 01/01/2021 Monthly Monthly 05/31/2027
12/31/2020 13,262.25 6.800% 77 360 01/01/2021 Monthly Monthly 05/31/2027
12/31/2020 32,579.77 6.800% 79 360 01/01/2021 Monthly Monthly 07/31/2027
12/31/2020 22,724.16 6.800% 79 360 01/01/2021 Monthly Monthly 07/31/2027
12/31/2020 32,449.16 6.800% 79 360 01/01/2021 Monthly Monthly 07/31/2027
12/31/2020 29,642.83 6.800% 80 360 01/01/2021 Monthly Monthly 08/31/2027
12/31/2020 33,394.13 6.800% 82 360 01/01/2021 Monthly Monthly 10/31/2027
12/31/2020 16,962.01 6.800% 83 360 01/01/2021 Monthly Monthly 11/30/2027
12/31/2020 11,972.53 6.800% 85 360 01/01/2021 Monthly Monthly 01/31/2028
12/31/2020 30,889.73 6.800% 83 360 01/01/2021 Monthly Monthly 11/30/2027
12/31/2020 29,321.21 6.800% 85 360 01/01/2021 Monthly Monthly 01/31/2028
12/31/2020 23,124.80 6.800% 87 360 01/01/2021 Monthly Monthly 03/31/2028
12/31/2020 35,524.03 6.250% 103 360 01/01/2021 Monthly Monthly 07/31/2029
12/31/2020 62,358.38 5.250% 240 360 01/01/2021 Monthly Monthly 12/31/2040
12/31/2020 28,674.69 6.250% 105 360 01/01/2021 Monthly Monthly 09/30/2029
12/31/2020 58,761.76 8.000% 110 360 01/01/2021 Monthly Monthly 02/28/2030
12/31/2020 29,369.91 7.900% 112 360 01/01/2021 Monthly Monthly 04/30/2030
12/31/2020 66,837.80 7.800% 117 360 01/01/2021 Monthly Monthly 09/30/2030
12/31/2020 37,830.07 7.000% 122 360 01/01/2021 Monthly Monthly 02/28/2031
12/31/2020 23,721.60 7.000% 125 360 01/01/2021 Monthly Monthly 05/31/2031
12/31/2020 41,166.47 7.000% 122 360 01/01/2021 Monthly Monthly 02/28/2031
12/31/2020 54,834.61 7.000% 123 360 01/01/2021 Monthly Monthly 03/31/2031
12/31/2020 58,982.32 7.250% 125 360 01/01/2021 Monthly Monthly 05/31/2031
12/31/2020 44,934.81 7.125% 126 360 01/01/2021 Monthly Monthly 06/30/2031
12/31/2020 90,097.48 7.250% 125 360 01/01/2021 Monthly Monthly 05/31/2031
12/31/2020 6,099.79 - 28 360 01/01/2021 Monthly Monthly 04/30/2023
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Loans
1sts - NQ 165 (30bps) (POR11)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 18,869.03 - 111 360 01/01/2021 Monthly Monthly 03/31/2030
12/31/2020 16,492.61 - 93 360 01/01/2021 Monthly Monthly 09/30/2028
12/31/2020 114,974.49 6.750% 139 360 01/01/2021 Monthly Monthly 07/31/2032
12/31/2020 32,926.56 - 136 360 01/01/2021 Monthly Monthly 04/30/2032
12/31/2020 130,342.16 6.500% 140 360 01/01/2021 Monthly Monthly 08/31/2032
12/31/2020 102,447.27 6.500% 140 360 01/01/2021 Monthly Monthly 08/31/2032
12/31/2020 110,785.68 6.250% 141 360 01/01/2021 Monthly Monthly 09/30/2032
12/31/2020 41,364.53 6.375% 141 360 01/01/2021 Monthly Monthly 09/30/2032
12/31/2020 110,392.14 6.250% 142 360 01/01/2021 Monthly Monthly 10/31/2032
12/31/2020 123,998.63 3.750% 355 360 01/01/2021 Monthly Monthly 07/31/2050
12/31/2020 122,271.68 6.000% 146 360 01/01/2021 Monthly Monthly 02/28/2033
12/31/2020 79,899.72 5.250% 240 360 01/01/2021 Monthly Monthly 12/31/2040
12/31/2020 46,049.60 6.250% 105 360 01/01/2021 Monthly Monthly 09/30/2029
12/31/2020 106,950.19 6.250% 152 360 01/01/2021 Monthly Monthly 08/31/2033
12/31/2020 123,161.68 6.625% 152 360 01/01/2021 Monthly Monthly 08/31/2033
12/31/2020 101,288.00 6.500% 153 360 01/01/2021 Monthly Monthly 09/30/2033
12/31/2020 135,549.20 6.375% 154 360 01/01/2021 Monthly Monthly 10/31/2033
12/31/2020 103,864.62 6.250% 154 360 01/01/2021 Monthly Monthly 10/31/2033
12/31/2020 150,699.02 4.125% 324 360 01/01/2021 Monthly Monthly 12/31/2047
12/31/2020 121,580.32 3.875% 309 360 01/01/2021 Monthly Monthly 09/30/2046
12/31/2020 84,024.74 6.250% 155 360 01/01/2021 Monthly Monthly 11/30/2033
12/31/2020 87,631.88 6.375% 157 360 01/01/2021 Monthly Monthly 01/31/2034
12/31/2020 43,081.69 6.250% 156 360 01/01/2021 Monthly Monthly 12/31/2033
12/31/2020 15,214.55 5.875% 158 360 01/01/2021 Monthly Monthly 02/28/2034
12/31/2020 56,665.22 6.250% 158 360 01/01/2021 Monthly Monthly 02/28/2034
12/31/2020 92,857.90 5.875% 159 360 01/01/2021 Monthly Monthly 03/31/2034
12/31/2020 49,497.83 5.625% 160 360 01/01/2021 Monthly Monthly 04/30/2034
12/31/2020 84,521.99 5.875% 160 360 01/01/2021 Monthly Monthly 04/30/2034
12/31/2020 142,585.20 6.250% 160 360 01/01/2021 Monthly Monthly 04/30/2034
12/31/2020 133,449.77 4.750% 277 360 01/01/2021 Monthly Monthly 01/31/2044
12/31/2020 21,167.91 6.500% 161 360 01/01/2021 Monthly Monthly 05/31/2034
12/31/2020 86,729.10 6.875% 162 360 01/01/2021 Monthly Monthly 06/30/2034
12/31/2020 28,385.98 6.500% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 121,589.84 5.750% 166 360 01/01/2021 Monthly Monthly 10/31/2034
12/31/2020 95,949.32 5.875% 168 360 01/01/2021 Monthly Monthly 12/31/2034
12/31/2020 126,305.70 6.125% 169 360 01/01/2021 Monthly Monthly 01/31/2035
12/31/2020 17,365.30 6.000% 170 360 01/01/2021 Monthly Monthly 02/28/2035
12/31/2020 128,608.07 4.500% 315 360 01/01/2021 Monthly Monthly 03/31/2047
12/31/2020 99,061.27 5.875% 175 360 01/01/2021 Monthly Monthly 07/31/2035
12/31/2020 45,252.64 5.875% 176 360 01/01/2021 Monthly Monthly 08/31/2035
12/31/2020 98,838.10 6.125% 175 360 01/01/2021 Monthly Monthly 07/31/2035
12/31/2020 97,138.88 6.250% 177 360 01/01/2021 Monthly Monthly 09/30/2035
12/31/2020 62,418.71 5.875% 178 360 01/01/2021 Monthly Monthly 10/31/2035
12/31/2020 85,721.18 6.625% 180 360 01/01/2021 Monthly Monthly 12/31/2035
12/31/2020 19,349.70 6.250% 180 360 01/01/2021 Monthly Monthly 12/31/2035
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Loans
1sts - NQ 165 (30bps) (POR11)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 68,111.30 6.375% 182 360 01/01/2021 Monthly Monthly 02/29/2036
12/31/2020 92,611.81 6.375% 181 360 01/01/2021 Monthly Monthly 01/31/2036
12/31/2020 121,803.50 6.375% 181 360 01/01/2021 Monthly Monthly 01/31/2036
12/31/2020 99,595.84 6.375% 181 360 01/01/2021 Monthly Monthly 01/31/2036
12/31/2020 136,580.44 4.875% 276 360 01/01/2021 Monthly Monthly 12/31/2043
12/31/2020 110,438.14 6.625% 184 360 01/01/2021 Monthly Monthly 04/30/2036
12/31/2020 97,516.54 6.875% 185 360 01/01/2021 Monthly Monthly 05/31/2036
12/31/2020 67,627.78 6.625% 185 360 01/01/2021 Monthly Monthly 05/31/2036
12/31/2020 52,761.71 6.750% 185 360 01/01/2021 Monthly Monthly 05/31/2036
12/31/2020 85,243.50 6.875% 189 360 01/01/2021 Monthly Monthly 09/30/2036
12/31/2020 154,843.20 6.875% 189 360 01/01/2021 Monthly Monthly 09/30/2036
12/31/2020 194,844.56 4.250% 305 360 01/01/2021 Monthly Monthly 05/31/2046
12/31/2020 8,825.94 6.625% 192 360 01/01/2021 Monthly Monthly 12/31/2036
12/31/2020 55,753.07 6.125% 193 360 01/01/2021 Monthly Monthly 01/31/2037
12/31/2020 109,194.26 3.875% 307 360 01/01/2021 Monthly Monthly 07/31/2046
12/31/2020 30,846.40 6.750% 196 360 01/01/2021 Monthly Monthly 04/30/2037
12/31/2020 123,992.96 6.625% 196 360 01/01/2021 Monthly Monthly 04/30/2037
12/31/2020 66,994.30 6.750% 199 360 01/01/2021 Monthly Monthly 07/31/2037
12/31/2020 127,619.61 6.750% 198 360 01/01/2021 Monthly Monthly 06/30/2037
12/31/2020 83,302.49 5.875% 205 360 01/01/2021 Monthly Monthly 01/31/2038
12/31/2020 27,901.36 5.875% 206 360 01/01/2021 Monthly Monthly 02/28/2038
12/31/2020 247,196.32 7.125% 211 360 01/01/2021 Monthly Monthly 07/31/2038

6,911,522.77

Servicing Information

Servicing Rate (%) 0.300000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Loans
1sts - NQ 165 (30bps) (POR11)

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Acquisition Funds
Acq Fund Qual (ACQ01)

Acquisition Fund Information

*Loan Portfolios Drawn From This Fund All
   Loan Portfolio Sub-type All Types of Loans
Send Interest Earnings to Revenue Account
Undisbursed Principal
Send To Revenue Account
Available for Revenue Deficiency No
Available to Repay Subordinate Debt No
Available to Replenish Reserve No
Insufficiency Option Originate Balance of Fund
Non-Delivery Penalties
Percent of Loans -
Fixed Amount -
Exclude Fund from Arbitrage No
Percent to Apply for Parity 100.000%
Are Reorig Deposits Transferred No
Reorig Bal Insufficiency Allocation First Come, First Served Basis
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Acquisition Funds
Acq Fund Qual (ACQ01)

MM (SEC01)

Security Description

Type of Security Passbook
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount -
Maturity Date Jul  1, 2021
   Purchase Price 100.000000
Interest Rate -
Interest Rate Table TBL08 - Reinvest Rates
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis ACT/360
Yield for Treasury Rules -
Rollover Date -
*Are There Fund Withdrawals No



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 30

2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Short Term Investments

Int Begin Beginning Interest First Pmt Payment Day % to Apply Exclude
Account Date Balance Rate Date Freq Basis to Parity From Arb

Default 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Loan Float 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Redemption 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Revenue 12/31/2020 21,016,803.88 3.948537% 02/01/2021 Monthly ACT/ACT 100% No

Default Short Term Rates

Interest Rate Table TBL08 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Loan Float Account Rates

Interest Rate Table TBL08 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Redemption Account Rates

Interest Rate Table TBL08 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Short Term Investments

Revenue Account Rates

Interest Rate Table TBL08 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Reserve Funds
Debt Service Reserve (RES01)

Basic Information

Type of Fund Debt Service Reserve Fund
Required Withdrawals Option No Required Withdrawals
Required Balance Option % of Bond Balance
Required Percentage 5.000000%
Requirement Linked With N/A
*Bond Component All
First Drawdown Date Nov  1, 2050
   Drawdown on On Surplus Calculation
Balance Lag (months) -
Amount to Add to Percentage -
Maximum Balance -
Minimum Balance -
*Are There Minimum Balance Changes No
Interest Flow Send to Revenue Account
Principal Drawdown
Principal Drawdown Flow Send to Revenue Account
*Allocate Entire Drawdown as Indicated Yes
Maturing Principal
Maturing Principal Flow Send to Revenue Account
*Allocate Entire Drawdown as Indicated Yes
On Termination prior to maturity send funds to Send to Revenue Account
Underfunded Balance Option N/A
Replenishment Option N/A
Replenishment Tap Order Before Security
Amortizing Fund
Percent to Apply for Parity 100.000%
Accrue Interest for Parity No
Include in Sources and Uses Yes
Exclude from Arbitrage No
*Are Reserve Taps Limited No
*Sell Securities Before Maturity N/A
*Change Required Percentage No
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Reserve Funds
Debt Service Reserve (RES01)

FHLB Note (SEC01)

Security Description

Type of Security Tax Exempt Note
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount -
Maturity Date Nov  1, 2038
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate 4.125000%
Interest Rate Table N/A
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date -
*Are There Fund Withdrawals No
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Reserve Funds
Debt Service Reserve (RES01)

FHLMC Note (SEC02)

Security Description

Type of Security Tax Exempt Note
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 726,430.60
Maturity Date Nov  1, 2038
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate 3.500000%
Interest Rate Table N/A
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date -
*Are There Fund Withdrawals No



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 35

2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Reserve Funds
Debt Service Reserve (RES01)

GNMA MBS (SEC04)

Security Description

Type of Security MBS
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 462.14
Maturity Date Nov  1, 2038
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate 5.000000%
Interest Rate Table N/A
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date -
*Are There Fund Withdrawals No
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Reserve Funds
Debt Service Reserve (RES01)

GIC (SEC06)

Security Description

Type of Security G.I.C.
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 2,500,000.00
Maturity Date Nov  1, 2038
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate 5.300000%
Interest Rate Table N/A
Interest Frequency Semiannual
First Interest Payment Date May  1, 2021
Interest Day Basis ACT/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date -
*Are There Fund Withdrawals No
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Reserve Funds
Debt Service Reserve (RES01)

Money Market (SEC07)

Security Description

Type of Security Passbook
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 3,132,602.06
Maturity Date Nov  1, 2038
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate -
Interest Rate Table TBL08 - Reinvest Rates
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis ACT/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date -
*Are There Fund Withdrawals No
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Reserve Funds
Debt Service Reserve (RES01)

GNMA MBS (SEC10)

Security Description

Type of Security MBS
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 77,680.94
Maturity Date Nov  1, 2038
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate 4.000000%
Interest Rate Table N/A
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date -
*Are There Fund Withdrawals No
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Reserve Funds
Debt Service Reserve (RES01)

GNMA MBS (SEC11)

Security Description

Type of Security MBS
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 238,389.73
Maturity Date Nov  1, 2038
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate 3.000000%
Interest Rate Table N/A
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date -
*Are There Fund Withdrawals No
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Expenses
01AA-1 Swap Fixed (EXP01)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent 4.485000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON01 - 01AA-1 Tx VRDO NQ
Apply Balance Restrictions Yes
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON01 - 01AA-1 Tx VRDO NQ
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Balance Limits

Minimum Value Specification SCD04 - SF01AA-1 (Termin)
Maximum Value Specification SCD01 - SF01AA-1
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Expenses
01AA-1 Float: Trgr 1 (EXP02)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON01 - 01AA-1 Tx VRDO NQ
Apply Balance Restrictions Yes
Interest Rate Table TBL04 - SIFMA+0.15%: Triggrs
Table percentage (100.000000%)
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/ACT
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON01 - 01AA-1 Tx VRDO NQ
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Balance Limits

Minimum Value Specification SCD04 - SF01AA-1 (Termin)
Maximum Value Specification SCD01 - SF01AA-1
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Expenses
01AA-1 Float: Trgr 2 (EXP03)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON01 - 01AA-1 Tx VRDO NQ
Apply Balance Restrictions Yes
Interest Rate Table TBL06 - LIBOR: Triggers
Table percentage (68.000000%)
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/ACT
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON01 - 01AA-1 Tx VRDO NQ
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Balance Limits

Minimum Value Specification SCD04 - SF01AA-1 (Termin)
Maximum Value Specification SCD01 - SF01AA-1
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Expenses
01AA-2 Swap Fixed (EXP04)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent 4.600000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON02 - 01AA-2 NAMT VR (I)
Apply Balance Restrictions Yes
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON02 - 01AA-2 NAMT VR (I)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Balance Limits

Minimum Value Specification SCD02 - SF01AA-2 (A)
Maximum Value Specification SCD02 - SF01AA-2 (A)
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Expenses
01AA-2 Float: Trgr 1 (EXP05)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON02 - 01AA-2 NAMT VR (I)
Apply Balance Restrictions Yes
Interest Rate Table TBL05 - SIFMA+0.05%: Triggrs
Table percentage (100.000000%)
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/ACT
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON02 - 01AA-2 NAMT VR (I)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Balance Limits

Minimum Value Specification SCD02 - SF01AA-2 (A)
Maximum Value Specification SCD02 - SF01AA-2 (A)
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Expenses
01AA-2 Float: Trgr 2 (EXP06)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON02 - 01AA-2 NAMT VR (I)
Apply Balance Restrictions Yes
Interest Rate Table TBL06 - LIBOR: Triggers
Table percentage (68.000000%)
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/ACT
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON02 - 01AA-2 NAMT VR (I)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Balance Limits

Minimum Value Specification SCD02 - SF01AA-2 (A)
Maximum Value Specification SCD02 - SF01AA-2 (A)
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Expenses
Liquidity (Sumitomo) 01AA-2 (EXP10)

Type of Expense Other
*Expense Calculation Method % of Bond Bal + x Days Interest
   Expense Percent 0.375000%
   Expense Percent Type Annual Rate
*Bond Component Some
   Expense Interest Rate 10.000000%
   No. of Days of Interest 187
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Monthly
Expense Payment Lag (days) -
Expense Calculation Frequency Monthly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/ACT
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component All
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes Yes
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Expense Payment Changes

Expense Expense Expense Calc
Date Percent Freq Freq

08/01/2021 1% Monthly Monthly
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Expenses
Liquidity (Sumitomo) 01AA-2 (EXP10)

Bond Selection

Bond Pct for
Component Req

BON02: 01AA-2 NAMT VR (I) 100%
N/A 100%
N/A 100%
N/A 100%
N/A 100%
N/A 100%
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Expenses
Rmktg 01AA-1 (EXP11)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.050000%
   Expense Percent Type Annual Rate
*Bond Component Some
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Quarterly
Expense Payment Lag (days) -
Expense Calculation Frequency Quarterly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/ACT
Expense Calculation Basis Arrears
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds & Loans are Retired
   Bond Component All
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Selection

Bond Pct for
Component Req

BON01: 01AA-1 Tx VRDO NQ 100%
BON33: 01AA-1 Tx UH VRDO NQ 100%
N/A 100%
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Expenses
Basis Risk NAMT (EXP13)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.050000%
   Expense Percent Type Annual Rate
*Bond Component Some
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds & Loans are Retired
   Bond Component All
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Selection

Bond Pct for
Component Req

BON02: 01AA-2 NAMT VR (I) 100%
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Expenses
Trustee Fee (EXP14)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.035000%
   Expense Percent Type Annual Rate
*Bond Component All
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Annual
Expense Payment Lag (days) -
Expense Calculation Frequency Annual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Advance
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds & Loans are Retired
   Bond Component All
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Expenses
Liquidity 01AA-1 (EXP30)

Type of Expense Other
*Expense Calculation Method % of Bond Bal + x Days Interest
   Expense Percent 0.320000%
   Expense Percent Type Annual Rate
*Bond Component Some
   Expense Interest Rate 12.000000%
   No. of Days of Interest 187
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Monthly
Expense Payment Lag (days) -
Expense Calculation Frequency Monthly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/ACT
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component All
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes Yes
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Expense Payment Changes

Expense Expense Expense Calc
Date Percent Freq Freq

11/01/2021 1% Monthly Monthly
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Expenses
Liquidity 01AA-1 (EXP30)

Bond Selection

Bond Pct for
Component Req

BON01: 01AA-1 Tx VRDO NQ 100%
BON33: 01AA-1 Tx UH VRDO NQ 100%
N/A 100%
N/A 100%
N/A 100%
N/A 100%
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Expenses
Rmktg 01AA-2 (EXP31)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.080000%
   Expense Percent Type Annual Rate
*Bond Component Some
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Quarterly
Expense Payment Lag (days) -
Expense Calculation Frequency Quarterly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/ACT
Expense Calculation Basis Arrears
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds & Loans are Retired
   Bond Component All
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Selection

Bond Pct for
Component Req

BON02: 01AA-2 NAMT VR (I) 100%
N/A 100%
N/A 100%
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Expenses
Basis Risk Taxable (EXP32)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.400000%
   Expense Percent Type Annual Rate
*Bond Component Some
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds & Loans are Retired
   Bond Component All
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Selection

Bond Pct for
Component Req

N/A 100%
BON01: 01AA-1 Tx VRDO NQ 100%
BON33: 01AA-1 Tx UH VRDO NQ 100%
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Cashflow
Bonds / Redemptions

Deposit Accrued Interest to Revenue Account
First Bond Year Ending Date May  1, 2021

Bond Prin Component Selection

Bond Maturing Principal Redemption Tap LOC
Component Option Account Before Rev

01AA-1 Tx VRDO NQ Revenue Account Mandatory No
01AA-2 NAMT VR (I) Revenue Account Mandatory No
xxx Sub Bond Revenue Account Mandatory No
01AA-1 Tx UH VRDO NQ Revenue Account Mandatory No

Mandatory Transfers

Force Mandatory redemptions before Surplus No
% of Prepayment 100.000%
% of Principal -
% of Interest -
% of Reimbursement -
% of Remaining Surplus to Transfer -

Additional Changes

*Are There Additional Mandatory Transfer Changes Yes

Additional Changes

Change Loan Target
Date Port % Prin % Int % Prepay Account

05/01/2017 POR01: 1sts - 124 (0 bps) - - 100% Mandatory Redemption Account
05/01/2017 POR05: 1sts - 124 (30bps) - - 100% Mandatory Redemption Account
05/01/2017 All - - 100% Mandatory Redemption Account
05/01/2017 POR11: 1sts - NQ 165 (30bps) 100% 100% 100% ACCT01: Redemption - Non Q
05/01/2017 All 100% 100% 100% ACCT01: Redemption - Non Q
05/01/2017 All 100% 100% 100% ACCT01: Redemption - Non Q
05/01/2017 All 100% 100% 100% ACCT01: Redemption - Non Q
05/01/2017 All 100% 100% 100% ACCT01: Redemption - Non Q
05/01/2017 All 100% 100% 100% ACCT01: Redemption - Non Q
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Cashflow
Bonds / Redemptions

Additional Changes

Change Loan Target
Date Port % Prin % Int % Prepay Account

05/01/2017 All - - 100% Mandatory Redemption Account
05/01/2017 All - - 100% Mandatory Redemption Account
05/01/2017 All - - 100% Mandatory Redemption Account
05/01/2017 All 100% 100% 100% ACCT01: Redemption - Non Q

Additional Changes (cont)

Change Loan Change Bond
Date Port on Comp

05/01/2017 POR01: 1sts - 124 (0 bps) Same for Life N/A
05/01/2017 POR05: 1sts - 124 (30bps) Same for Life N/A
05/01/2017 All Same for Life N/A
05/01/2017 POR11: 1sts - NQ 165 (30bps) Same for Life N/A
05/01/2017 All Same for Life N/A
05/01/2017 All Same for Life N/A
05/01/2017 All Same for Life N/A
05/01/2017 All Same for Life N/A
05/01/2017 All Same for Life N/A
05/01/2017 All Same for Life N/A
05/01/2017 All Same for Life N/A
05/01/2017 All Same for Life N/A
05/01/2017 All Same for Life N/A
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Cashflow
Bonds / Redemptions

Additional Changes (cont)

Change Loan Target
Date Port Account

05/01/2017 POR01: 1sts - 124 (0 bps) Mandatory Redemption Account
05/01/2017 POR05: 1sts - 124 (30bps) Mandatory Redemption Account
05/01/2017 All Mandatory Redemption Account
05/01/2017 POR11: 1sts - NQ 165 (30bps) ACCT01: Redemption - Non Q
05/01/2017 All ACCT01: Redemption - Non Q
05/01/2017 All ACCT01: Redemption - Non Q
05/01/2017 All ACCT01: Redemption - Non Q
05/01/2017 All ACCT01: Redemption - Non Q
05/01/2017 All ACCT01: Redemption - Non Q
05/01/2017 All Mandatory Redemption Account
05/01/2017 All Mandatory Redemption Account
05/01/2017 All Mandatory Redemption Account
05/01/2017 All ACCT01: Redemption - Non Q
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Cashflow
Bonds / Redemptions

Redemption Acct Info

Surplus Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Mandatory Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Surplus/Mandatory Combined
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Cashflow
Surplus/Deficiency

Coverage

Debt Service Coverage Requirement Pro Rata Share of D/S (P & I)
   Coverage Factor 100.000%
  *Bond Selection All
   Use Default Bond Freq. Set Aside Yes
   Setaside 100% of payments due in Surplus Period? Yes
Expense Coverage Requirement Pro Rata Share of Expenses
Minimum Coverage Amount 1,000,000.00

Distribution

First Surplus Calculation Date May  1, 2020
Surplus Calculation Frequency Semiannual
Surplus Distribution
% to Surplus Redemption Account 100.000%
% to Line of Credit Red Acct -
% to Reorigination Account -
% to Retain in Revenue Account -
% to Distribute to Issuer -
% to External Distribution/MRA -
% to Reserve Fund -
% to Residual Bondholder -
% to Other Redemption Account -
Parity distribution optimization Advanced
   Min Bond Redeemable 5,000.00
Replenish Reserves Only on Surplus Calc. Dates No
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Cashflow
Surplus/Deficiency

Surplus Distribution Changes

Surplus Distribution Changes on Target Date
   Target Date May  1, 2038
    Min Coverage Amount 1,000,000.00
Post Target Criteria
% to Surplus Redemption Account 100.000%
% to Line of Credit Redemption Acct -
% to Reorigination Account -
% to Retain in Revenue Account -
% to Distribute to Issuer -
% to External Distribution/MRA -
% to Reserve Fund -
% to Residual Bondholder -
% to Other Redemption Account -
*  Are There Add'l Surplus Distribution Changes Yes

Add'l Distribution Changes

Change Calc % to Res Bond
Date Freq Ext Dis/MRA Fund Comp

05/01/2038 Semiannual 100% N/A N/A
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Cashflow
Surplus/Deficiency

Add'l Distribution Changes

Other Account

N/A
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Cashflow
Surplus/Deficiency

Add'l Post Target Parity Changes

Change Add Amt Res Bond
Date To Parity Fund Comp Other Account

05/01/2038 Yes N/A N/A N/A

Surplus Reorigination Fund Changes

Change Reorig Alloc to
Date Fund Fund

11/01/2011 ACQ01: Acq Fund Qual 100%

Deficiency Processing

Tap to Maintain Minimum Coverage Amount
Tap Loan Float Account Yes
Reorigination Account Tap Limit Unlimited
Tap Reorigination Account after Reserve Funds No
Deficiency Taps Processing
Pay Expense Deficiency Before All Redemptions (also pay D/S )

Redemption Account Taps

All Redemption Account Taps Are Unlimited
Tap Specified Reserve Fund After Surplus Redem. Acct
And Before Other Redemption Accts N/A
Tap Undisbursed Redemption Account Before Mandatory Accounts
Mandatory Redemption Accounts Tappable
  Allow Mandatory Red Acct Taps From May  1, 2020
  Allow Mandatory Red Acct Taps Until May  1, 2041
Mandatory / Additional Redemption Account Tap Order
Mandatory Account 1
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Cashflow
Surplus/Deficiency

Redemption Account Taps

Account

ACCT01 Redemption - Non Q

Reserve Taps and Replenishments

Reserve Tap Limited to Percentage of (Sr & Mezz) Bonds
   Percent of Bond Balance 5.000%

Reserve Taps and Replenishments

Replenishment
Fund Option

RES01 Debt Service Reserve N/A

Other Debts

Are Lines of Credit Available No
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Rate Table
SIFMA: VRDO (TBL02)

Change New
Date Rate

05/01/2011 0.1400%
05/01/2012 1.5209%
05/01/2013 2.9011%
05/01/2014 4.2813%
05/01/2015 5.6615%
05/01/2016 7.8750%
05/01/2021 7.4250%
05/01/2022 6.9750%
05/01/2023 6.5250%
05/01/2024 6.0750%
05/01/2025 5.6250%
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Rate Table
LIBOR: VRDO (TBL03)

Change New
Date Rate

05/01/2011 0.21%
05/01/2012 2.27%
05/01/2013 4.33%
05/01/2014 6.39%
05/01/2015 8.45%
05/01/2016 10.50%
05/01/2021 9.90%
05/01/2022 9.30%
05/01/2023 8.70%
05/01/2024 8.10%
05/01/2025 7.50%
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Rate Table
SIFMA+0.15%: Triggrs (TBL04)

Change New
Date Rate

05/01/2011 0.2900%
05/01/2012 1.6709%
05/01/2013 -
05/01/2014 -
05/01/2015 -
05/01/2016 -
05/01/2021 -
05/01/2022 -
05/01/2023 -
05/01/2024 -
05/01/2025 -
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Rate Table
SIFMA+0.05%: Triggrs (TBL05)

Change New
Date Rate

05/01/2011 0.1900%
05/01/2012 1.5709%
05/01/2013 -
05/01/2014 -
05/01/2015 -
05/01/2016 -
05/01/2021 -
05/01/2022 -
05/01/2023 -
05/01/2024 -
05/01/2025 -
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Rate Table
LIBOR: Triggers (TBL06)

Change New
Date Rate

05/01/2011 -
05/01/2012 -
05/01/2013 4.33%
05/01/2014 6.39%
05/01/2015 8.45%
05/01/2016 10.50%
05/01/2021 9.90%
05/01/2022 9.30%
05/01/2023 8.70%
05/01/2024 8.10%
05/01/2025 7.50%
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Rate Table
LIBOR+0.05% Swaps (TBL07)

Change New
Date Rate

05/01/2011 0.26%
05/01/2012 2.32%
05/01/2013 4.38%
05/01/2014 6.44%
05/01/2015 8.50%
05/01/2016 10.55%
05/01/2021 9.95%
05/01/2022 9.35%
05/01/2023 8.75%
05/01/2024 8.15%
05/01/2025 7.55%
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Rate Table
Reinvest Rates (TBL08)

Change New
Date Rate

05/01/2011 0.15%
05/01/2012 1.59%
05/01/2013 3.03%
05/01/2014 4.47%
05/01/2015 5.92%
05/01/2016 7.35%
05/01/2021 6.93%
05/01/2022 6.51%
05/01/2023 6.09%
05/01/2024 5.67%
05/01/2025 5.25%
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Miscellaneous

First Parity Display Date -
TIC/NIC Calculation Parameters
Bid Price 100.0000000%
Underwriter's Discount -
Calculate Bond to Loan Ratio No
Bond Rounding Option Round to nearest cent
 Apply to Regular Interest By Lot
 Apply to Initial Accrued Interest No rounding
 Apply to Initial Purchase Cost No rounding
Include Redemption and Loan Float Accrued Interest in Parity No
Include Arrears Interest In Parity Calc No
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Reporting Options

Issuer Title
Add to Default Title
Single Family Mortgage Bonds

Series Title
Add to Default Title

Additional Reporting Date -
Report Alignment Date May  1, 2021

Loan Report
Portfolio Group

POR01 1sts - 124 (0 bps) 1
POR05 1sts - 124 (30bps) 1
POR11 1sts - NQ 165 (30bps) 1

Display
Bond Order

BON01 01AA-1 Tx VRDO NQ 1
BON02 01AA-2 NAMT VR (I) 1
BON10 xxx Sub Bond 1
BON33 01AA-1 Tx UH VRDO NQ 1

Loan Display
Portfolio Order

POR01 1sts - 124 (0 bps) 2
POR05 1sts - 124 (30bps) 3
POR11 1sts - NQ 165 (30bps) 16

Display
Expense Order

EXP01 01AA-1 Swap Fixed 1
EXP02 01AA-1 Float: Trgr 1 1
EXP03 01AA-1 Float: Trgr 2 1
EXP04 01AA-2 Swap Fixed 1
EXP05 01AA-2 Float: Trgr 1 1
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Reporting Options

Display
Expense Order

EXP06 01AA-2 Float: Trgr 2 1
EXP10 Liquidity (Sumitomo) 01AA-2 1
EXP11 Rmktg 01AA-1 1
EXP13 Basis Risk NAMT 1
EXP14 Trustee Fee 1
EXP30 Liquidity 01AA-1 1
EXP31 Rmktg 01AA-2 1
EXP32 Basis Risk Taxable 1

Reserve Display
Fund Order

RES01 Debt Service Reserve 1
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Other Revenues
2001AA NQ Rev Fund (REV01)

Other Revenue Information

Deposit Receipts to ACCT01 - Redemption - Non Q
Treasury Yield Handling Non-Yield Related

Other Revenue Information

Receipt Reserve Acquisition
Date Deposit To Fund Fund

Dec 31, 2020 ACCT01: Redemption - Non Q N/A N/A
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Other Revenues
2001AA NQ Recycl (REV02)

Other Revenue Information

Deposit Receipts to ACCT01 - Redemption - Non Q
Treasury Yield Handling Non-Yield Related

Other Revenue Information

Receipt Reserve Acquisition
Date Deposit To Fund Fund

Dec 31, 2020 ACCT01: Redemption - Non Q N/A N/A
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Other Revenues
Accrued Interest (REV12)

Other Revenue Information

Deposit Receipts to Revenue Account
Treasury Yield Handling Non-Yield Related

Other Revenue Information

Receipt Reserve Acquisition
Date Amount Deposit To Fund Fund

Apr  1, 2021 178,504.91 Revenue Account N/A N/A
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2001AA SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2001 Series AA

Other Revenues
2001AA Rev Fund (REV13)

Other Revenue Information

Deposit Receipts to Revenue Account
Treasury Yield Handling Non-Yield Related

Other Revenue Information

Receipt Reserve Acquisition
Date Deposit To Fund Fund

Dec 31, 2020 Revenue Account N/A N/A
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Bonds
02A-3 NAMT VR (I) (BON03)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Variable Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Reoffering Issuance
Date Amount Price Denom

05/01/2021 730,000 100 5,000
11/01/2021 570,000 100 5,000

1,300,000

Interest Rate Table Description

Interest Rate Table TBL01 - SIFMA: VRDO
Table Percentage 100.000%
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
*Additional Changes No
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Bonds
xxx Sub Bond (BON07)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Reoffering Issuance
Date Amount Price Denom

05/01/2032 0.01 100 5,000

0.01
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Redemption Schedules
SF02A-3 (A) (SCD01)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

11/01/2020 1,300,000
05/01/2021 570,000
11/01/2021 -
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Redemption Schemes
Redemption (RED01)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem Redem
Target Grp Method Pct Date Freq Schedule Date Freq

BON03: 02A-3 NAMT VR (I) 1 PG - 05/01/2021 Semiannual SCD01: SF02A-3 (A) 05/01/2021 Continuous
BON07: xxx Sub Bond 6 PG - 05/01/2021 Semiannual N/A 05/01/2021 Continuous
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Surplus Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED01 - Redemption Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A

Call Options

Bond Call Redeemed
Component Method Interest

02A-3 NAMT VR (I) Strip Paid Same Day
xxx Sub Bond Strip Paid Same Day
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Mandatory Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED01 - Redemption Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A

Call Options

Bond Call Redeemed
Component Method Interest

02A-3 NAMT VR (I) Strip Paid Same Day
xxx Sub Bond Strip Paid Same Day
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Loans
1sts - 127 (30bps) (POR01)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points No
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 8,082.19 7.400% 19 360 01/01/2021 Monthly Monthly 07/31/2022
12/31/2020 5,655.24 7.400% 20 360 01/01/2021 Monthly Monthly 08/31/2022
12/31/2020 5,060.81 7.400% 21 360 01/01/2021 Monthly Monthly 09/30/2022
12/31/2020 4,951.80 7.400% 19 360 01/01/2021 Monthly Monthly 07/31/2022
12/31/2020 3,324.45 7.400% 22 360 01/01/2021 Monthly Monthly 10/31/2022
12/31/2020 7,678.10 7.400% 25 360 01/01/2021 Monthly Monthly 01/31/2023
12/31/2020 8,244.40 7.400% 24 360 01/01/2021 Monthly Monthly 12/31/2022
12/31/2020 6,368.21 7.400% 25 360 01/01/2021 Monthly Monthly 01/31/2023
12/31/2020 7,265.27 7.400% 26 360 01/01/2021 Monthly Monthly 02/28/2023
12/31/2020 55,486.96 6.750% 133 360 01/01/2021 Monthly Monthly 01/31/2032
12/31/2020 48,254.79 6.750% 133 360 01/01/2021 Monthly Monthly 01/31/2032
12/31/2020 49,296.92 6.750% 133 360 01/01/2021 Monthly Monthly 01/31/2032
12/31/2020 28,842.65 6.250% 133 360 01/01/2021 Monthly Monthly 01/31/2032
12/31/2020 65,376.55 6.750% 133 360 01/01/2021 Monthly Monthly 01/31/2032
12/31/2020 18,796.76 6.875% 134 360 01/01/2021 Monthly Monthly 02/29/2032
12/31/2020 87,845.16 6.750% 135 360 01/01/2021 Monthly Monthly 03/31/2032
12/31/2020 40,287.12 6.750% 134 360 01/01/2021 Monthly Monthly 02/29/2032
12/31/2020 58,377.55 6.750% 134 360 01/01/2021 Monthly Monthly 02/29/2032
12/31/2020 26,962.46 6.750% 134 360 01/01/2021 Monthly Monthly 02/29/2032
12/31/2020 48,983.46 6.750% 134 360 01/01/2021 Monthly Monthly 02/29/2032
12/31/2020 24,868.41 6.750% 135 360 01/01/2021 Monthly Monthly 03/31/2032
12/31/2020 98,077.74 6.750% 135 360 01/01/2021 Monthly Monthly 03/31/2032
12/31/2020 15,264.61 6.750% 135 360 01/01/2021 Monthly Monthly 03/31/2032
12/31/2020 32,432.41 6.875% 137 360 01/01/2021 Monthly Monthly 05/31/2032
12/31/2020 59,428.45 6.875% 135 360 01/01/2021 Monthly Monthly 03/31/2032
12/31/2020 70,197.61 6.875% 136 360 01/01/2021 Monthly Monthly 04/30/2032
12/31/2020 37,189.27 6.875% 136 360 01/01/2021 Monthly Monthly 04/30/2032
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Loans
1sts - 127 (30bps) (POR01)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 92,155.25 6.875% 136 360 01/01/2021 Monthly Monthly 04/30/2032
12/31/2020 46,512.44 6.750% 138 360 01/01/2021 Monthly Monthly 06/30/2032
12/31/2020 22,411.94 6.750% 136 360 01/01/2021 Monthly Monthly 04/30/2032
12/31/2020 39,851.56 6.750% 137 360 01/01/2021 Monthly Monthly 05/31/2032
12/31/2020 38,731.27 6.750% 137 360 01/01/2021 Monthly Monthly 05/31/2032
12/31/2020 36,751.05 6.750% 137 360 01/01/2021 Monthly Monthly 05/31/2032
12/31/2020 79,099.57 4.875% 276 360 01/01/2021 Monthly Monthly 12/31/2043
12/31/2020 33,615.77 6.625% 137 360 01/01/2021 Monthly Monthly 05/31/2032
12/31/2020 76,369.54 5.625% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 85,071.39 5.125% 152 360 01/01/2021 Monthly Monthly 08/31/2033
12/31/2020 84,658.09 4.750% 150 360 01/01/2021 Monthly Monthly 06/30/2033
12/31/2020 96,533.05 5.000% 151 360 01/01/2021 Monthly Monthly 07/31/2033
12/31/2020 53,805.09 5.000% 151 360 01/01/2021 Monthly Monthly 07/31/2033
12/31/2020 55,303.56 5.000% 151 360 01/01/2021 Monthly Monthly 07/31/2033
12/31/2020 96,824.41 5.000% 151 360 01/01/2021 Monthly Monthly 07/31/2033
12/31/2020 44,471.93 5.000% 151 360 01/01/2021 Monthly Monthly 07/31/2033
12/31/2020 31,690.52 3.000% 151 360 01/01/2021 Monthly Monthly 07/31/2033
12/31/2020 59,109.12 5.125% 151 360 01/01/2021 Monthly Monthly 07/31/2033
12/31/2020 41,283.26 4.875% 152 360 01/01/2021 Monthly Monthly 08/31/2033
12/31/2020 65,827.14 3.000% 282 360 01/01/2021 Monthly Monthly 06/30/2044
12/31/2020 56,887.69 5.125% 152 360 01/01/2021 Monthly Monthly 08/31/2033
12/31/2020 132,562.52 5.250% 152 360 01/01/2021 Monthly Monthly 08/31/2033
12/31/2020 74,429.56 5.250% 152 360 01/01/2021 Monthly Monthly 08/31/2033
12/31/2020 47,614.26 5.750% 151 360 01/01/2021 Monthly Monthly 07/31/2033
12/31/2020 71,387.97 3.000% 151 360 01/01/2021 Monthly Monthly 07/31/2033
12/31/2020 78,456.26 6.250% 152 360 01/01/2021 Monthly Monthly 08/31/2033
12/31/2020 19,508.94 3.000% 153 360 01/01/2021 Monthly Monthly 09/30/2033
12/31/2020 76,434.32 3.875% 307 360 01/01/2021 Monthly Monthly 07/31/2046
12/31/2020 47,602.88 6.000% 153 360 01/01/2021 Monthly Monthly 09/30/2033
12/31/2020 66,148.47 6.125% 153 360 01/01/2021 Monthly Monthly 09/30/2033
12/31/2020 17,601.44 - 87 360 01/01/2021 Monthly Monthly 03/31/2028
12/31/2020 79,204.93 5.000% 160 360 01/01/2021 Monthly Monthly 04/30/2034
12/31/2020 71,176.52 5.250% 159 360 01/01/2021 Monthly Monthly 03/31/2034
12/31/2020 119,313.68 4.250% 289 360 01/01/2021 Monthly Monthly 01/31/2045
12/31/2020 61,400.44 5.000% 160 360 01/01/2021 Monthly Monthly 04/30/2034
12/31/2020 75,888.53 5.125% 161 360 01/01/2021 Monthly Monthly 05/31/2034
12/31/2020 82,159.76 5.125% 160 360 01/01/2021 Monthly Monthly 04/30/2034
12/31/2020 58,445.18 5.000% 160 360 01/01/2021 Monthly Monthly 04/30/2034
12/31/2020 65,805.07 5.250% 160 360 01/01/2021 Monthly Monthly 04/30/2034
12/31/2020 73,111.70 5.500% 161 360 01/01/2021 Monthly Monthly 05/31/2034
12/31/2020 95,026.69 4.750% 276 360 01/01/2021 Monthly Monthly 12/31/2043
12/31/2020 151,423.95 5.625% 161 360 01/01/2021 Monthly Monthly 05/31/2034
12/31/2020 81,832.65 3.000% 161 360 01/01/2021 Monthly Monthly 05/31/2034
12/31/2020 34,907.39 3.000% 160 360 01/01/2021 Monthly Monthly 04/30/2034
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Loans
1sts - 127 (30bps) (POR01)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 48,394.41 5.250% 169 360 01/01/2021 Monthly Monthly 01/31/2035
12/31/2020 42,025.80 5.250% 168 360 01/01/2021 Monthly Monthly 12/31/2034
12/31/2020 115,534.12 5.250% 168 360 01/01/2021 Monthly Monthly 12/31/2034
12/31/2020 73,645.07 5.250% 169 360 01/01/2021 Monthly Monthly 01/31/2035

4,120,605.50

Servicing Information

Servicing Rate (%) 0.300000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 87

2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Loans
1sts - 127 (0bps) (POR02)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points No
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 6,079.89 7.4% 24 360 01/01/2021 Monthly Monthly 193854 12/31/2022

6,079.89

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Acquisition Funds
Acq Fund (ACQ01)

Acquisition Fund Information

*Loan Portfolios Drawn From This Fund All
   Loan Portfolio Sub-type All Types of Loans
Send Interest Earnings to Revenue Account
Undisbursed Principal
Send To Revenue Account
Available for Revenue Deficiency No
Available to Repay Subordinate Debt No
Available to Replenish Reserve No
Insufficiency Option Originate Balance of Fund
Non-Delivery Penalties
Percent of Loans -
Fixed Amount -
Exclude Fund from Arbitrage No
Percent to Apply for Parity 100.000%
Are Reorig Deposits Transferred No
Reorig Bal Insufficiency Allocation First Come, First Served Basis
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Acquisition Funds
Acq Fund (ACQ01)

MM (SEC01)

Security Description

Type of Security Passbook
Interest Accrual Date Dec 31, 2019
Purchase Date Dec 31, 2019
Par Amount -
Maturity Date Jul  1, 2020
   Purchase Price 100.000000
Interest Rate -
Interest Rate Table TBL07 - Reinvest Rates
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2020
Interest Day Basis ACT/360
Yield for Treasury Rules -
Rollover Date -
*Are There Fund Withdrawals No
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Short Term Investments

Int Begin Beginning Interest First Pmt Payment Day % to Apply Exclude
Account Date Balance Rate Date Freq Basis to Parity From Arb

Default 12/31/2020 - 4.57909% 05/01/2021 Semiannual ACT/ACT 100% No
Loan Float 12/31/2020 - 4.57909% 05/01/2021 Semiannual ACT/ACT 100% No
Redemption 12/31/2020 - 4.57909% 05/01/2021 Semiannual ACT/ACT 100% No
Revenue 12/31/2020 746,923.49 4.57909% 05/01/2021 Semiannual ACT/ACT 100% No
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Reserve Funds
Debt Service Reserve (RES01)

Basic Information

Type of Fund Debt Service Reserve Fund
Required Withdrawals Option No Required Withdrawals
Required Balance Option % of Bond Balance
Required Percentage 5.000000%
Requirement Linked With N/A
*Bond Component All
First Drawdown Date Nov  1, 2050
   Drawdown on On Surplus Calculation
Balance Lag (months) -
Amount to Add to Percentage -
Maximum Balance -
Minimum Balance -
*Are There Minimum Balance Changes No
Interest Flow Send to Revenue Account
Principal Drawdown
Principal Drawdown Flow Send to Revenue Account
*Allocate Entire Drawdown as Indicated Yes
Maturing Principal
Maturing Principal Flow Send to Revenue Account
*Allocate Entire Drawdown as Indicated Yes
On Termination prior to maturity send funds to Send to Revenue Account
Underfunded Balance Option N/A
Replenishment Option N/A
Replenishment Tap Order Before Security
Amortizing Fund
Percent to Apply for Parity 100.000%
Accrue Interest for Parity No
Include in Sources and Uses Yes
Exclude from Arbitrage No
*Are Reserve Taps Limited No
*Sell Securities Before Maturity N/A
*Change Required Percentage No
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Reserve Funds
Debt Service Reserve (RES01)

GIC (SEC06)

Security Description

Type of Security G.I.C.
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 4,225,500.00
Maturity Date Nov  1, 2050
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate 5.600000%
Interest Rate Table N/A
Interest Frequency Semiannual
First Interest Payment Date May  1, 2021
Interest Day Basis ACT/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date Jan  1, 2021
Interest Rate -
Interest Rate Table TBL07 - Reinvest Rates
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Semiannual
First Interest Payment Date May  1, 2021
Interest Day Basis 30/360
*Are There Additional Rollovers No
*Are There Fund Withdrawals No
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Expenses
02A-3 Swap Fixed (EXP01)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent 4.749000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON03 - 02A-3 NAMT VR (I)
Apply Balance Restrictions Yes
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON03 - 02A-3 NAMT VR (I)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Balance Limits

Minimum Value Specification SCD01 - SF02A-3 (A)
Maximum Value Specification SCD01 - SF02A-3 (A)



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors (8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 94

2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Expenses
02A-3 Float: Trgr 1 (EXP02)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON03 - 02A-3 NAMT VR (I)
Apply Balance Restrictions Yes
Interest Rate Table TBL04 - SIFMA+0.05%: Triggrs
Table percentage (100.000000%)
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/ACT
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON03 - 02A-3 NAMT VR (I)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Balance Limits

Minimum Value Specification SCD01 - SF02A-3 (A)
Maximum Value Specification SCD01 - SF02A-3 (A)
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Expenses
02A-3 Float: Trgr 2 (EXP03)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON03 - 02A-3 NAMT VR (I)
Apply Balance Restrictions Yes
Interest Rate Table TBL05 - LIBOR: Triggers
Table percentage (68.000000%)
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/ACT
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON03 - 02A-3 NAMT VR (I)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Balance Limits

Minimum Value Specification SCD01 - SF02A-3 (A)
Maximum Value Specification SCD01 - SF02A-3 (A)
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Expenses
Liqdty 02A (FHLB) (EXP04)

Type of Expense Other
*Expense Calculation Method % of Bond Bal + x Days Interest
   Expense Percent 0.300000%
   Expense Percent Type Annual Rate
*Bond Component Some
   Expense Interest Rate 10.000000%
   No. of Days of Interest 187
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Quarterly
Expense Payment Lag (days) -
Expense Calculation Frequency Quarterly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component All
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes Yes
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Expense Payment Changes

Expense Expense Expense Calc
Date Percent Freq Freq

05/01/2022 1% Quarterly Quarterly
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Expenses
Liqdty 02A (FHLB) (EXP04)

Bond Selection

Bond Pct for
Component Req

BON03: 02A-3 NAMT VR (I) 100%
N/A 100%
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Expenses
Rmktg 02A-3 (GK Baum) (EXP06)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.080000%
   Expense Percent Type Annual Rate
*Bond Component Some
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Quarterly
Expense Payment Lag (days) -
Expense Calculation Frequency Quarterly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/ACT
Expense Calculation Basis Arrears
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds & Loans are Retired
   Bond Component All
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Selection

Bond Pct for
Component Req

BON03: 02A-3 NAMT VR (I) 100%
N/A 100%
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Expenses
Basis Risk NAMT (EXP10)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.050000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON03 - 02A-3 NAMT VR (I)
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON03 - 02A-3 NAMT VR (I)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Expenses
Trustee Fee (EXP11)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.035000%
   Expense Percent Type Annual Rate
*Bond Component All
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Annual
Expense Payment Lag (days) -
Expense Calculation Frequency Annual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Advance
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds & Loans are Retired
   Bond Component All
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Expenses
Rebate (EXP12)

Type of Expense Administrative
*Expense Calculation Method Non-calculated
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Annual
Expense Payment Lag (days) -
Expense Calculation Frequency Annual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Advance
Treasury Yield Handling Non-Yield Related
Terminate Expense After First Expense Date
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Cashflow
Bonds / Redemptions

Deposit Accrued Interest to Revenue Account
First Bond Year Ending Date May  1, 2021

Bond Prin Component Selection

Bond Maturing Principal Redemption Tap LOC
Component Option Account Before Rev

02A-3 NAMT VR (I) Revenue Account Mandatory No
xxx Sub Bond Revenue Account Mandatory No

Mandatory Transfers

Force Mandatory redemptions before Surplus Yes
% of Prepayment 100.000%
% of Principal -
% of Interest -
% of Reimbursement -
% of Remaining Surplus to Transfer -

Redemption Acct Info

Surplus Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Mandatory Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Surplus/Mandatory Combined
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Cashflow
Surplus/Deficiency

Coverage

Debt Service Coverage Requirement Pro Rata Share of D/S (P & I)
   Coverage Factor 100.000%
  *Bond Selection All
   Use Default Bond Freq. Set Aside Yes
   Setaside 100% of payments due in Surplus Period? Yes
Expense Coverage Requirement Pro Rata Share of Expenses
Minimum Coverage Amount 500,000.00

Distribution

First Surplus Calculation Date May  1, 2020
Surplus Calculation Frequency Semiannual
Surplus Distribution
% to Surplus Redemption Account 100.000%
% to Line of Credit Red Acct -
% to Reorigination Account -
% to Retain in Revenue Account -
% to Distribute to Issuer -
% to External Distribution/MRA -
% to Reserve Fund -
% to Residual Bondholder -
% to Other Redemption Account -
Parity distribution optimization Advanced
   Min Bond Redeemable 5,000.00
Replenish Reserves Only on Surplus Calc. Dates No
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Cashflow
Surplus/Deficiency

Surplus Distribution Changes

Surplus Distribution Changes on Target Date
   Target Date May  1, 2038
    Min Coverage Amount 500,000.00
Post Target Criteria
% to Surplus Redemption Account 100.000%
% to Line of Credit Redemption Acct -
% to Reorigination Account -
% to Retain in Revenue Account -
% to Distribute to Issuer -
% to External Distribution/MRA -
% to Reserve Fund -
% to Residual Bondholder -
% to Other Redemption Account -
*  Are There Add'l Surplus Distribution Changes Yes

Add'l Distribution Changes

Change Calc % to Res Bond
Date Freq Ext Dis/MRA Fund Comp Other Account

05/01/2038 Semiannual 100% N/A N/A N/A

Add'l Post Target Parity Changes

Change Add Amt Res Bond
Date To Parity Fund Comp Other Account

05/01/2038 Yes N/A N/A N/A

Deficiency Processing

Tap to Maintain Minimum Coverage Amount
Tap Loan Float Account Yes
Reorigination Account Tap Limit Unlimited
Tap Reorigination Account after Reserve Funds No
Deficiency Taps Processing
Pay Expense Deficiency Before All Redemptions (also pay D/S )
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Cashflow
Surplus/Deficiency

Redemption Account Taps

All Redemption Account Taps Are Unlimited
Tap Specified Reserve Fund After Surplus Redem. Acct
And Before Other Redemption Accts N/A
Tap Undisbursed Redemption Account Before Mandatory Accounts
Mandatory Redemption Accounts Tappable
  Allow Mandatory Red Acct Taps From May  1, 2011
  Allow Mandatory Red Acct Taps Until May  1, 2041
Mandatory / Additional Redemption Account Tap Order
Mandatory Account 1

Reserve Taps and Replenishments

Reserve Tap Limited to Percentage of (Sr & Mezz) Bonds
   Percent of Bond Balance 5.000%

Reserve Taps and Replenishments

Tap Replenishment
Fund Order Option

RES01 Debt Service Reserve 1 N/A

Other Debts

Are Lines of Credit Available No
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Rate Table
SIFMA: VRDO (TBL01)

Change New
Date Rate

05/01/2011 0.1400%
05/01/2012 1.5209%
05/01/2013 2.9011%
05/01/2014 4.2813%
05/01/2015 5.6615%
05/01/2016 7.8750%
05/01/2021 7.4250%
05/01/2022 6.9750%
05/01/2023 6.5250%
05/01/2024 6.0750%
05/01/2025 5.6250%
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Rate Table
LIBOR: VRDO (TBL02)

Change New
Date Rate

05/01/2011 0.21%
05/01/2012 2.27%
05/01/2013 4.33%
05/01/2014 6.39%
05/01/2015 8.45%
05/01/2016 10.50%
05/01/2021 9.90%
05/01/2022 9.30%
05/01/2023 8.70%
05/01/2024 8.10%
05/01/2025 7.50%
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Rate Table
SIFMA+0.15%: Triggrs (TBL03)

Change New
Date Rate

05/01/2011 0.2900%
05/01/2012 1.6709%
05/01/2013 -
05/01/2014 -
05/01/2015 -
05/01/2016 -
05/01/2021 -
05/01/2022 -
05/01/2023 -
05/01/2024 -
05/01/2025 -
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Rate Table
SIFMA+0.05%: Triggrs (TBL04)

Change New
Date Rate

05/01/2011 0.1900%
05/01/2012 1.5709%
05/01/2013 -
05/01/2014 -
05/01/2015 -
05/01/2016 -
05/01/2021 -
05/01/2022 -
05/01/2023 -
05/01/2024 -
05/01/2025 -
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Rate Table
LIBOR: Triggers (TBL05)

Change New
Date Rate

05/01/2011 -
05/01/2012 -
05/01/2013 4.33%
05/01/2014 6.39%
05/01/2015 8.45%
05/01/2016 10.50%
05/01/2021 9.90%
05/01/2022 9.30%
05/01/2023 8.70%
05/01/2024 8.10%
05/01/2025 7.50%
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Rate Table
LIBOR+0.05% Swaps (TBL06)

Change New
Date Rate

05/01/2011 0.26%
05/01/2012 2.32%
05/01/2013 4.38%
05/01/2014 6.44%
05/01/2015 8.50%
05/01/2016 10.55%
05/01/2021 9.95%
05/01/2022 9.35%
05/01/2023 8.75%
05/01/2024 8.15%
05/01/2025 7.55%
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Rate Table
Reinvest Rates (TBL07)

Change New
Date Rate

05/01/2011 0.15%
05/01/2012 1.59%
05/01/2013 3.03%
05/01/2014 4.47%
05/01/2015 5.92%
05/01/2016 7.35%
05/01/2021 6.93%
05/01/2022 6.51%
05/01/2023 6.09%
05/01/2024 5.67%
05/01/2025 5.25%
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Miscellaneous

First Parity Display Date -
TIC/NIC Calculation Parameters
Bid Price 100.0000000%
Underwriter's Discount -
Calculate Bond to Loan Ratio No
Bond Rounding Option Round to nearest cent
 Apply to Regular Interest By Lot
 Apply to Initial Accrued Interest No rounding
 Apply to Initial Purchase Cost No rounding
Include Redemption and Loan Float Accrued Interest in Parity No
Include Arrears Interest In Parity Calc No
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Reporting Options

Issuer Title
Add to Default Title
Single Family Mortgage Bonds

Series Title
Add to Default Title

Additional Reporting Date -
Report Alignment Date May  1, 2021

Loan Report
Portfolio Group

POR01 1sts - 127 (30bps) 1
POR02 1sts - 127 (0bps) 1

Display
Bond Order

BON03 02A-3 NAMT VR (I) 1
BON07 xxx Sub Bond 1

Loan Display
Portfolio Order

POR01 1sts - 127 (30bps) 1
POR02 1sts - 127 (0bps) 1

Display
Expense Order

EXP01 02A-3 Swap Fixed 1
EXP02 02A-3 Float: Trgr 1 1
EXP03 02A-3 Float: Trgr 2 1
EXP04 Liqdty 02A (FHLB) 1
EXP06 Rmktg 02A-3 (GK Baum) 1
EXP10 Basis Risk NAMT 1
EXP11 Trustee Fee 1
EXP12 Rebate 1
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Reporting Options

Reserve Display
Fund Order

RES01 Debt Service Reserve 1
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2002A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series A

Other Revenues
Accrued Interest (REV01)

Other Revenue Information

Deposit Receipts to Revenue Account
Treasury Yield Handling Non-Yield Related

Other Revenue Information

Receipt Reserve Acquisition
Date Amount Deposit To Fund Fund

Apr  1, 2021 48,519.23 Revenue Account N/A N/A
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Bonds
02B-3 NAMT VR (I) (BON03)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Variable Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Reoffering Issuance
Date Amount Price Denom

05/01/2021 2,510,000 100 5,000
11/01/2021 2,565,000 100 5,000

5,075,000

Interest Rate Table Description

Interest Rate Table TBL01 - SIFMA: VRDO
Table Percentage 100.000%
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
*Additional Changes No
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Bonds
xxx Sub Bond (BON04)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Reoffering Issuance
Date Amount Price Denom

11/01/2032 0.01 100 5,000

0.01
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Bonds
xx Mez Bond (BON05)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Reoffering Issuance
Date Amount Price Denom

11/01/2032 0.01 100 5,000

0.01
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Redemption Schedules
SF02B-3 (A) (SCD01)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

11/01/2020 5,075,000
05/01/2021 2,565,000
11/01/2021 -
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Redemption Schemes
Redemption - Qualifd (RED01)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem Redem
Target Grp Method Pct Date Freq Schedule Date Freq

BON03: 02B-3 NAMT VR (I) - PG - 05/01/2021 Semiannual SCD01: SF02B-3 (A) - Continuous
BON04: xxx Sub Bond 2 PG - 05/01/2021 Semiannual N/A - Continuous
BON05: xx Mez Bond 2 PG - 05/01/2021 Semiannual N/A - Continuous
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Surplus Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED01 - Redemption - Qualifd Always Date - N/A

Call Options

Bond Call Redeemed
Component Method Interest

02B-3 NAMT VR (I) Strip Paid Same Day
xxx Sub Bond Strip Paid Same Day
xx Mez Bond Strip Paid Same Day
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Mandatory Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED01 - Redemption - Qualifd Always Date - N/A
And Always Date - N/A
And Always Date - N/A

Call Options

Bond Call Redeemed
Component Method Interest

02B-3 NAMT VR (I) Strip Paid Same Day
xxx Sub Bond Strip Paid Same Day
xx Mez Bond Strip Paid Same Day
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Loans
1sts - 131 (30bps) (POR02)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points No
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 44,592.65 6.875% 138 360 01/01/2021 Monthly Monthly 06/30/2032
12/31/2020 34,656.15 6.875% 136 360 01/01/2021 Monthly Monthly 04/30/2032
12/31/2020 41,248.17 6.125% 136 360 01/01/2021 Monthly Monthly 04/30/2032
12/31/2020 32,505.44 6.750% 137 360 01/01/2021 Monthly Monthly 05/31/2032
12/31/2020 71,353.15 6.000% 138 360 01/01/2021 Monthly Monthly 06/30/2032
12/31/2020 41,353.30 6.750% 137 360 01/01/2021 Monthly Monthly 05/31/2032
12/31/2020 63,657.85 6.000% 137 360 01/01/2021 Monthly Monthly 05/31/2032
12/31/2020 85,589.18 5.125% 275 360 01/01/2021 Monthly Monthly 11/30/2043
12/31/2020 69,895.44 6.625% 138 360 01/01/2021 Monthly Monthly 06/30/2032
12/31/2020 67,905.29 5.875% 137 360 01/01/2021 Monthly Monthly 05/31/2032
12/31/2020 51,588.66 6.625% 137 360 01/01/2021 Monthly Monthly 05/31/2032
12/31/2020 75,975.90 6.625% 138 360 01/01/2021 Monthly Monthly 06/30/2032
12/31/2020 98,530.38 4.125% 296 360 01/01/2021 Monthly Monthly 08/31/2045
12/31/2020 18,774.73 6.625% 138 360 01/01/2021 Monthly Monthly 06/30/2032
12/31/2020 35,051.59 5.875% 138 360 01/01/2021 Monthly Monthly 06/30/2032
12/31/2020 69,986.37 5.875% 139 360 01/01/2021 Monthly Monthly 07/31/2032
12/31/2020 46,403.01 6.500% 138 360 01/01/2021 Monthly Monthly 06/30/2032
12/31/2020 35,592.64 6.500% 139 360 01/01/2021 Monthly Monthly 07/31/2032
12/31/2020 82,473.43 6.500% 138 360 01/01/2021 Monthly Monthly 06/30/2032
12/31/2020 70,547.81 5.750% 138 360 01/01/2021 Monthly Monthly 06/30/2032
12/31/2020 43,185.65 6.500% 138 360 01/01/2021 Monthly Monthly 06/30/2032
12/31/2020 74,005.09 5.750% 138 360 01/01/2021 Monthly Monthly 06/30/2032
12/31/2020 52,346.43 5.750% 139 360 01/01/2021 Monthly Monthly 07/31/2032
12/31/2020 59,451.92 3.000% 138 360 01/01/2021 Monthly Monthly 06/30/2032
12/31/2020 25,898.78 5.750% 138 360 01/01/2021 Monthly Monthly 06/30/2032
12/31/2020 72,379.47 6.500% 139 360 01/01/2021 Monthly Monthly 07/31/2032
12/31/2020 40,393.77 6.500% 139 360 01/01/2021 Monthly Monthly 07/31/2032
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Loans
1sts - 131 (30bps) (POR02)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 64,081.83 6.500% 139 360 01/01/2021 Monthly Monthly 07/31/2032
12/31/2020 88,114.60 6.500% 139 360 01/01/2021 Monthly Monthly 07/31/2032
12/31/2020 78,743.23 5.750% 139 360 01/01/2021 Monthly Monthly 07/31/2032
12/31/2020 56,784.70 6.500% 139 360 01/01/2021 Monthly Monthly 07/31/2032
12/31/2020 56,721.01 4.000% 295 360 01/01/2021 Monthly Monthly 07/31/2045
12/31/2020 82,010.93 3.000% 139 360 01/01/2021 Monthly Monthly 07/31/2032
12/31/2020 78,707.85 5.500% 139 360 01/01/2021 Monthly Monthly 07/31/2032
12/31/2020 44,596.45 6.250% 139 360 01/01/2021 Monthly Monthly 07/31/2032
12/31/2020 66,145.60 5.500% 139 360 01/01/2021 Monthly Monthly 07/31/2032
12/31/2020 89,644.26 4.375% 315 360 01/01/2021 Monthly Monthly 03/31/2047
12/31/2020 50,168.21 6.250% 139 360 01/01/2021 Monthly Monthly 07/31/2032
12/31/2020 47,668.24 5.500% 140 360 01/01/2021 Monthly Monthly 08/31/2032
12/31/2020 48,797.07 6.250% 140 360 01/01/2021 Monthly Monthly 08/31/2032
12/31/2020 39,306.06 6.250% 140 360 01/01/2021 Monthly Monthly 08/31/2032
12/31/2020 53,043.06 6.250% 140 360 01/01/2021 Monthly Monthly 08/31/2032
12/31/2020 34,527.55 3.000% 140 360 01/01/2021 Monthly Monthly 08/31/2032
12/31/2020 84,129.56 6.250% 140 360 01/01/2021 Monthly Monthly 08/31/2032
12/31/2020 10,050.52 5.500% 140 360 01/01/2021 Monthly Monthly 08/31/2032
12/31/2020 39,766.62 6.250% 140 360 01/01/2021 Monthly Monthly 08/31/2032
12/31/2020 47,131.59 6.125% 140 360 01/01/2021 Monthly Monthly 08/31/2032
12/31/2020 55,948.56 5.500% 146 360 01/01/2021 Monthly Monthly 02/28/2033
12/31/2020 89,588.82 5.500% 148 360 01/01/2021 Monthly Monthly 04/30/2033
12/31/2020 77,537.63 5.500% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 41,195.16 4.875% 150 360 01/01/2021 Monthly Monthly 06/30/2033
12/31/2020 89,081.53 5.000% 151 360 01/01/2021 Monthly Monthly 07/31/2033
12/31/2020 74,543.74 5.250% 152 360 01/01/2021 Monthly Monthly 08/31/2033
12/31/2020 63,224.06 5.375% 151 360 01/01/2021 Monthly Monthly 07/31/2033
12/31/2020 19,310.79 5.375% 151 360 01/01/2021 Monthly Monthly 07/31/2033
12/31/2020 37,205.22 5.875% 153 360 01/01/2021 Monthly Monthly 09/30/2033
12/31/2020 70,503.04 6.250% 153 360 01/01/2021 Monthly Monthly 09/30/2033
12/31/2020 39,353.09 6.250% 153 360 01/01/2021 Monthly Monthly 09/30/2033
12/31/2020 4,307.52 6.000% 154 360 01/01/2021 Monthly Monthly 10/31/2033
12/31/2020 86,575.02 6.250% 152 360 01/01/2021 Monthly Monthly 08/31/2033
12/31/2020 17,119.88 6.000% 154 360 01/01/2021 Monthly Monthly 10/31/2033
12/31/2020 60,812.67 5.875% 154 360 01/01/2021 Monthly Monthly 10/31/2033
12/31/2020 51,162.53 6.125% 154 360 01/01/2021 Monthly Monthly 10/31/2033
12/31/2020 49,860.72 6.000% 153 360 01/01/2021 Monthly Monthly 09/30/2033
12/31/2020 60,067.07 4.875% 275 360 01/01/2021 Monthly Monthly 11/30/2043
12/31/2020 77,233.76 5.875% 153 360 01/01/2021 Monthly Monthly 09/30/2033
12/31/2020 45,507.78 5.375% 159 360 01/01/2021 Monthly Monthly 03/31/2034
12/31/2020 27,431.31 3.000% 159 360 01/01/2021 Monthly Monthly 03/31/2034
12/31/2020 37,124.41 5.250% 159 360 01/01/2021 Monthly Monthly 03/31/2034
12/31/2020 42,327.00 5.250% 159 360 01/01/2021 Monthly Monthly 03/31/2034
12/31/2020 95,199.37 5.250% 159 360 01/01/2021 Monthly Monthly 03/31/2034
12/31/2020 65,977.05 5.250% 159 360 01/01/2021 Monthly Monthly 03/31/2034
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Loans
1sts - 131 (30bps) (POR02)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 81,220.79 5.250% 159 360 01/01/2021 Monthly Monthly 03/31/2034
12/31/2020 83,937.12 5.250% 159 360 01/01/2021 Monthly Monthly 03/31/2034
12/31/2020 32,059.54 5.125% 159 360 01/01/2021 Monthly Monthly 03/31/2034
12/31/2020 83,670.76 5.125% 159 360 01/01/2021 Monthly Monthly 03/31/2034
12/31/2020 54,130.09 5.125% 159 360 01/01/2021 Monthly Monthly 03/31/2034
12/31/2020 54,839.24 3.000% 159 360 01/01/2021 Monthly Monthly 03/31/2034
12/31/2020 71,096.03 5.250% 159 360 01/01/2021 Monthly Monthly 03/31/2034
12/31/2020 77,779.02 4.250% 330 360 01/01/2021 Monthly Monthly 06/30/2048
12/31/2020 63,405.80 5.875% 161 360 01/01/2021 Monthly Monthly 05/31/2034
12/31/2020 53,423.07 6.250% 161 360 01/01/2021 Monthly Monthly 05/31/2034
12/31/2020 65,114.09 6.250% 162 360 01/01/2021 Monthly Monthly 06/30/2034
12/31/2020 97,792.27 6.250% 162 360 01/01/2021 Monthly Monthly 06/30/2034
12/31/2020 193,058.61 5.125% 247 360 01/01/2021 Monthly Monthly 07/31/2041
12/31/2020 76,740.68 6.250% 162 360 01/01/2021 Monthly Monthly 06/30/2034
12/31/2020 49,993.78 5.750% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 20,617.42 5.750% 163 360 01/01/2021 Monthly Monthly 07/31/2034
12/31/2020 100,920.90 5.750% 163 360 01/01/2021 Monthly Monthly 07/31/2034

5,303,478.13

Servicing Information

Servicing Rate (%) 0.300000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Loans
1sts - 131 (30bps) (POR02)

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Acquisition Funds
Acq Fund (ACQ01)

Acquisition Fund Information

*Loan Portfolios Drawn From This Fund All
   Loan Portfolio Sub-type All Types of Loans
Send Interest Earnings to Revenue Account
Undisbursed Principal
Send To Revenue Account
Available for Revenue Deficiency No
Available to Repay Subordinate Debt No
Available to Replenish Reserve No
Insufficiency Option Originate Balance of Fund
Non-Delivery Penalties
Percent of Loans -
Fixed Amount -
Exclude Fund from Arbitrage No
Percent to Apply for Parity 100.000%
Are Reorig Deposits Transferred No
Reorig Bal Insufficiency Allocation First Come, First Served Basis
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Acquisition Funds
Acq Fund (ACQ01)

MM (SEC01)

Security Description

Type of Security Passbook
Interest Accrual Date Dec 31, 2019
Purchase Date Dec 31, 2019
Par Amount -
Maturity Date Jul  1, 2020
   Purchase Price 100.000000
Interest Rate -
Interest Rate Table TBL07 - Reinvest Rates
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2020
Interest Day Basis ACT/360
Yield for Treasury Rules -
Rollover Date -
*Are There Fund Withdrawals No
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Short Term Investments

Int Begin Beginning Interest First Pmt Payment Day % to Apply Exclude
Account Date Balance Rate Date Freq Basis to Parity From Arb

Default 12/31/2020 - - 02/01/2021 Monthly ACT/ACT 100% No
Loan Float 12/31/2020 - - 02/01/2021 Monthly ACT/ACT 100% No
Redemption 12/31/2020 - - 02/01/2021 Monthly ACT/ACT 100% No
Revenue 12/31/2020 590,568.35 - 02/01/2021 Monthly ACT/ACT 100% No

Default Short Term Rates

Interest Rate Table TBL07 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Loan Float Account Rates

Interest Rate Table TBL07 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Redemption Account Rates

Interest Rate Table TBL07 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Short Term Investments

Revenue Account Rates

Interest Rate Table TBL07 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Reserve Funds
Debt Service Reserve (RES01)

Basic Information

Type of Fund Debt Service Reserve Fund
Required Withdrawals Option No Required Withdrawals
Required Balance Option % of Bond Balance
Required Percentage 5.000000%
Requirement Linked With N/A
*Bond Component All
First Drawdown Date Nov  1, 2040
   Drawdown on On Surplus Calculation
Balance Lag (months) -
Amount to Add to Percentage -
Maximum Balance -
Minimum Balance -
*Are There Minimum Balance Changes No
Interest Flow Send to Revenue Account
Principal Drawdown
Principal Drawdown Flow Send to Revenue Account
*Allocate Entire Drawdown as Indicated Yes
Maturing Principal
Maturing Principal Flow Send to Revenue Account
*Allocate Entire Drawdown as Indicated Yes
On Termination prior to maturity send funds to Send to Revenue Account
Underfunded Balance Option N/A
Replenishment Option N/A
Replenishment Tap Order Before Security
Amortizing Fund
Percent to Apply for Parity 100.000%
Accrue Interest for Parity No
Include in Sources and Uses Yes
Exclude from Arbitrage No
*Are Reserve Taps Limited No
*Sell Securities Before Maturity N/A
*Change Required Percentage No
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Reserve Funds
Debt Service Reserve (RES01)

FHLMC Note (SEC02)

Security Description

Type of Security Tax Exempt Note
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 6,494,000.00
Maturity Date Nov  1, 2025
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate 6.250000%
Interest Rate Table N/A
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date -
*Are There Fund Withdrawals No
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Reserve Funds
Debt Service Reserve (RES01)

GNMA MBS (SEC03)

Security Description

Type of Security MBS
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 42.01
Maturity Date Nov  1, 2025
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate 5.000000%
Interest Rate Table N/A
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date -
*Are There Fund Withdrawals No



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 135

2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Reserve Funds
Debt Service Reserve (RES01)

GNMA MBS (SEC04)

Security Description

Type of Security MBS
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 999.38
Maturity Date Nov  1, 2025
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate 3.000000%
Interest Rate Table N/A
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date -
*Are There Fund Withdrawals No
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Reserve Funds
Debt Service Reserve (RES01)

Money Market (SEC07)

Security Description

Type of Security Passbook
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 2,579.81
Maturity Date Nov  1, 2025
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate -
Interest Rate Table TBL07 - Reinvest Rates
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis ACT/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date -
*Are There Fund Withdrawals No
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Expenses
02B-3 Swap Fixed (EXP01)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent 4.506000%
   Expense Percent Type Annual Rate
*Bond Component Some
Apply Balance Restrictions Yes
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON03 - 02B-3 NAMT VR (I)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Selection

Bond Pct for
Component Req

BON03: 02B-3 NAMT VR (I) 100%
N/A 100%
N/A 100%
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Expenses
02B-3 Swap Fixed (EXP01)

Bond Balance Limits

Minimum Value Specification SCD01 - SF02B-3 (A)
Maximum Value Specification SCD01 - SF02B-3 (A)
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Expenses
02B-3 Float: Trgr 1 (EXP02)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent Type Annual Rate
*Bond Component Some
Apply Balance Restrictions Yes
Interest Rate Table TBL04 - SIFMA+0.05%: Triggrs
Table percentage (100.000000%)
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/ACT
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON03 - 02B-3 NAMT VR (I)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Selection

Bond Pct for
Component Req

BON03: 02B-3 NAMT VR (I) 100%
N/A 100%
N/A 100%
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Expenses
02B-3 Float: Trgr 1 (EXP02)

Bond Balance Limits

Minimum Value Specification SCD01 - SF02B-3 (A)
Maximum Value Specification SCD01 - SF02B-3 (A)
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Expenses
02B-3 Float: Trgr 2 (EXP03)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent Type Annual Rate
*Bond Component Some
Apply Balance Restrictions Yes
Interest Rate Table TBL05 - LIBOR: Triggers
Table percentage (68.000000%)
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/ACT
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON03 - 02B-3 NAMT VR (I)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Selection

Bond Pct for
Component Req

BON03: 02B-3 NAMT VR (I) 100%
N/A 100%
N/A 100%
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Expenses
02B-3 Float: Trgr 2 (EXP03)

Bond Balance Limits

Minimum Value Specification SCD01 - SF02B-3 (A)
Maximum Value Specification SCD01 - SF02B-3 (A)
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Expenses
Liquidity (BAML) (EXP04)

Type of Expense Other
*Expense Calculation Method % of Bond Bal + x Days Interest
   Expense Percent 0.320000%
   Expense Percent Type Annual Rate
*Bond Component Some
   Expense Interest Rate 10.000000%
   No. of Days of Interest 187
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Quarterly
Expense Payment Lag (days) -
Expense Calculation Frequency Quarterly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/ACT
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component All
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes Yes
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Expense Payment Changes

Expense Expense Expense Calc
Date Percent Freq Freq

02/01/2022 1% Quarterly Quarterly
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Expenses
Liquidity (BAML) (EXP04)

Bond Selection

Bond Pct for
Component Req

BON03: 02B-3 NAMT VR (I) 100%
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Expenses
Rmktg 02B (BAML) (EXP05)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.050000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON03 - 02B-3 NAMT VR (I)
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Quarterly
Expense Payment Lag (days) -
Expense Calculation Frequency Quarterly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/ACT
Expense Calculation Basis Arrears
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds & Loans are Retired
   Bond Component All
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Expenses
Basis Risk NAMT (EXP08)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.050000%
   Expense Percent Type Annual Rate
*Bond Component Some
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds & Loans are Retired
   Bond Component All
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Selection

Bond Pct for
Component Req

BON03: 02B-3 NAMT VR (I) 100%
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Expenses
Trustee Fee (EXP09)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.035000%
   Expense Percent Type Annual Rate
*Bond Component All
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Annual
Expense Payment Lag (days) -
Expense Calculation Frequency Annual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Advance
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds & Loans are Retired
   Bond Component All
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Cashflow
Bonds / Redemptions

Deposit Accrued Interest to Revenue Account
First Bond Year Ending Date Nov  1, 2021

Bond Prin Component Selection

Bond Maturing Principal Redemption Tap LOC
Component Option Account Before Rev

02B-3 NAMT VR (I) Revenue Account Mandatory No
xxx Sub Bond Revenue Account Mandatory No
xx Mez Bond Revenue Account Mandatory No

Senior/Subordinate Structure

*Senior/Subordinate Option Yes
Subordinate Bond Component BON04 - xxx Sub Bond
Senior Asset Requirement 113.750%
Asset Requirement 106.000%
Min Asset Coverage -
Surplus Redemption Transfers On a Pro Rata Basis
   Mezz Account call option Only Mezz Bonds
Tap Sub/Mezz Redem Accts for Senior Requirements No
Tap Sr/Sub surplus accounts for cashflow shortfalls Yes
Indenture-level Requirements (only)
Total Asset Requirement 102.000%

Mezzanine & Subordinate Specification

Bond Bond Mezz Add'l Sub
Comp Comp Bond Bond

BON03 02B-3 NAMT VR (I) No No
BON04 xxx Sub Bond No Yes
BON05 xx Mez Bond Yes No
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Cashflow
Bonds / Redemptions

Senior Assets

Include Rev Acct in Senior/Mezz Ratio Yes
   Apply only Coverage amount No
   Prefer to retain money in Rev Acct No
  Include Rev Acct in Total Asset Ratio Yes
Optimize Sr Asset Req w/ Avail Red Funds One Pass Optimization
   Target Denomination 5,000.00
Optimize Asset Req w/ Avail Red Funds N/A
Loans To Include in Senior Assets:

Senior Assets

Loan Include

POR02 1sts - 131 (30bps) Yes

Subordinate Debt Service Funding

Revenue Account Yes
Loan Float Account No
Subordinate Redemption Account No
Other Redemption Accounts No
Subordinate Reserve Funds No
Other Reserve Fund Not Available
Deficiency Reserve Fund N/A
Process D/S Deficiency before Sub D/S No
Always Pay Subordinate Interest Yes
Allocate money for Subordinate Interest Prorata by bond balance
Process Sub interest on undisbursed proceeds redemptions No
Process Sub D/S before Surplus Redemptions No

Subordinate Reserves / Expenses

Subordinate Expenses
Subordinate Reserve Funds
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Cashflow
Bonds / Redemptions

Subordinate Reserves / Expenses

Pay
Expense Type Un-Paid Sub

EXP01 02B-3 Swap Fixed Regular/Sr. No
EXP02 02B-3 Float: Trgr 1 Regular/Sr. No
EXP03 02B-3 Float: Trgr 2 Regular/Sr. No
EXP04 Liquidity (BAML) Regular/Sr. No
EXP05 Rmktg 02B (BAML) Regular/Sr. No
EXP08 Basis Risk NAMT Regular/Sr. No
EXP09 Trustee Fee Regular/Sr. No

Subordinate Reserves / Expenses

Reserve Fund Type

RES01 Debt Service Reserve Regular/Sr.

Mandatory Transfers

Force Mandatory redemptions before Surplus Yes
% of Prepayment 100.000%
% of Principal -
% of Interest -
% of Reimbursement -
% of Remaining Surplus to Transfer -
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Cashflow
Bonds / Redemptions

Redemption Acct Info

Surplus Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Mandatory Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Surplus/Mandatory Combined
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Cashflow
Surplus/Deficiency

Coverage

Debt Service Coverage Requirement Pro Rata Share of D/S (P & I)
   Coverage Factor 100.000%
  *Bond Selection All
   Use Default Bond Freq. Set Aside Yes
   Setaside 100% of payments due in Surplus Period? Yes
Expense Coverage Requirement Pro Rata Share of Expenses
Minimum Coverage Amount 1,000,000.00

Distribution

First Surplus Calculation Date May  1, 2021
Surplus Calculation Frequency Semiannual
Surplus Distribution
% to Surplus Redemption Account 100.000%
% to Line of Credit Red Acct -
% to Reorigination Account -
% to Retain in Revenue Account -
% to Distribute to Issuer -
% to External Distribution/MRA -
% to Reserve Fund -
% to Residual Bondholder -
% to Other Redemption Account -
Parity distribution optimization Advanced
   Min Bond Redeemable 5,000.00
Replenish Reserves Only on Surplus Calc. Dates No
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Cashflow
Surplus/Deficiency

Surplus Distribution Changes

Surplus Distribution Changes on Target Date
   Target Date -
    Min Coverage Amount 1,000,000.00
Post Target Criteria
% to Surplus Redemption Account 100.000%
% to Line of Credit Redemption Acct -
% to Reorigination Account -
% to Retain in Revenue Account -
% to Distribute to Issuer -
% to External Distribution/MRA -
% to Reserve Fund -
% to Residual Bondholder -
% to Other Redemption Account -
*  Are There Add'l Surplus Distribution Changes Yes

Add'l Distribution Changes

Change Calc % to Res Bond
Date Freq Ext Dis/MRA Fund Comp Other Account

05/01/2038 Semiannual 100% N/A N/A N/A

Add'l Post Target Parity Changes

Change Add Amt Res Bond
Date To Parity Fund Comp Other Account

05/01/2038 Yes N/A N/A N/A

Deficiency Processing

Tap to Maintain Minimum Coverage Amount
Tap Loan Float Account Yes
Reorigination Account Tap Limit Unlimited
Tap Reorigination Account after Reserve Funds No
Deficiency Taps Processing
Pay Expense Deficiency Before All Redemptions (also pay D/S )
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Cashflow
Surplus/Deficiency

Redemption Account Taps

All Redemption Account Taps Are Unlimited
Tap Specified Reserve Fund After Surplus Redem. Acct
And Before Other Redemption Accts N/A
Tap Undisbursed Redemption Account Before Mandatory Accounts
Mandatory Redemption Accounts Tappable
  Allow Mandatory Red Acct Taps From May  1, 2019
  Allow Mandatory Red Acct Taps Until May  1, 2041
Mandatory / Additional Redemption Account Tap Order
Mandatory Account 1

Reserve Taps and Replenishments

Reserve Tap Limited to Percentage of (Sr & Mezz) Bonds
   Percent of Bond Balance 5.000%

Reserve Taps and Replenishments

Tap Replenishment
Fund Order Option

RES01 Debt Service Reserve 1 N/A

Other Debts

Are Lines of Credit Available No
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Rate Table
SIFMA: VRDO (TBL01)

Change New
Date Rate

05/01/2011 0.1400%
05/01/2012 1.5209%
05/01/2013 2.9011%
05/01/2014 4.2813%
05/01/2015 5.6615%
05/01/2016 7.8750%
05/01/2021 7.4250%
05/01/2022 6.9750%
05/01/2023 6.5250%
05/01/2024 6.0750%
05/01/2025 5.6250%
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Rate Table
LIBOR: VRDO (TBL02)

Change New
Date Rate

05/01/2011 0.21%
05/01/2012 2.27%
05/01/2013 4.33%
05/01/2014 6.39%
05/01/2015 8.45%
05/01/2016 10.50%
05/01/2021 9.90%
05/01/2022 9.30%
05/01/2023 8.70%
05/01/2024 8.10%
05/01/2025 7.50%
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Rate Table
SIFMA+0.15%: Triggrs (TBL03)

Change New
Date Rate

05/01/2011 0.2900%
05/01/2012 1.6709%
05/01/2013 -
05/01/2014 -
05/01/2015 -
05/01/2016 -
05/01/2021 -
05/01/2022 -
05/01/2023 -
05/01/2024 -
05/01/2025 -
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Rate Table
SIFMA+0.05%: Triggrs (TBL04)

Change New
Date Rate

05/01/2011 0.1900%
05/01/2012 1.5709%
05/01/2013 -
05/01/2014 -
05/01/2015 -
05/01/2016 -
05/01/2021 -
05/01/2022 -
05/01/2023 -
05/01/2024 -
05/01/2025 -
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Rate Table
LIBOR: Triggers (TBL05)

Change New
Date Rate

05/01/2011 -
05/01/2012 -
05/01/2013 4.33%
05/01/2014 6.39%
05/01/2015 8.45%
05/01/2016 10.50%
05/01/2021 9.90%
05/01/2022 9.30%
05/01/2023 8.70%
05/01/2024 8.10%
05/01/2025 7.50%
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Rate Table
LIBOR+0.05% Swaps (TBL06)

Change New
Date Rate

05/01/2011 0.26%
05/01/2012 2.32%
05/01/2013 4.38%
05/01/2014 6.44%
05/01/2015 8.50%
05/01/2016 10.55%
05/01/2021 9.95%
05/01/2022 9.35%
05/01/2023 8.75%
05/01/2024 8.15%
05/01/2025 7.55%
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Rate Table
Reinvest Rates (TBL07)

Change New
Date Rate

05/01/2011 0.15%
05/01/2012 1.59%
05/01/2013 3.03%
05/01/2014 4.47%
05/01/2015 5.92%
05/01/2016 7.35%
05/01/2021 6.93%
05/01/2022 6.51%
05/01/2023 6.09%
05/01/2024 5.67%
05/01/2025 5.25%
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Miscellaneous

First Parity Display Date -
TIC/NIC Calculation Parameters
Bid Price 100.0000000%
Underwriter's Discount -
Calculate Bond to Loan Ratio No
Bond Rounding Option Round to nearest cent
 Apply to Regular Interest By Lot
 Apply to Initial Accrued Interest No rounding
 Apply to Initial Purchase Cost No rounding
Include Redemption and Loan Float Accrued Interest in Parity No
Include Arrears Interest In Parity Calc No
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Reporting Options

Issuer Title
Add to Default Title
Single Family Mortgage Bonds

Series Title
Add to Default Title

Additional Reporting Date -
Report Alignment Date Nov  1, 2021

Loan Report
Portfolio Group

POR02 1sts - 131 (30bps) 1

Display
Bond Order

BON03 02B-3 NAMT VR (I) 1
BON04 xxx Sub Bond 1
BON05 xx Mez Bond 1

Loan Display
Portfolio Order

POR02 1sts - 131 (30bps) 1

Display
Expense Order

EXP01 02B-3 Swap Fixed 1
EXP02 02B-3 Float: Trgr 1 1
EXP03 02B-3 Float: Trgr 2 1
EXP04 Liquidity (BAML) 1
EXP05 Rmktg 02B (BAML) 1
EXP08 Basis Risk NAMT 1
EXP09 Trustee Fee 1
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Reporting Options

Reserve Display
Fund Order

RES01 Debt Service Reserve 1
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2002B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2002 Series B

Other Revenues
Accrued Interest (REV02)

Other Revenue Information

Deposit Receipts to Revenue Account
Treasury Yield Handling Non-Yield Related

Other Revenue Information

Receipt Reserve Acquisition
Date Amount Deposit To Fund Fund

Apr  1, 2021 195,393.73 Revenue Account N/A N/A
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2014A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Colorado Housing and Finance Authority

Federally Taxable Single Family Mortgage Class I Bonds
Final Maturity Schedule

2014 Series A

Bonds
Taxable Serials (BON01)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2021 1,370,000 2.713% 2.713% 100 5,000
11/01/2021 1,340,000 2.793% 2.793% 100 5,000
05/01/2022 1,160,000 2.881% 2.881% 100 5,000
11/01/2022 1,145,000 2.981% 2.981% 100 5,000
05/01/2023 1,020,000 3.081% 3.081% 100 5,000
11/01/2023 995,000 3.161% 3.161% 100 5,000

7,030,000
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2014A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Colorado Housing and Finance Authority

Federally Taxable Single Family Mortgage Class I Bonds
Final Maturity Schedule

2014 Series A

Bonds
2027 Taxable Term (BON02)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2024 765,000 3.531% 3.531% 100 5,000
11/01/2024 740,000 3.531% 3.531% 100 5,000
05/01/2025 745,000 3.531% 3.531% 100 5,000
11/01/2025 745,000 3.531% 3.531% 100 5,000
05/01/2026 740,000 3.531% 3.531% 100 5,000
11/01/2026 730,000 3.531% 3.531% 100 5,000
05/01/2027 315,000 3.531% 3.531% 100 5,000
11/01/2027 310,000 3.531% 3.531% 100 5,000

5,090,000
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2014A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Colorado Housing and Finance Authority

Federally Taxable Single Family Mortgage Class I Bonds
Final Maturity Schedule

2014 Series A

Redemption Schemes
All Bonds Pro Rata (RED01)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem Redem
Target Grp Method Pct Date Freq Schedule Date Freq

BON01: Taxable Serials 1 PG - 05/01/2021 Quarterly N/A 05/01/2021 Continuous
BON02: 2027 Taxable Term 1 PG - 05/01/2021 Quarterly N/A 05/01/2021 Continuous
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2014A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Colorado Housing and Finance Authority

Federally Taxable Single Family Mortgage Class I Bonds
Final Maturity Schedule

2014 Series A

Redemption Schemes
Undis. All Pro Rata (RED02)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem Redem
Target Grp Method Pct Date Freq Schedule Date Freq

BON01: Taxable Serials 1 PG - - Continuous N/A - Continuous
BON02: 2027 Taxable Term 1 PG - - Continuous N/A - Continuous
N/A 1 PG - - Continuous N/A - Continuous
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2014A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Colorado Housing and Finance Authority

Federally Taxable Single Family Mortgage Class I Bonds
Final Maturity Schedule

2014 Series A

Surplus Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED01 - All Bonds Pro Rata Always Date - N/A

Call Options

Bond Call Redeemed
Component Method Interest

Taxable Serials Strip Paid Same Day
2027 Taxable Term Strip Paid Same Day
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2014A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Colorado Housing and Finance Authority

Federally Taxable Single Family Mortgage Class I Bonds
Final Maturity Schedule

2014 Series A

Mandatory Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED01 - All Bonds Pro Rata Always Date - N/A

Call Options

Bond Call Redeemed
Component Method Interest

Taxable Serials Strip Paid Same Day
2027 Taxable Term Strip Paid Same Day
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2014A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Colorado Housing and Finance Authority

Federally Taxable Single Family Mortgage Class I Bonds
Final Maturity Schedule

2014 Series A

Undisbursed Proceeds Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED02 - Undis. All Pro Rata Always Date - N/A

Call Options

Unused Funds
Start Unused fund transfers on -
Send Unused funds to Revenue Account

Call Options

Bond Call Redeemed
Component Method Interest

Taxable Serials Strip Paid Same Day
2027 Taxable Term Strip Paid Same Day
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2014A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Colorado Housing and Finance Authority

Federally Taxable Single Family Mortgage Class I Bonds
Final Maturity Schedule

2014 Series A

Loans
1sts - 177 (30 bps) (POR01)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points No
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 45,219.88 6.900% 91 360 01/01/2021 Monthly Monthly 07/31/2028
12/31/2020 17,062.02 6.900% 92 360 01/01/2021 Monthly Monthly 08/31/2028
12/31/2020 19,808.00 6.900% 91 360 01/01/2021 Monthly Monthly 07/31/2028
12/31/2020 42,584.28 6.900% 92 192 01/01/2021 Monthly Monthly 08/31/2028
12/31/2020 41,295.97 6.900% 91 360 01/01/2021 Monthly Monthly 07/31/2028
12/31/2020 44,889.88 6.900% 92 359 01/01/2021 Monthly Monthly 08/31/2028
12/31/2020 23,364.63 6.900% 91 360 01/01/2021 Monthly Monthly 07/31/2028
12/31/2020 36,724.61 6.900% 91 360 01/01/2021 Monthly Monthly 07/31/2028
12/31/2020 23,833.52 6.900% 91 360 01/01/2021 Monthly Monthly 07/31/2028
12/31/2020 40,798.27 6.900% 91 360 01/01/2021 Monthly Monthly 07/31/2028
12/31/2020 33,943.98 6.900% 91 360 01/01/2021 Monthly Monthly 07/31/2028
12/31/2020 44,764.98 6.900% 92 360 01/01/2021 Monthly Monthly 08/31/2028
12/31/2020 46,250.86 4.125% 325 360 01/01/2021 Monthly Monthly 01/31/2048
12/31/2020 33,925.11 6.900% 92 360 01/01/2021 Monthly Monthly 08/31/2028
12/31/2020 15,793.44 6.900% 92 360 01/01/2021 Monthly Monthly 08/31/2028
12/31/2020 35,081.88 6.900% 93 360 01/01/2021 Monthly Monthly 09/30/2028
12/31/2020 42,471.17 6.900% 94 360 01/01/2021 Monthly Monthly 10/31/2028
12/31/2020 18,735.19 6.900% 94 360 01/01/2021 Monthly Monthly 10/31/2028
12/31/2020 56,392.17 6.900% 95 236 01/01/2021 Monthly Monthly 11/30/2028
12/31/2020 20,940.94 6.900% 94 360 01/01/2021 Monthly Monthly 10/31/2028
12/31/2020 42,761.88 4.125% 323 288 01/01/2021 Monthly Monthly 11/30/2047
12/31/2020 35,908.29 6.600% 95 326 01/01/2021 Monthly Monthly 11/30/2028
12/31/2020 36,333.63 6.600% 95 360 01/01/2021 Monthly Monthly 11/30/2028
12/31/2020 45,250.29 6.600% 95 275 01/01/2021 Monthly Monthly 11/30/2028
12/31/2020 19,989.68 6.600% 95 360 01/01/2021 Monthly Monthly 11/30/2028
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2014A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Colorado Housing and Finance Authority

Federally Taxable Single Family Mortgage Class I Bonds
Final Maturity Schedule

2014 Series A

Loans
1sts - 177 (30 bps) (POR01)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 12,536.96 6.600% 97 253 01/01/2021 Monthly Monthly 01/31/2029
12/31/2020 32,740.62 6.600% 95 359 01/01/2021 Monthly Monthly 11/30/2028
12/31/2020 25,062.83 6.600% 97 360 01/01/2021 Monthly Monthly 01/31/2029
12/31/2020 56,027.29 6.600% 96 360 01/01/2021 Monthly Monthly 12/31/2028
12/31/2020 21,173.11 6.600% 96 360 01/01/2021 Monthly Monthly 12/31/2028
12/31/2020 25,447.61 6.600% 99 240 01/01/2021 Monthly Monthly 03/31/2029
12/31/2020 28,450.40 6.600% 96 360 01/01/2021 Monthly Monthly 12/31/2028
12/31/2020 3,486.07 6.600% 95 360 01/01/2021 Monthly Monthly 11/30/2028
12/31/2020 36,596.54 6.600% 97 360 01/01/2021 Monthly Monthly 01/31/2029
12/31/2020 28,948.28 6.600% 95 360 01/01/2021 Monthly Monthly 11/30/2028
12/31/2020 36,897.37 6.600% 97 360 01/01/2021 Monthly Monthly 01/31/2029
12/31/2020 30,512.84 6.600% 97 360 01/01/2021 Monthly Monthly 01/31/2029
12/31/2020 33,089.99 6.600% 96 360 01/01/2021 Monthly Monthly 12/31/2028
12/31/2020 19,880.42 6.600% 101 360 01/01/2021 Monthly Monthly 05/31/2029
12/31/2020 9,154.55 6.600% 97 360 01/01/2021 Monthly Monthly 01/31/2029
12/31/2020 20,344.15 6.600% 98 360 01/01/2021 Monthly Monthly 02/28/2029
12/31/2020 42,075.71 6.600% 98 360 01/01/2021 Monthly Monthly 02/28/2029
12/31/2020 31,740.56 6.900% 99 243 01/01/2021 Monthly Monthly 03/31/2029
12/31/2020 14,731.58 6.900% 99 360 01/01/2021 Monthly Monthly 03/31/2029
12/31/2020 27,162.95 6.900% 99 360 01/01/2021 Monthly Monthly 03/31/2029
12/31/2020 23,528.23 6.900% 98 360 01/01/2021 Monthly Monthly 02/28/2029
12/31/2020 27,255.63 6.900% 99 360 01/01/2021 Monthly Monthly 03/31/2029
12/31/2020 49,579.99 5.250% 160 360 01/01/2021 Monthly Monthly 04/30/2034
12/31/2020 44,142.90 5.125% 161 254 01/01/2021 Monthly Monthly 05/31/2034
12/31/2020 71,809.90 5.250% 160 336 01/01/2021 Monthly Monthly 04/30/2034
12/31/2020 82,152.03 5.250% 160 360 01/01/2021 Monthly Monthly 04/30/2034
12/31/2020 64,812.20 5.250% 161 360 01/01/2021 Monthly Monthly 05/31/2034
12/31/2020 56,446.72 5.250% 160 360 01/01/2021 Monthly Monthly 04/30/2034
12/31/2020 70,161.64 5.500% 161 360 01/01/2021 Monthly Monthly 05/31/2034
12/31/2020 13,067.26 5.000% 161 360 01/01/2021 Monthly Monthly 05/31/2034
12/31/2020 37,226.25 3.000% 161 360 01/01/2021 Monthly Monthly 05/31/2034
12/31/2020 38,546.22 5.625% 161 360 01/01/2021 Monthly Monthly 05/31/2034
12/31/2020 89,167.74 5.375% 161 360 01/01/2021 Monthly Monthly 05/31/2034
12/31/2020 64,773.64 5.625% 161 360 01/01/2021 Monthly Monthly 05/31/2034
12/31/2020 119,168.51 4.000% 294 243 01/01/2021 Monthly Monthly 06/30/2045
12/31/2020 105,336.90 5.625% 161 360 01/01/2021 Monthly Monthly 05/31/2034
12/31/2020 112,524.36 4.250% 323 360 01/01/2021 Monthly Monthly 11/30/2047
12/31/2020 101,452.34 5.625% 161 360 01/01/2021 Monthly Monthly 05/31/2034
12/31/2020 127,170.95 4.625% 282 360 01/01/2021 Monthly Monthly 06/30/2044
12/31/2020 60,522.17 4.250% 328 360 01/01/2021 Monthly Monthly 04/30/2048
12/31/2020 161,061.98 4.000% 302 360 01/01/2021 Monthly Monthly 02/28/2046
12/31/2020 72,218.41 5.750% 162 360 01/01/2021 Monthly Monthly 06/30/2034
12/31/2020 60,132.15 5.500% 162 360 01/01/2021 Monthly Monthly 06/30/2034



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 175

2014A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Colorado Housing and Finance Authority

Federally Taxable Single Family Mortgage Class I Bonds
Final Maturity Schedule

2014 Series A

Loans
1sts - 177 (30 bps) (POR01)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 65,778.53 3.000% 161 360 01/01/2021 Monthly Monthly 05/31/2034
12/31/2020 95,586.89 5.625% 162 360 01/01/2021 Monthly Monthly 06/30/2034
12/31/2020 64,094.91 5.625% 162 360 01/01/2021 Monthly Monthly 06/30/2034
12/31/2020 93,001.78 3.000% 162 322 01/01/2021 Monthly Monthly 06/30/2034
12/31/2020 96,768.64 6.125% 161 360 01/01/2021 Monthly Monthly 05/31/2034
12/31/2020 77,631.15 5.000% 161 360 01/01/2021 Monthly Monthly 05/31/2034
12/31/2020 46,970.45 3.000% 161 273 01/01/2021 Monthly Monthly 05/31/2034
12/31/2020 92,375.71 6.000% 163 360 01/01/2021 Monthly Monthly 07/31/2034
12/31/2020 100,102.82 5.875% 162 360 01/01/2021 Monthly Monthly 06/30/2034
12/31/2020 79,243.53 6.000% 163 360 01/01/2021 Monthly Monthly 07/31/2034
12/31/2020 44,080.89 3.000% 162 360 01/01/2021 Monthly Monthly 06/30/2034
12/31/2020 138,767.72 5.750% 163 360 01/01/2021 Monthly Monthly 07/31/2034
12/31/2020 59,519.56 6.000% 162 360 01/01/2021 Monthly Monthly 06/30/2034
12/31/2020 29,282.93 - 131 360 01/01/2021 Monthly Monthly 11/30/2031
12/31/2020 18,831.61 - 70 360 01/01/2021 Monthly Monthly 10/31/2026
12/31/2020 33,002.80 - 112 360 01/01/2021 Monthly Monthly 04/30/2030
12/31/2020 14,191.86 - 42 360 01/01/2021 Monthly Monthly 06/30/2024
12/31/2020 31,659.66 - 71 360 01/01/2021 Monthly Monthly 11/30/2026
12/31/2020 49,647.55 5.875% 164 359 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 89,893.78 5.875% 162 360 01/01/2021 Monthly Monthly 06/30/2034
12/31/2020 58,174.95 3.000% 163 359 01/01/2021 Monthly Monthly 07/31/2034
12/31/2020 31,590.62 3.000% 162 360 01/01/2021 Monthly Monthly 06/30/2034
12/31/2020 41,051.53 5.750% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 110,149.88 5.750% 162 364 01/01/2021 Monthly Monthly 06/30/2034
12/31/2020 50,988.59 5.500% 163 360 01/01/2021 Monthly Monthly 07/31/2034
12/31/2020 130,516.88 5.750% 163 360 01/01/2021 Monthly Monthly 07/31/2034
12/31/2020 68,744.78 5.750% 163 360 01/01/2021 Monthly Monthly 07/31/2034
12/31/2020 143,349.67 5.750% 163 360 01/01/2021 Monthly Monthly 07/31/2034
12/31/2020 88,608.65 5.750% 165 360 01/01/2021 Monthly Monthly 09/30/2034
12/31/2020 96,434.33 5.750% 163 360 01/01/2021 Monthly Monthly 07/31/2034
12/31/2020 39,697.30 5.500% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 93,971.66 5.750% 163 360 01/01/2021 Monthly Monthly 07/31/2034
12/31/2020 40,971.38 5.625% 163 360 01/01/2021 Monthly Monthly 07/31/2034
12/31/2020 93,796.12 5.625% 163 360 01/01/2021 Monthly Monthly 07/31/2034
12/31/2020 90,581.81 5.625% 163 360 01/01/2021 Monthly Monthly 07/31/2034
12/31/2020 62,194.11 5.625% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 24,168.57 5.625% 163 360 01/01/2021 Monthly Monthly 07/31/2034
12/31/2020 47,492.84 5.625% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 40,029.91 5.625% 163 360 01/01/2021 Monthly Monthly 07/31/2034
12/31/2020 103,609.36 5.625% 163 360 01/01/2021 Monthly Monthly 07/31/2034
12/31/2020 32,164.20 3.000% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 92,029.07 5.625% 163 360 01/01/2021 Monthly Monthly 07/31/2034
12/31/2020 63,923.74 5.625% 163 360 01/01/2021 Monthly Monthly 07/31/2034
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2014A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Colorado Housing and Finance Authority

Federally Taxable Single Family Mortgage Class I Bonds
Final Maturity Schedule

2014 Series A

Loans
1sts - 177 (30 bps) (POR01)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 57,489.06 5.625% 165 360 01/01/2021 Monthly Monthly 09/30/2034
12/31/2020 108,449.35 5.625% 163 360 01/01/2021 Monthly Monthly 07/31/2034
12/31/2020 99,615.19 5.625% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 61,555.68 3.000% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 40,991.15 3.000% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 18,233.26 5.375% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 72,168.75 5.625% 164 229 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 81,544.96 5.500% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 75,420.81 5.500% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 121,811.43 5.500% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 56,993.40 5.500% 163 360 01/01/2021 Monthly Monthly 07/31/2034
12/31/2020 92,087.10 5.500% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 78,615.85 5.500% 163 360 01/01/2021 Monthly Monthly 07/31/2034
12/31/2020 86,907.53 4.375% 286 360 01/01/2021 Monthly Monthly 10/31/2044
12/31/2020 28,925.82 4.000% 348 360 01/01/2021 Monthly Monthly 12/31/2049
12/31/2020 51,587.07 5.250% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 76,566.81 5.625% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 26,333.83 3.000% 163 360 01/01/2021 Monthly Monthly 07/31/2034
12/31/2020 62,522.30 3.000% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 42,541.08 5.625% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 32,631.28 5.500% 163 360 01/01/2021 Monthly Monthly 07/31/2034
12/31/2020 87,908.90 5.625% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 67,903.76 3.000% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 65,563.02 5.500% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 34,860.02 5.500% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 58,564.71 5.500% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 50,009.56 5.750% 165 360 01/01/2021 Monthly Monthly 09/30/2034
12/31/2020 35,651.22 5.375% 165 360 01/01/2021 Monthly Monthly 09/30/2034
12/31/2020 131,115.70 5.625% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 126,673.71 5.625% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 121,685.30 5.500% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 84,299.37 5.625% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 64,492.57 5.375% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 83,528.96 5.375% 165 360 01/01/2021 Monthly Monthly 09/30/2034
12/31/2020 32,141.78 5.625% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 42,313.58 5.625% 165 360 01/01/2021 Monthly Monthly 09/30/2034
12/31/2020 106,056.08 5.625% 165 360 01/01/2021 Monthly Monthly 09/30/2034
12/31/2020 62,993.77 3.000% 171 360 01/01/2021 Monthly Monthly 03/31/2035
12/31/2020 81,982.82 3.000% 165 360 01/01/2021 Monthly Monthly 09/30/2034
12/31/2020 55,946.56 5.500% 165 360 01/01/2021 Monthly Monthly 09/30/2034
12/31/2020 53,811.02 5.500% 165 360 01/01/2021 Monthly Monthly 09/30/2034
12/31/2020 38,695.47 5.250% 165 360 01/01/2021 Monthly Monthly 09/30/2034
12/31/2020 93,191.16 5.375% 164 360 01/01/2021 Monthly Monthly 08/31/2034
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2014A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Colorado Housing and Finance Authority

Federally Taxable Single Family Mortgage Class I Bonds
Final Maturity Schedule

2014 Series A

Loans
1sts - 177 (30 bps) (POR01)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 68,352.15 3.000% 165 360 01/01/2021 Monthly Monthly 09/30/2034
12/31/2020 96,374.55 5.500% 165 360 01/01/2021 Monthly Monthly 09/30/2034
12/31/2020 21,323.37 - 45 360 01/01/2021 Monthly Monthly 09/30/2024
12/31/2020 58,446.94 5.500% 165 360 01/01/2021 Monthly Monthly 09/30/2034
12/31/2020 28,327.59 5.500% 165 360 01/01/2021 Monthly Monthly 09/30/2034
12/31/2020 72,120.40 5.250% 165 360 01/01/2021 Monthly Monthly 09/30/2034
12/31/2020 67,759.55 5.250% 165 361 01/01/2021 Monthly Monthly 09/30/2034
12/31/2020 94,148.72 5.500% 165 360 01/01/2021 Monthly Monthly 09/30/2034
12/31/2020 75,102.52 5.250% 165 360 01/01/2021 Monthly Monthly 09/30/2034
12/31/2020 58,042.49 5.250% 165 360 01/01/2021 Monthly Monthly 09/30/2034
12/31/2020 113,454.65 5.500% 165 360 01/01/2021 Monthly Monthly 09/30/2034
12/31/2020 13,597.54 5.500% 169 360 01/01/2021 Monthly Monthly 01/31/2035
12/31/2020 53,758.77 5.125% 165 360 01/01/2021 Monthly Monthly 09/30/2034
12/31/2020 95,200.28 5.375% 165 360 01/01/2021 Monthly Monthly 09/30/2034
12/31/2020 80,608.82 5.250% 166 496 01/01/2021 Monthly Monthly 10/31/2034
12/31/2020 62,985.22 4.000% 301 360 01/01/2021 Monthly Monthly 01/31/2046
12/31/2020 85,993.35 5.250% 165 360 01/01/2021 Monthly Monthly 09/30/2034
12/31/2020 52,585.79 5.250% 166 360 01/01/2021 Monthly Monthly 10/31/2034
12/31/2020 56,997.40 5.000% 166 360 01/01/2021 Monthly Monthly 10/31/2034
12/31/2020 10,795.99 - 31 360 01/01/2021 Monthly Monthly 07/31/2023
12/31/2020 16,107.93 - 48 360 01/01/2021 Monthly Monthly 12/31/2024
12/31/2020 37,244.95 - 158 360 01/01/2021 Monthly Monthly 02/28/2034
12/31/2020 38,240.31 - 160 360 01/01/2021 Monthly Monthly 04/30/2034
12/31/2020 65,303.53 5.250% 166 360 01/01/2021 Monthly Monthly 10/31/2034
12/31/2020 54,205.51 5.250% 166 360 01/01/2021 Monthly Monthly 10/31/2034
12/31/2020 76,467.42 5.125% 166 360 01/01/2021 Monthly Monthly 10/31/2034
12/31/2020 50,101.14 5.125% 166 360 01/01/2021 Monthly Monthly 10/31/2034
12/31/2020 93,550.96 5.000% 167 360 01/01/2021 Monthly Monthly 11/30/2034
12/31/2020 88,875.60 5.000% 167 360 01/01/2021 Monthly Monthly 11/30/2034
12/31/2020 86,401.62 5.000% 167 361 01/01/2021 Monthly Monthly 11/30/2034
12/31/2020 108,235.79 4.250% 328 360 01/01/2021 Monthly Monthly 04/30/2048
12/31/2020 90,941.41 5.375% 169 360 01/01/2021 Monthly Monthly 01/31/2035
12/31/2020 43,011.44 4.750% 168 360 01/01/2021 Monthly Monthly 12/31/2034
12/31/2020 38,161.12 - 166 360 01/01/2021 Monthly Monthly 10/31/2034
12/31/2020 40,028.55 - 166 360 01/01/2021 Monthly Monthly 10/31/2034
12/31/2020 35,482.15 - 166 360 01/01/2021 Monthly Monthly 10/31/2034
12/31/2020 82,096.91 5.375% 169 360 01/01/2021 Monthly Monthly 01/31/2035
12/31/2020 16,707.80 - 44 360 01/01/2021 Monthly Monthly 08/31/2024
12/31/2020 115,804.51 5.500% 169 360 01/01/2021 Monthly Monthly 01/31/2035
12/31/2020 36,536.55 3.000% 169 360 01/01/2021 Monthly Monthly 01/31/2035
12/31/2020 19,856.68 - 62 360 01/01/2021 Monthly Monthly 02/28/2026
12/31/2020 50,688.08 5.375% 169 360 01/01/2021 Monthly Monthly 01/31/2035
12/31/2020 93,860.00 5.375% 169 360 01/01/2021 Monthly Monthly 01/31/2035
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2014A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Colorado Housing and Finance Authority

Federally Taxable Single Family Mortgage Class I Bonds
Final Maturity Schedule

2014 Series A

Loans
1sts - 177 (30 bps) (POR01)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 108,395.58 5.375% 169 360 01/01/2021 Monthly Monthly 01/31/2035
12/31/2020 49,216.23 5.375% 169 360 01/01/2021 Monthly Monthly 01/31/2035
12/31/2020 117,703.85 5.375% 170 360 01/01/2021 Monthly Monthly 02/28/2035
12/31/2020 53,423.58 5.375% 170 360 01/01/2021 Monthly Monthly 02/28/2035
12/31/2020 10,494.75 5.375% 169 360 01/01/2021 Monthly Monthly 01/31/2035
12/31/2020 90,500.71 5.375% 169 360 01/01/2021 Monthly Monthly 01/31/2035
12/31/2020 121,370.03 5.375% 169 360 01/01/2021 Monthly Monthly 01/31/2035
12/31/2020 62,406.37 5.375% 169 360 01/01/2021 Monthly Monthly 01/31/2035
12/31/2020 62,216.77 5.375% 169 360 01/01/2021 Monthly Monthly 01/31/2035
12/31/2020 98,653.63 4.625% 279 360 01/01/2021 Monthly Monthly 03/31/2044
12/31/2020 44,640.71 5.375% 169 360 01/01/2021 Monthly Monthly 01/31/2035
12/31/2020 92,982.69 4.500% 283 360 01/01/2021 Monthly Monthly 07/31/2044
12/31/2020 44,566.47 5.375% 169 360 01/01/2021 Monthly Monthly 01/31/2035
12/31/2020 51,542.08 5.500% 171 360 01/01/2021 Monthly Monthly 03/31/2035
12/31/2020 82,467.83 5.375% 169 360 01/01/2021 Monthly Monthly 01/31/2035
12/31/2020 58,061.11 5.625% 172 360 01/01/2021 Monthly Monthly 04/30/2035
12/31/2020 69,997.58 3.000% 169 360 01/01/2021 Monthly Monthly 01/31/2035
12/31/2020 143,381.29 4.625% 274 360 01/01/2021 Monthly Monthly 10/31/2043
12/31/2020 73,976.50 3.000% 169 360 01/01/2021 Monthly Monthly 01/31/2035
12/31/2020 51,592.37 5.375% 171 360 01/01/2021 Monthly Monthly 03/31/2035
12/31/2020 89,858.89 5.375% 171 360 01/01/2021 Monthly Monthly 03/31/2035
12/31/2020 42,533.82 5.375% 171 360 01/01/2021 Monthly Monthly 03/31/2035
12/31/2020 91,553.85 5.500% 171 360 01/01/2021 Monthly Monthly 03/31/2035
12/31/2020 106,577.04 5.375% 171 360 01/01/2021 Monthly Monthly 03/31/2035
12/31/2020 144,197.03 5.500% 172 360 01/01/2021 Monthly Monthly 04/30/2035
12/31/2020 92,100.40 5.500% 172 360 01/01/2021 Monthly Monthly 04/30/2035
12/31/2020 57,768.84 5.500% 171 360 01/01/2021 Monthly Monthly 03/31/2035
12/31/2020 109,120.62 5.500% 171 360 01/01/2021 Monthly Monthly 03/31/2035
12/31/2020 38,195.88 5.500% 171 360 01/01/2021 Monthly Monthly 03/31/2035
12/31/2020 96,078.05 5.500% 172 360 01/01/2021 Monthly Monthly 04/30/2035
12/31/2020 132,764.23 5.500% 171 360 01/01/2021 Monthly Monthly 03/31/2035
12/31/2020 73,767.25 5.625% 171 360 01/01/2021 Monthly Monthly 03/31/2035
12/31/2020 75,617.16 5.375% 173 360 01/01/2021 Monthly Monthly 05/31/2035
12/31/2020 93,551.37 5.625% 172 360 01/01/2021 Monthly Monthly 04/30/2035
12/31/2020 70,426.77 5.375% 171 360 01/01/2021 Monthly Monthly 03/31/2035
12/31/2020 85,657.37 5.625% 172 360 01/01/2021 Monthly Monthly 04/30/2035
12/31/2020 108,508.58 5.625% 172 360 01/01/2021 Monthly Monthly 04/30/2035
12/31/2020 122,727.02 5.625% 172 360 01/01/2021 Monthly Monthly 04/30/2035
12/31/2020 44,095.28 5.625% 172 360 01/01/2021 Monthly Monthly 04/30/2035
12/31/2020 101,093.23 5.625% 173 360 01/01/2021 Monthly Monthly 05/31/2035
12/31/2020 57,806.05 5.625% 172 360 01/01/2021 Monthly Monthly 04/30/2035
12/31/2020 59,241.31 5.875% 172 360 01/01/2021 Monthly Monthly 04/30/2035
12/31/2020 19,221.42 5.875% 173 360 01/01/2021 Monthly Monthly 05/31/2035
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2014A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Colorado Housing and Finance Authority

Federally Taxable Single Family Mortgage Class I Bonds
Final Maturity Schedule

2014 Series A

Loans
1sts - 177 (30 bps) (POR01)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 42,195.33 5.875% 172 360 01/01/2021 Monthly Monthly 04/30/2035
12/31/2020 103,420.95 5.875% 173 482 01/01/2021 Monthly Monthly 05/31/2035
12/31/2020 55,313.06 5.875% 172 360 01/01/2021 Monthly Monthly 04/30/2035
12/31/2020 69,304.39 5.875% 172 360 01/01/2021 Monthly Monthly 04/30/2035
12/31/2020 60,129.28 5.875% 172 360 01/01/2021 Monthly Monthly 04/30/2035
12/31/2020 76,322.51 5.750% 172 360 01/01/2021 Monthly Monthly 04/30/2035
12/31/2020 118,739.91 5.500% 173 360 01/01/2021 Monthly Monthly 05/31/2035
12/31/2020 101,938.36 5.750% 172 360 01/01/2021 Monthly Monthly 04/30/2035
12/31/2020 120,504.69 5.750% 172 360 01/01/2021 Monthly Monthly 04/30/2035
12/31/2020 109,046.14 4.625% 282 360 01/01/2021 Monthly Monthly 06/30/2044
12/31/2020 80,078.44 5.500% 172 360 01/01/2021 Monthly Monthly 04/30/2035
12/31/2020 122,884.92 4.375% 289 360 01/01/2021 Monthly Monthly 01/31/2045
12/31/2020 61,776.45 5.750% 172 360 01/01/2021 Monthly Monthly 04/30/2035
12/31/2020 46,011.21 5.750% 172 360 01/01/2021 Monthly Monthly 04/30/2035
12/31/2020 63,268.42 5.625% 172 360 01/01/2021 Monthly Monthly 04/30/2035
12/31/2020 89,866.60 5.375% 172 360 01/01/2021 Monthly Monthly 04/30/2035
12/31/2020 41,071.64 - 170 360 01/01/2021 Monthly Monthly 02/28/2035
12/31/2020 101,083.79 5.625% 172 360 01/01/2021 Monthly Monthly 04/30/2035
12/31/2020 52,752.28 5.625% 172 360 01/01/2021 Monthly Monthly 04/30/2035
12/31/2020 91,088.69 5.375% 173 360 01/01/2021 Monthly Monthly 05/31/2035
12/31/2020 90,769.01 5.625% 173 360 01/01/2021 Monthly Monthly 05/31/2035
12/31/2020 47,282.53 5.375% 173 360 01/01/2021 Monthly Monthly 05/31/2035
12/31/2020 33,497.86 5.375% 173 474 01/01/2021 Monthly Monthly 05/31/2035
12/31/2020 78,913.42 5.625% 173 360 01/01/2021 Monthly Monthly 05/31/2035
12/31/2020 121,915.36 5.500% 173 360 01/01/2021 Monthly Monthly 05/31/2035
12/31/2020 41,591.63 5.500% 173 360 01/01/2021 Monthly Monthly 05/31/2035
12/31/2020 52,570.74 5.500% 173 360 01/01/2021 Monthly Monthly 05/31/2035
12/31/2020 16,874.08 - 113 360 01/01/2021 Monthly Monthly 05/31/2030
12/31/2020 17,838.91 - 70 360 01/01/2021 Monthly Monthly 10/31/2026
12/31/2020 33,627.45 - 73 360 01/01/2021 Monthly Monthly 01/31/2027

17,155,111.66
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2014A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Colorado Housing and Finance Authority

Federally Taxable Single Family Mortgage Class I Bonds
Final Maturity Schedule

2014 Series A

Loans
1sts - 177 (30 bps) (POR01)

Servicing Information

Servicing Rate (%) 0.300000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment Pay Accrued on First Pay Date
   1st Period Interest Basis 30/360
   Pay from Revenue Acct
   Treasury Yield Handling N/A
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2014A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Colorado Housing and Finance Authority

Federally Taxable Single Family Mortgage Class I Bonds
Final Maturity Schedule

2014 Series A

Acquisition Funds
Acquisition Fund (ACQ01)

Acquisition Fund Information

*Loan Portfolios Drawn From This Fund All
   Loan Portfolio Sub-type All Types of Loans
Send Interest Earnings to Revenue Account
Undisbursed Principal
Send To Revenue Account
Available for Revenue Deficiency No
Available to Repay Subordinate Debt No
Available to Replenish Reserve No
Insufficiency Option Originate Balance of Fund
Non-Delivery Penalties
Percent of Loans -
Fixed Amount -
Exclude Fund from Arbitrage No
Percent to Apply for Parity 100.000%
Are Reorig Deposits Transferred No
Reorig Bal Insufficiency Allocation First Come, First Served Basis
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2014A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Colorado Housing and Finance Authority

Federally Taxable Single Family Mortgage Class I Bonds
Final Maturity Schedule

2014 Series A

Acquisition Funds
Acquisition Fund (ACQ01)

MM (SEC01)

Security Description

Type of Security Passbook
Interest Accrual Date Dec 31, 2019
Purchase Date Dec 31, 2019
Par Amount -
Maturity Date Jul  1, 2020
   Purchase Price 100.000000
Interest Rate -
Interest Rate Table TBL01 - Reinvest Rates
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2020
Interest Day Basis ACT/360
Yield for Treasury Rules -
Rollover Date -
*Are There Fund Withdrawals No
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2014A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Colorado Housing and Finance Authority

Federally Taxable Single Family Mortgage Class I Bonds
Final Maturity Schedule

2014 Series A

Short Term Investments

Int Begin Beginning Interest First Pmt Payment Day % to Apply Exclude
Account Date Balance Rate Date Freq Basis to Parity From Arb

Default 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Loan Float 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Redemption 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Revenue 12/31/2020 1,254,201.37 - 02/01/2021 Monthly ACT/360 100% No

Default Short Term Rates

Interest Rate Table TBL01 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Loan Float Account Rates

Interest Rate Table TBL01 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Redemption Account Rates

Interest Rate Table TBL01 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2014A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Colorado Housing and Finance Authority

Federally Taxable Single Family Mortgage Class I Bonds
Final Maturity Schedule

2014 Series A

Short Term Investments

Revenue Account Rates

Interest Rate Table TBL01 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2014A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Colorado Housing and Finance Authority

Federally Taxable Single Family Mortgage Class I Bonds
Final Maturity Schedule

2014 Series A

Reserve Funds
DSRF (RES01)

Basic Information

Type of Fund Debt Service Reserve Fund
Required Withdrawals Option No Required Withdrawals
Required Balance Option % of Bond Balance
Required Percentage 5.000000%
Requirement Linked With N/A
*Bond Component All
First Drawdown Date Nov  1, 2020
   Drawdown on On Surplus Calculation
Balance Lag (months) -
Amount to Add to Percentage -
Maximum Balance -
Minimum Balance -
*Are There Minimum Balance Changes No
Interest Flow Send to Revenue Account
Principal Drawdown
Principal Drawdown Flow Send to Revenue Account
*Allocate Entire Drawdown as Indicated Yes
Maturing Principal
Maturing Principal Flow Send to Revenue Account
*Allocate Entire Drawdown as Indicated Yes
On Termination prior to maturity send funds to Send to Revenue Account
Underfunded Balance Option N/A
Replenishment Option N/A
Replenishment Tap Order Before Security
Amortizing Fund
Percent to Apply for Parity 100.000%
Accrue Interest for Parity No
Include in Sources and Uses Yes
Exclude from Arbitrage No
*Are Reserve Taps Limited No
*Sell Securities Before Maturity N/A
*Change Required Percentage No



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 186

2014A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Colorado Housing and Finance Authority

Federally Taxable Single Family Mortgage Class I Bonds
Final Maturity Schedule

2014 Series A

Reserve Funds
DSRF (RES01)

GNMA MBS (SEC02)

Security Description

Type of Security MBS
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 35,649.82
Maturity Date Nov  1, 2027
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate 5.000000%
Interest Rate Table N/A
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date -
*Are There Fund Withdrawals No
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2014A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Colorado Housing and Finance Authority

Federally Taxable Single Family Mortgage Class I Bonds
Final Maturity Schedule

2014 Series A

Reserve Funds
DSRF (RES01)

GNMA MBS (SEC03)

Security Description

Type of Security MBS
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 71,412.74
Maturity Date Nov  1, 2027
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate 3.000000%
Interest Rate Table N/A
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date -
*Are There Fund Withdrawals No
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2014A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Colorado Housing and Finance Authority

Federally Taxable Single Family Mortgage Class I Bonds
Final Maturity Schedule

2014 Series A

Reserve Funds
DSRF (RES01)
MM (SEC05)

Security Description

Type of Security Passbook
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 445,356.22
Maturity Date Nov  1, 2027
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate -
Interest Rate Table TBL01 - Reinvest Rates
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis ACT/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date -
*Are There Fund Withdrawals No
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2014A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Colorado Housing and Finance Authority

Federally Taxable Single Family Mortgage Class I Bonds
Final Maturity Schedule

2014 Series A

Expenses
Trustee (EXP01)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.035000%
   Expense Percent Type Annual Rate
*Bond Component All
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds & Loans are Retired
   Bond Component All
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2014A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Colorado Housing and Finance Authority

Federally Taxable Single Family Mortgage Class I Bonds
Final Maturity Schedule

2014 Series A

Cashflow
Bonds / Redemptions

Deposit Accrued Interest to Revenue Account
First Bond Year Ending Date Nov  1, 2021

Bond Prin Component Selection

Bond Maturing Principal Redemption Tap LOC
Component Option Account Before Rev

Taxable Serials Revenue Account Mandatory No
2027 Taxable Term Revenue Account Mandatory No

Mandatory Transfers

Force Mandatory redemptions before Surplus No
% of Prepayment 100.000%
% of Principal -
% of Interest -
% of Reimbursement -
% of Remaining Surplus to Transfer -

Redemption Acct Info

Surplus Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Mandatory Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Surplus/Mandatory Combined
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
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2014A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Colorado Housing and Finance Authority

Federally Taxable Single Family Mortgage Class I Bonds
Final Maturity Schedule

2014 Series A

Cashflow
Loans

Loan Float/Forgiveness

Loan Float Transfers to Rev Acct No Loan Float Account
Forgive Loans N/A
Is Loan Revenue Directed to a Res Fund No
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2014A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Colorado Housing and Finance Authority

Federally Taxable Single Family Mortgage Class I Bonds
Final Maturity Schedule

2014 Series A

Cashflow
Surplus/Deficiency

Coverage

Debt Service Coverage Requirement Pro Rata Share of D/S (P & I)
   Coverage Factor 100.000%
  *Bond Selection All
   Use Default Bond Freq. Set Aside Yes
   Setaside 100% of payments due in Surplus Period? Yes
Expense Coverage Requirement Pro Rata Share of Expenses
Minimum Coverage Amount 10,000.00

Distribution

First Surplus Calculation Date May  1, 2020
Surplus Calculation Frequency Semiannual
Surplus Distribution
% to Surplus Redemption Account 100.000%
% to Line of Credit Red Acct -
% to Reorigination Account -
% to Retain in Revenue Account -
% to Distribute to Issuer -
% to External Distribution/MRA -
% to Reserve Fund -
% to Residual Bondholder -
% to Other Redemption Account -
Parity distribution optimization Advanced
   Min Bond Redeemable 5,000.00
Replenish Reserves Only on Surplus Calc. Dates Yes

Deficiency Processing

Tap to Maintain Non-negative Balance
Tap Loan Float Account Yes
Reorigination Account Tap Limit Unlimited
Tap Reorigination Account after Reserve Funds No
Deficiency Taps Processing
Pay Expense Deficiency After All Redemptions
   Process D/S Deficiency Taps Immediately No
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2014A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Colorado Housing and Finance Authority

Federally Taxable Single Family Mortgage Class I Bonds
Final Maturity Schedule

2014 Series A

Cashflow
Surplus/Deficiency

Redemption Account Taps

All Redemption Account Taps Are Limited to Maturing Amount
Tap Specified Reserve Fund After Surplus Redem. Acct
And Before Other Redemption Accts N/A
Tap Undisbursed Redemption Account Before Mandatory Accounts
Mandatory Redemption Accounts Tappable
  Allow Mandatory Red Acct Taps From -
  Allow Mandatory Red Acct Taps Until -
Mandatory / Additional Redemption Account Tap Order
Mandatory Account 1

Reserve Taps and Replenishments

Reserve Tap Limited to Entire Bal. is Available

Reserve Taps and Replenishments

Replenishment
Fund Option

RES01 DSRF N/A

Other Debts

Are Lines of Credit Available No
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2014A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Colorado Housing and Finance Authority

Federally Taxable Single Family Mortgage Class I Bonds
Final Maturity Schedule

2014 Series A

Rate Table
Reinvest Rates (TBL01)

Change New
Date Rate

05/01/2011 0.15%
05/01/2012 1.59%
05/01/2013 3.03%
05/01/2014 4.47%
05/01/2015 5.92%
05/01/2016 7.35%
05/01/2021 6.93%
05/01/2022 6.51%
05/01/2023 6.09%
05/01/2024 5.67%
05/01/2025 5.25%
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2014A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Colorado Housing and Finance Authority

Federally Taxable Single Family Mortgage Class I Bonds
Final Maturity Schedule

2014 Series A

Miscellaneous

First Parity Display Date -
TIC/NIC Calculation Parameters
Bid Price 100.0000000%
Underwriter's Discount -
Calculate Bond to Loan Ratio No
Bond Rounding Option Round to nearest cent
 Apply to Regular Interest By Lot
 Apply to Initial Accrued Interest No rounding
 Apply to Initial Purchase Cost No rounding
Include Redemption and Loan Float Accrued Interest in Parity No
Include Arrears Interest In Parity Calc No

Additional Pv Calculations

Calculate Additional PVs Yes

Additional Pv Calculations

Bond Res Loan
PV Comp Expense Fund Port

L.O.C. Distribution All All All All
External Distribution All All All All
N/A All All All All
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2014A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Colorado Housing and Finance Authority

Federally Taxable Single Family Mortgage Class I Bonds
Final Maturity Schedule

2014 Series A

Miscellaneous

Additional Pv Calculations

Include Comp Proof
PV Date Before Date PV Rate Freq Report

11/01/2020 At Par 3% Semiannual No
11/01/2020 At Par 3% Semiannual No
11/01/2020 At Par - Semiannual No
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2014A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Colorado Housing and Finance Authority

Federally Taxable Single Family Mortgage Class I Bonds
Final Maturity Schedule

2014 Series A

Reporting Options

Issuer Title
Add to Default Title
Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds
Final Maturity Schedule

Series Title
Add to Default Title

Additional Reporting Date -
Report Alignment Date Nov  1, 2021

Loan Report
Portfolio Group

POR01 1sts - 177 (30 bps) 1

Display
Bond Order

BON01 Taxable Serials 1
BON02 2027 Taxable Term 1

Loan Display
Portfolio Order

POR01 1sts - 177 (30 bps) 1

Display
Expense Order

EXP01 Trustee 1
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2014A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Colorado Housing and Finance Authority

Federally Taxable Single Family Mortgage Class I Bonds
Final Maturity Schedule

2014 Series A

Reporting Options

Reserve Display
Fund Order

RES01 DSRF 1
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2014A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Colorado Housing and Finance Authority

Federally Taxable Single Family Mortgage Class I Bonds
Final Maturity Schedule

2014 Series A

Other Revenues
Accrued Interest (REV01)

Other Revenue Information

Deposit Receipts to Revenue Account
Treasury Yield Handling Non-Yield Related

Other Revenue Information

Receipt Reserve Acquisition
Date Amount Deposit To Fund Fund

Apr  1, 2021 399.21 Revenue Account N/A N/A
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2015A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2015 Series A

Bonds
Serials (BON02)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2021 1,375,000 2.255% 2.255% 100 5,000
11/01/2021 1,325,000 2.335% 2.335% 100 5,000
05/01/2022 1,265,000 2.393% 2.393% 100 5,000
11/01/2022 1,215,000 2.493% 2.493% 100 5,000
05/01/2023 1,265,000 2.643% 2.643% 100 5,000
11/01/2023 1,250,000 2.693% 2.693% 100 5,000
05/01/2024 1,385,000 2.793% 2.793% 100 5,000
11/01/2024 1,390,000 2.873% 2.873% 100 5,000
05/01/2025 1,545,000 2.973% 2.973% 100 5,000
11/01/2025 1,610,000 2.973% 2.973% 100 5,000

13,625,000
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2015A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2015 Series A

Bonds
PAC Bond (BON05)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category Super-Sinker
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2028 575,000 4% 3.009% 106.61 5,000
11/01/2028 635,000 4% 3.062% 106.61 5,000
05/01/2029 650,000 4% 3.109% 106.61 5,000
11/01/2029 690,000 4% 3.151% 106.61 5,000
05/01/2030 695,000 4% 3.188% 106.61 5,000
11/01/2030 715,000 4% 3.222% 106.61 5,000
05/01/2031 670,000 4% 3.252% 106.61 5,000
11/01/2031 610,000 4% 3.279% 106.61 5,000

5,240,000
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2015A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2015 Series A

Bonds
Term Bond 2027 (BON06)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2026 1,170,000 3.193% 3.193% 100 5,000
11/01/2026 1,205,000 3.193% 3.193% 100 5,000
05/01/2027 1,195,000 3.193% 3.193% 100 5,000
11/01/2027 1,230,000 3.193% 3.193% 100 5,000

4,800,000
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2015A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2015 Series A

Redemption Schedules
PAC Table (SCD01)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

11/01/2019 7,125,000
02/01/2020 6,645,000
05/01/2020 6,165,000
08/01/2020 5,705,000
11/01/2020 5,240,000
02/01/2021 4,755,000
05/01/2021 4,270,000
08/01/2021 3,780,000
11/01/2021 3,290,000
02/01/2022 2,810,000
05/01/2022 2,330,000
08/01/2022 1,850,000
11/01/2022 1,365,000
02/01/2023 990,000
05/01/2023 610,000
08/01/2023 305,000
11/01/2023 -
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2015A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2015 Series A

Redemption Schedules
100-400% Table (SCD02)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

11/01/2019 18,485,000
02/01/2020 16,625,000
05/01/2020 14,765,000
08/01/2020 13,190,000
11/01/2020 11,610,000
02/01/2021 10,270,000
05/01/2021 8,925,000
08/01/2021 7,750,000
11/01/2021 6,575,000
02/01/2022 5,565,000
05/01/2022 4,555,000
08/01/2022 3,675,000
11/01/2022 2,790,000
02/01/2023 2,025,000
05/01/2023 1,255,000
08/01/2023 630,000
11/01/2023 -
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2015A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2015 Series A

Redemption Schemes
Ppmts <= 100% (RED02)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets In order listed

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON05: PAC Bond 1 PG - 05/01/2021 Quarterly N/A -
BON02: Serials 2 PG - 05/01/2021 Quarterly N/A -
BON06: Term Bond 2027 2 PG - 05/01/2021 Quarterly N/A -
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2015A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2015 Series A

Redemption Schemes
Ppmts <= 100% (RED02)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
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2015A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2015 Series A

Redemption Schemes
Ppmts 100-400% PSA (RED03)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets In order listed

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON05: PAC Bond - PG - 05/01/2021 Quarterly SCD01: PAC Table -
BON02: Serials 1 PG - 05/01/2021 Quarterly N/A -
BON06: Term Bond 2027 1 PG - 05/01/2021 Quarterly N/A -



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 208

2015A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2015 Series A

Redemption Schemes
Ppmts 100-400% PSA (RED03)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 209

2015A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2015 Series A

Redemption Schemes
Ppmts > 400% PSA (RED04)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets In order listed

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON05: PAC Bond - PG - 05/01/2021 Quarterly SCD01: PAC Table -
RED03: Ppmts 100-400% PSA - PG - 05/01/2021 Quarterly SCD02: 100-400% Table -
BON02: Serials 1 PG - 05/01/2021 Quarterly N/A -
BON06: Term Bond 2027 1 PG - 05/01/2021 Quarterly N/A -
BON05: PAC Bond 1 PG - 05/01/2021 Quarterly N/A -
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2015A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2015 Series A

Redemption Schemes
Ppmts > 400% PSA (RED04)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
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2015A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2015 Series A

Surplus Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED03 - Ppmts 100-400% PSA Through, <= Prepayment Speed 400.0000% N/A
RED04 - Ppmts > 400% PSA After, > Prepayment Speed 400.0000% N/A

Call Options

Bond Call Redeemed
Component Method Interest

Serials Strip Paid Same Day
PAC Bond Strip Paid Same Day
Term Bond 2027 Strip Paid Same Day
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2015A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2015 Series A

Mandatory Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED03 - Ppmts 100-400% PSA Through, <= Prepayment Speed 400.0000% N/A
RED04 - Ppmts > 400% PSA After, > Prepayment Speed 400.0000% N/A

Call Options

Bond Call Redeemed
Component Method Interest

Serials Strip Paid Same Day
PAC Bond Strip Paid Same Day
Term Bond 2027 Strip Paid Same Day
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2015A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2015 Series A

Loans
1sts - 178 (30bps) (POR01)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points No
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 57,512.46 5.875% 153 360 01/01/2021 Monthly Monthly 09/30/2033
12/31/2020 46,308.23 5.000% 150 360 01/01/2021 Monthly Monthly 06/30/2033
12/31/2020 43,834.03 5.000% 151 360 01/01/2021 Monthly Monthly 07/31/2033
12/31/2020 117,472.52 4.625% 277 360 01/01/2021 Monthly Monthly 01/31/2044
12/31/2020 51,740.84 4.750% 150 360 01/01/2021 Monthly Monthly 06/30/2033
12/31/2020 44,657.07 3.000% 153 360 01/01/2021 Monthly Monthly 09/30/2033
12/31/2020 58,002.01 6.250% 154 360 01/01/2021 Monthly Monthly 10/31/2033
12/31/2020 48,320.35 5.875% 155 360 01/01/2021 Monthly Monthly 11/30/2033
12/31/2020 97,119.55 6.125% 153 360 01/01/2021 Monthly Monthly 09/30/2033
12/31/2020 53,592.48 6.000% 154 360 01/01/2021 Monthly Monthly 10/31/2033
12/31/2020 40,170.47 6.000% 155 360 01/01/2021 Monthly Monthly 11/30/2033
12/31/2020 103,145.00 6.000% 275 360 01/01/2021 Monthly Monthly 11/30/2043
12/31/2020 40,309.63 6.000% 154 360 01/01/2021 Monthly Monthly 10/31/2033
12/31/2020 72,358.60 6.000% 153 360 01/01/2021 Monthly Monthly 09/30/2033
12/31/2020 101,200.32 6.000% 155 360 01/01/2021 Monthly Monthly 11/30/2033
12/31/2020 77,989.61 6.000% 154 360 01/01/2021 Monthly Monthly 10/31/2033
12/31/2020 57,639.85 3.000% 155 360 01/01/2021 Monthly Monthly 11/30/2033
12/31/2020 101,285.29 5.875% 154 360 01/01/2021 Monthly Monthly 10/31/2033
12/31/2020 36,825.06 5.625% 154 360 01/01/2021 Monthly Monthly 10/31/2033
12/31/2020 62,797.89 5.625% 154 360 01/01/2021 Monthly Monthly 10/31/2033
12/31/2020 63,424.90 3.000% 154 360 01/01/2021 Monthly Monthly 10/31/2033
12/31/2020 51,314.74 5.750% 154 360 01/01/2021 Monthly Monthly 10/31/2033
12/31/2020 132,887.32 3.875% 295 360 01/01/2021 Monthly Monthly 07/31/2045
12/31/2020 74,653.18 5.625% 155 360 01/01/2021 Monthly Monthly 11/30/2033
12/31/2020 79,963.04 5.375% 154 360 01/01/2021 Monthly Monthly 10/31/2033
12/31/2020 77,078.57 6.000% 154 360 01/01/2021 Monthly Monthly 10/31/2033
12/31/2020 38,159.23 5.375% 155 360 01/01/2021 Monthly Monthly 11/30/2033
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2015A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2015 Series A

Loans
1sts - 178 (30bps) (POR01)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 16,370.40 3.000% 156 360 01/01/2021 Monthly Monthly 12/31/2033
12/31/2020 28,226.60 5.375% 154 360 01/01/2021 Monthly Monthly 10/31/2033
12/31/2020 103,112.77 5.875% 154 360 01/01/2021 Monthly Monthly 10/31/2033
12/31/2020 21,769.01 3.000% 154 360 01/01/2021 Monthly Monthly 10/31/2033
12/31/2020 45,278.41 5.875% 154 360 01/01/2021 Monthly Monthly 10/31/2033
12/31/2020 40,376.25 5.750% 155 360 01/01/2021 Monthly Monthly 11/30/2033
12/31/2020 116,166.39 5.750% 155 360 01/01/2021 Monthly Monthly 11/30/2033
12/31/2020 46,569.17 5.750% 155 360 01/01/2021 Monthly Monthly 11/30/2033
12/31/2020 65,409.47 5.500% 155 360 01/01/2021 Monthly Monthly 11/30/2033
12/31/2020 43,082.10 3.000% 154 360 01/01/2021 Monthly Monthly 10/31/2033
12/31/2020 72,011.99 5.750% 154 360 01/01/2021 Monthly Monthly 10/31/2033
12/31/2020 61,771.48 5.875% 155 360 01/01/2021 Monthly Monthly 11/30/2033
12/31/2020 47,847.66 5.625% 155 360 01/01/2021 Monthly Monthly 11/30/2033
12/31/2020 25,374.42 3.000% 155 360 01/01/2021 Monthly Monthly 11/30/2033
12/31/2020 36,851.02 5.875% 156 360 01/01/2021 Monthly Monthly 12/31/2033
12/31/2020 87,975.37 5.875% 155 360 01/01/2021 Monthly Monthly 11/30/2033
12/31/2020 94,462.41 5.875% 155 360 01/01/2021 Monthly Monthly 11/30/2033
12/31/2020 54,556.48 5.875% 155 360 01/01/2021 Monthly Monthly 11/30/2033
12/31/2020 30,635.90 5.750% 155 360 01/01/2021 Monthly Monthly 11/30/2033
12/31/2020 60,804.55 5.750% 155 360 01/01/2021 Monthly Monthly 11/30/2033
12/31/2020 93,233.17 5.750% 155 360 01/01/2021 Monthly Monthly 11/30/2033
12/31/2020 72,197.03 5.750% 155 360 01/01/2021 Monthly Monthly 11/30/2033
12/31/2020 27,221.36 5.750% 155 360 01/01/2021 Monthly Monthly 11/30/2033
12/31/2020 70,750.53 5.750% 156 360 01/01/2021 Monthly Monthly 12/31/2033
12/31/2020 85,571.33 5.750% 155 360 01/01/2021 Monthly Monthly 11/30/2033
12/31/2020 64,710.87 5.500% 156 360 01/01/2021 Monthly Monthly 12/31/2033
12/31/2020 37,978.54 5.750% 156 360 01/01/2021 Monthly Monthly 12/31/2033
12/31/2020 71,009.81 4.750% 332 360 01/01/2021 Monthly Monthly 08/31/2048
12/31/2020 58,207.23 5.750% 156 360 01/01/2021 Monthly Monthly 12/31/2033
12/31/2020 48,120.41 5.750% 155 360 01/01/2021 Monthly Monthly 11/30/2033
12/31/2020 47,112.51 5.750% 156 360 01/01/2021 Monthly Monthly 12/31/2033
12/31/2020 21,649.86 3.000% 156 360 01/01/2021 Monthly Monthly 12/31/2033
12/31/2020 97,663.74 5.875% 156 360 01/01/2021 Monthly Monthly 12/31/2033
12/31/2020 57,753.36 3.000% 157 360 01/01/2021 Monthly Monthly 01/31/2034
12/31/2020 34,013.61 5.875% 156 360 01/01/2021 Monthly Monthly 12/31/2033
12/31/2020 113,740.24 5.875% 155 360 01/01/2021 Monthly Monthly 11/30/2033
12/31/2020 87,738.86 5.875% 155 360 01/01/2021 Monthly Monthly 11/30/2033
12/31/2020 38,764.28 5.875% 156 360 01/01/2021 Monthly Monthly 12/31/2033
12/31/2020 87,196.71 5.875% 155 360 01/01/2021 Monthly Monthly 11/30/2033
12/31/2020 116,867.05 5.875% 156 360 01/01/2021 Monthly Monthly 12/31/2033
12/31/2020 115,125.72 4.000% 156 360 01/01/2021 Monthly Monthly 12/31/2033
12/31/2020 31,344.34 5.375% 156 360 01/01/2021 Monthly Monthly 12/31/2033
12/31/2020 77,387.76 5.625% 155 360 01/01/2021 Monthly Monthly 11/30/2033
12/31/2020 38,995.59 - 181 360 01/01/2021 Monthly Monthly 01/31/2036
12/31/2020 22,925.92 3.000% 155 360 01/01/2021 Monthly Monthly 11/30/2033
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2015A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2015 Series A

Loans
1sts - 178 (30bps) (POR01)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 122,719.90 5.625% 157 360 01/01/2021 Monthly Monthly 01/31/2034
12/31/2020 70,392.85 5.625% 156 360 01/01/2021 Monthly Monthly 12/31/2033
12/31/2020 42,126.63 3.000% 156 360 01/01/2021 Monthly Monthly 12/31/2033
12/31/2020 106,180.84 5.625% 155 360 01/01/2021 Monthly Monthly 11/30/2033
12/31/2020 4,827.42 - 13 360 01/01/2021 Monthly Monthly 01/31/2022
12/31/2020 100,943.08 5.625% 156 360 01/01/2021 Monthly Monthly 12/31/2033
12/31/2020 56,834.54 3.625% 311 360 01/01/2021 Monthly Monthly 11/30/2046
12/31/2020 101,908.98 5.375% 156 360 01/01/2021 Monthly Monthly 12/31/2033
12/31/2020 84,465.46 5.625% 156 360 01/01/2021 Monthly Monthly 12/31/2033
12/31/2020 70,724.91 5.625% 156 360 01/01/2021 Monthly Monthly 12/31/2033
12/31/2020 105,814.68 5.625% 156 360 01/01/2021 Monthly Monthly 12/31/2033
12/31/2020 60,022.82 5.625% 158 360 01/01/2021 Monthly Monthly 02/28/2034
12/31/2020 84,997.83 5.625% 156 360 01/01/2021 Monthly Monthly 12/31/2033
12/31/2020 50,504.61 5.625% 156 360 01/01/2021 Monthly Monthly 12/31/2033
12/31/2020 51,641.63 5.625% 156 360 01/01/2021 Monthly Monthly 12/31/2033
12/31/2020 56,122.93 3.000% 157 360 01/01/2021 Monthly Monthly 01/31/2034
12/31/2020 2,541.83 - 7 360 01/01/2021 Monthly Monthly 07/31/2021
12/31/2020 49,529.09 5.750% 156 360 01/01/2021 Monthly Monthly 12/31/2033
12/31/2020 35,769.96 5.750% 157 360 01/01/2021 Monthly Monthly 01/31/2034
12/31/2020 64,366.66 5.750% 156 360 01/01/2021 Monthly Monthly 12/31/2033
12/31/2020 90,436.83 4.250% 289 360 01/01/2021 Monthly Monthly 01/31/2045
12/31/2020 79,533.26 5.750% 157 360 01/01/2021 Monthly Monthly 01/31/2034
12/31/2020 33,496.71 5.625% 156 360 01/01/2021 Monthly Monthly 12/31/2033
12/31/2020 85,884.11 3.875% 347 360 01/01/2021 Monthly Monthly 11/30/2049
12/31/2020 40,354.26 3.000% 156 360 01/01/2021 Monthly Monthly 12/31/2033
12/31/2020 52,896.68 5.625% 157 360 01/01/2021 Monthly Monthly 01/31/2034
12/31/2020 44,357.78 5.625% 157 360 01/01/2021 Monthly Monthly 01/31/2034
12/31/2020 76,409.84 5.375% 157 360 01/01/2021 Monthly Monthly 01/31/2034
12/31/2020 61,961.23 5.625% 157 360 01/01/2021 Monthly Monthly 01/31/2034
12/31/2020 114,101.63 5.625% 157 360 01/01/2021 Monthly Monthly 01/31/2034
12/31/2020 102,563.25 5.625% 157 360 01/01/2021 Monthly Monthly 01/31/2034
12/31/2020 78,833.53 5.625% 157 360 01/01/2021 Monthly Monthly 01/31/2034
12/31/2020 41,972.89 3.000% 157 360 01/01/2021 Monthly Monthly 01/31/2034
12/31/2020 79,281.91 5.125% 157 360 01/01/2021 Monthly Monthly 01/31/2034
12/31/2020 84,085.48 5.500% 157 360 01/01/2021 Monthly Monthly 01/31/2034
12/31/2020 41,829.79 5.250% 157 360 01/01/2021 Monthly Monthly 01/31/2034
12/31/2020 28,912.04 5.500% 158 360 01/01/2021 Monthly Monthly 02/28/2034
12/31/2020 63,580.17 5.250% 157 360 01/01/2021 Monthly Monthly 01/31/2034
12/31/2020 94,101.74 5.250% 158 360 01/01/2021 Monthly Monthly 02/28/2034
12/31/2020 64,103.22 3.000% 158 360 01/01/2021 Monthly Monthly 02/28/2034
12/31/2020 88,082.15 5.250% 158 360 01/01/2021 Monthly Monthly 02/28/2034
12/31/2020 106,244.20 5.250% 157 360 01/01/2021 Monthly Monthly 01/31/2034
12/31/2020 48,019.82 5.375% 159 360 01/01/2021 Monthly Monthly 03/31/2034
12/31/2020 73,875.69 5.375% 158 360 01/01/2021 Monthly Monthly 02/28/2034
12/31/2020 134,647.68 5.375% 159 360 01/01/2021 Monthly Monthly 03/31/2034
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Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2015 Series A

Loans
1sts - 178 (30bps) (POR01)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 44,008.64 5.125% 158 360 01/01/2021 Monthly Monthly 02/28/2034
12/31/2020 68,527.67 5.375% 158 360 01/01/2021 Monthly Monthly 02/28/2034
12/31/2020 103,072.66 5.125% 158 360 01/01/2021 Monthly Monthly 02/28/2034
12/31/2020 44,557.45 3.000% 159 360 01/01/2021 Monthly Monthly 03/31/2034
12/31/2020 54,618.70 5.500% 158 360 01/01/2021 Monthly Monthly 02/28/2034
12/31/2020 44,547.20 5.500% 158 360 01/01/2021 Monthly Monthly 02/28/2034
12/31/2020 44,280.89 5.500% 159 360 01/01/2021 Monthly Monthly 03/31/2034
12/31/2020 47,802.11 5.750% 157 360 01/01/2021 Monthly Monthly 01/31/2034
12/31/2020 94,472.07 5.500% 159 360 01/01/2021 Monthly Monthly 03/31/2034
12/31/2020 41,279.39 5.125% 159 360 01/01/2021 Monthly Monthly 03/31/2034
12/31/2020 11,156.95 5.250% 159 360 01/01/2021 Monthly Monthly 03/31/2034
12/31/2020 70,139.59 5.250% 158 360 01/01/2021 Monthly Monthly 02/28/2034
12/31/2020 37,527.97 5.250% 159 360 01/01/2021 Monthly Monthly 03/31/2034
12/31/2020 106,808.53 6.125% 163 360 01/01/2021 Monthly Monthly 07/31/2034
12/31/2020 64,293.25 5.625% 166 360 01/01/2021 Monthly Monthly 10/31/2034
12/31/2020 103,118.40 5.500% 165 360 01/01/2021 Monthly Monthly 09/30/2034
12/31/2020 55,468.38 5.500% 165 360 01/01/2021 Monthly Monthly 09/30/2034
12/31/2020 133,111.58 5.375% 168 360 01/01/2021 Monthly Monthly 12/31/2034
12/31/2020 85,282.54 5.375% 167 360 01/01/2021 Monthly Monthly 11/30/2034
12/31/2020 106,126.79 5.375% 166 360 01/01/2021 Monthly Monthly 10/31/2034
12/31/2020 40,267.71 5.375% 167 360 01/01/2021 Monthly Monthly 11/30/2034
12/31/2020 63,609.23 5.375% 166 360 01/01/2021 Monthly Monthly 10/31/2034
12/31/2020 72,359.08 5.375% 165 360 01/01/2021 Monthly Monthly 09/30/2034
12/31/2020 62,326.71 5.125% 166 360 01/01/2021 Monthly Monthly 10/31/2034
12/31/2020 80,086.27 5.375% 166 360 01/01/2021 Monthly Monthly 10/31/2034
12/31/2020 132,002.39 5.250% 166 360 01/01/2021 Monthly Monthly 10/31/2034
12/31/2020 64,132.31 5.250% 168 360 01/01/2021 Monthly Monthly 12/31/2034
12/31/2020 37,288.12 5.250% 168 360 01/01/2021 Monthly Monthly 12/31/2034
12/31/2020 86,961.45 5.000% 167 360 01/01/2021 Monthly Monthly 11/30/2034
12/31/2020 97,475.16 5.250% 166 360 01/01/2021 Monthly Monthly 10/31/2034
12/31/2020 48,470.63 5.000% 167 360 01/01/2021 Monthly Monthly 11/30/2034
12/31/2020 60,843.14 5.250% 166 360 01/01/2021 Monthly Monthly 10/31/2034
12/31/2020 34,204.37 5.250% 166 360 01/01/2021 Monthly Monthly 10/31/2034
12/31/2020 45,212.21 5.375% 166 360 01/01/2021 Monthly Monthly 10/31/2034
12/31/2020 46,007.70 5.375% 166 360 01/01/2021 Monthly Monthly 10/31/2034
12/31/2020 77,141.34 5.375% 166 360 01/01/2021 Monthly Monthly 10/31/2034
12/31/2020 52,425.46 5.375% 166 360 01/01/2021 Monthly Monthly 10/31/2034
12/31/2020 87,791.39 5.375% 167 360 01/01/2021 Monthly Monthly 11/30/2034
12/31/2020 66,289.47 5.375% 166 360 01/01/2021 Monthly Monthly 10/31/2034
12/31/2020 85,364.08 5.375% 166 360 01/01/2021 Monthly Monthly 10/31/2034
12/31/2020 79,140.45 5.375% 167 360 01/01/2021 Monthly Monthly 11/30/2034
12/31/2020 73,836.03 5.375% 166 360 01/01/2021 Monthly Monthly 10/31/2034
12/31/2020 58,077.21 3.000% 166 360 01/01/2021 Monthly Monthly 10/31/2034
12/31/2020 62,498.93 5.250% 167 360 01/01/2021 Monthly Monthly 11/30/2034
12/31/2020 92,185.17 5.250% 167 360 01/01/2021 Monthly Monthly 11/30/2034
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Single Family Mortgage Bonds

2015 Series A

Loans
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Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 106,816.35 5.000% 167 360 01/01/2021 Monthly Monthly 11/30/2034
12/31/2020 62,625.22 5.000% 168 360 01/01/2021 Monthly Monthly 12/31/2034
12/31/2020 80,112.79 4.750% 168 360 01/01/2021 Monthly Monthly 12/31/2034
12/31/2020 54,561.41 4.750% 168 360 01/01/2021 Monthly Monthly 12/31/2034
12/31/2020 127,742.20 4.750% 167 360 01/01/2021 Monthly Monthly 11/30/2034
12/31/2020 99,563.16 5.000% 168 360 01/01/2021 Monthly Monthly 12/31/2034
12/31/2020 99,778.99 5.000% 167 360 01/01/2021 Monthly Monthly 11/30/2034
12/31/2020 71,899.04 4.500% 283 360 01/01/2021 Monthly Monthly 07/31/2044
12/31/2020 39,844.92 5.000% 167 360 01/01/2021 Monthly Monthly 11/30/2034
12/31/2020 110,869.68 5.000% 167 360 01/01/2021 Monthly Monthly 11/30/2034
12/31/2020 15,961.28 5.125% 167 360 01/01/2021 Monthly Monthly 11/30/2034
12/31/2020 88,494.15 4.375% 286 360 01/01/2021 Monthly Monthly 10/31/2044
12/31/2020 101,134.61 5.125% 168 360 01/01/2021 Monthly Monthly 12/31/2034
12/31/2020 56,490.78 5.125% 168 360 01/01/2021 Monthly Monthly 12/31/2034
12/31/2020 41,850.17 4.875% 167 360 01/01/2021 Monthly Monthly 11/30/2034
12/31/2020 45,753.87 4.875% 168 360 01/01/2021 Monthly Monthly 12/31/2034
12/31/2020 61,758.78 4.875% 168 360 01/01/2021 Monthly Monthly 12/31/2034
12/31/2020 47,512.73 5.125% 167 360 01/01/2021 Monthly Monthly 11/30/2034
12/31/2020 85,065.93 3.000% 168 360 01/01/2021 Monthly Monthly 12/31/2034
12/31/2020 64,765.85 5.000% 167 360 01/01/2021 Monthly Monthly 11/30/2034
12/31/2020 15,888.94 5.000% 169 360 01/01/2021 Monthly Monthly 01/31/2035
12/31/2020 141,453.63 5.250% 167 360 01/01/2021 Monthly Monthly 11/30/2034
12/31/2020 116,244.42 5.250% 167 360 01/01/2021 Monthly Monthly 11/30/2034
12/31/2020 82,973.61 5.250% 168 360 01/01/2021 Monthly Monthly 12/31/2034
12/31/2020 46,553.11 5.250% 170 360 01/01/2021 Monthly Monthly 02/28/2035
12/31/2020 96,462.78 5.000% 168 360 01/01/2021 Monthly Monthly 12/31/2034
12/31/2020 39,511.55 5.250% 170 360 01/01/2021 Monthly Monthly 02/28/2035
12/31/2020 59,684.53 5.250% 168 360 01/01/2021 Monthly Monthly 12/31/2034
12/31/2020 103,301.80 3.625% 310 360 01/01/2021 Monthly Monthly 10/31/2046
12/31/2020 85,539.93 5.250% 170 360 01/01/2021 Monthly Monthly 02/28/2035
12/31/2020 57,368.24 3.875% 300 360 01/01/2021 Monthly Monthly 12/31/2045
12/31/2020 52,918.23 5.250% 168 360 01/01/2021 Monthly Monthly 12/31/2034
12/31/2020 32,252.60 5.250% 168 360 01/01/2021 Monthly Monthly 12/31/2034
12/31/2020 99,037.26 5.000% 168 360 01/01/2021 Monthly Monthly 12/31/2034
12/31/2020 66,940.51 5.250% 168 360 01/01/2021 Monthly Monthly 12/31/2034
12/31/2020 75,928.83 5.125% 168 360 01/01/2021 Monthly Monthly 12/31/2034
12/31/2020 112,452.14 5.125% 168 360 01/01/2021 Monthly Monthly 12/31/2034
12/31/2020 88,088.19 5.375% 168 360 01/01/2021 Monthly Monthly 12/31/2034
12/31/2020 1,643.91 5.250% 168 360 01/01/2021 Monthly Monthly 12/31/2034
12/31/2020 56,138.63 5.375% 168 360 01/01/2021 Monthly Monthly 12/31/2034
12/31/2020 34,782.36 5.375% 168 360 01/01/2021 Monthly Monthly 12/31/2034
12/31/2020 118,703.99 5.375% 168 360 01/01/2021 Monthly Monthly 12/31/2034
12/31/2020 75,258.47 5.125% 169 360 01/01/2021 Monthly Monthly 01/31/2035
12/31/2020 43,634.27 5.125% 169 360 01/01/2021 Monthly Monthly 01/31/2035
12/31/2020 122,039.95 5.125% 169 360 01/01/2021 Monthly Monthly 01/31/2035
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Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 50,577.38 5.250% 170 360 01/01/2021 Monthly Monthly 02/28/2035
12/31/2020 42,461.30 5.250% 170 360 01/01/2021 Monthly Monthly 02/28/2035
12/31/2020 47,203.16 5.250% 170 360 01/01/2021 Monthly Monthly 02/28/2035
12/31/2020 89,969.04 5.250% 171 360 01/01/2021 Monthly Monthly 03/31/2035
12/31/2020 88,391.88 5.250% 170 360 01/01/2021 Monthly Monthly 02/28/2035
12/31/2020 98,118.33 5.250% 170 360 01/01/2021 Monthly Monthly 02/28/2035
12/31/2020 120,297.90 5.250% 170 360 01/01/2021 Monthly Monthly 02/28/2035
12/31/2020 79,132.82 5.250% 170 360 01/01/2021 Monthly Monthly 02/28/2035
12/31/2020 66,024.53 5.250% 170 360 01/01/2021 Monthly Monthly 02/28/2035
12/31/2020 89,259.62 4.875% 277 360 01/01/2021 Monthly Monthly 01/31/2044
12/31/2020 107,887.86 5.250% 171 360 01/01/2021 Monthly Monthly 03/31/2035
12/31/2020 126,955.19 4.250% 320 360 01/01/2021 Monthly Monthly 08/31/2047
12/31/2020 115,565.12 5.250% 170 360 01/01/2021 Monthly Monthly 02/28/2035
12/31/2020 51,848.19 5.250% 171 360 01/01/2021 Monthly Monthly 03/31/2035
12/31/2020 113,287.87 5.250% 170 360 01/01/2021 Monthly Monthly 02/28/2035
12/31/2020 57,597.90 5.250% 171 360 01/01/2021 Monthly Monthly 03/31/2035
12/31/2020 46,394.64 5.250% 170 360 01/01/2021 Monthly Monthly 02/28/2035
12/31/2020 64,935.80 5.250% 171 360 01/01/2021 Monthly Monthly 03/31/2035
12/31/2020 47,042.53 5.250% 171 360 01/01/2021 Monthly Monthly 03/31/2035
12/31/2020 58,058.73 5.250% 171 360 01/01/2021 Monthly Monthly 03/31/2035
12/31/2020 106,959.39 5.250% 171 360 01/01/2021 Monthly Monthly 03/31/2035
12/31/2020 53,895.98 5.250% 170 360 01/01/2021 Monthly Monthly 02/28/2035
12/31/2020 66,116.99 5.250% 171 360 01/01/2021 Monthly Monthly 03/31/2035
12/31/2020 76,296.23 5.250% 171 360 01/01/2021 Monthly Monthly 03/31/2035
12/31/2020 46,638.80 4.880% 240 360 01/01/2021 Monthly Monthly 12/31/2040
12/31/2020 41,536.75 5.250% 171 360 01/01/2021 Monthly Monthly 03/31/2035
12/31/2020 27,845.22 5.250% 171 360 01/01/2021 Monthly Monthly 03/31/2035
12/31/2020 8,438.72 5.125% 171 360 01/01/2021 Monthly Monthly 03/31/2035
12/31/2020 60,418.99 5.625% 173 360 01/01/2021 Monthly Monthly 05/31/2035
12/31/2020 59,863.70 5.375% 172 360 01/01/2021 Monthly Monthly 04/30/2035
12/31/2020 78,877.53 5.625% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 88,327.93 5.625% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 96,932.33 5.875% 172 360 01/01/2021 Monthly Monthly 04/30/2035
12/31/2020 115,098.36 5.500% 172 360 01/01/2021 Monthly Monthly 04/30/2035
12/31/2020 67,591.73 5.750% 173 360 01/01/2021 Monthly Monthly 05/31/2035
12/31/2020 96,825.06 5.375% 173 360 01/01/2021 Monthly Monthly 05/31/2035
12/31/2020 121,238.40 5.375% 173 360 01/01/2021 Monthly Monthly 05/31/2035
12/31/2020 21,864.10 5.625% 173 360 01/01/2021 Monthly Monthly 05/31/2035
12/31/2020 55,554.10 5.625% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 56,128.47 5.625% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 86,346.23 5.625% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 69,525.47 5.625% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 116,470.92 5.625% 173 360 01/01/2021 Monthly Monthly 05/31/2035
12/31/2020 126,145.77 5.625% 173 360 01/01/2021 Monthly Monthly 05/31/2035
12/31/2020 99,277.01 5.750% 177 360 01/01/2021 Monthly Monthly 09/30/2035
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12/31/2020 52,500.35 5.625% 173 360 01/01/2021 Monthly Monthly 05/31/2035
12/31/2020 81,508.39 5.500% 173 360 01/01/2021 Monthly Monthly 05/31/2035
12/31/2020 129,296.65 5.500% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 121,997.65 5.500% 173 360 01/01/2021 Monthly Monthly 05/31/2035
12/31/2020 90,701.86 5.500% 173 360 01/01/2021 Monthly Monthly 05/31/2035
12/31/2020 137,311.47 5.375% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 12,643.91 5.750% 176 360 01/01/2021 Monthly Monthly 08/31/2035
12/31/2020 103,215.27 5.375% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 60,961.88 5.625% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 118,673.90 5.625% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 59,095.09 5.375% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 119,985.47 5.625% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 111,986.67 5.625% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 63,828.10 5.625% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 110,436.50 5.625% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 67,281.05 5.625% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 72,117.96 5.625% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 48,895.10 5.625% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 66,934.19 5.375% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 54,022.82 5.625% 175 360 01/01/2021 Monthly Monthly 07/31/2035
12/31/2020 130,364.35 4.500% 344 360 01/01/2021 Monthly Monthly 08/31/2049
12/31/2020 56,406.06 5.625% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 72,488.65 5.375% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 87,015.88 5.625% 175 360 01/01/2021 Monthly Monthly 07/31/2035
12/31/2020 141,243.23 5.500% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 79,379.96 5.500% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 49,927.60 5.500% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 124,661.23 5.500% 175 360 01/01/2021 Monthly Monthly 07/31/2035
12/31/2020 135,997.34 2.000% 244 360 01/01/2021 Monthly Monthly 04/30/2041
12/31/2020 85,893.55 5.250% 175 360 01/01/2021 Monthly Monthly 07/31/2035
12/31/2020 53,792.42 5.500% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 81,962.21 5.750% 177 360 01/01/2021 Monthly Monthly 09/30/2035
12/31/2020 60,865.29 5.500% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 96,713.55 5.500% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 63,537.96 5.500% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 30,144.84 - 81 360 01/01/2021 Monthly Monthly 09/30/2027
12/31/2020 68,447.88 5.625% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 61,291.04 5.375% 175 360 01/01/2021 Monthly Monthly 07/31/2035
12/31/2020 23,327.31 5.625% 175 360 01/01/2021 Monthly Monthly 07/31/2035
12/31/2020 80,114.74 5.625% 175 360 01/01/2021 Monthly Monthly 07/31/2035
12/31/2020 63,280.86 5.625% 175 360 01/01/2021 Monthly Monthly 07/31/2035
12/31/2020 19,778.30 5.625% 175 360 01/01/2021 Monthly Monthly 07/31/2035
12/31/2020 75,866.56 5.750% 177 360 01/01/2021 Monthly Monthly 09/30/2035
12/31/2020 37,914.52 5.625% 175 360 01/01/2021 Monthly Monthly 07/31/2035
12/31/2020 105,180.02 5.625% 175 360 01/01/2021 Monthly Monthly 07/31/2035
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12/31/2020 43,562.69 5.625% 175 360 01/01/2021 Monthly Monthly 07/31/2035
12/31/2020 62,510.81 5.375% 175 360 01/01/2021 Monthly Monthly 07/31/2035
12/31/2020 100,117.66 5.625% 175 360 01/01/2021 Monthly Monthly 07/31/2035
12/31/2020 68,782.13 5.375% 175 360 01/01/2021 Monthly Monthly 07/31/2035
12/31/2020 55,387.25 5.375% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 100,522.98 5.375% 175 360 01/01/2021 Monthly Monthly 07/31/2035
12/31/2020 84,599.68 5.625% 175 360 01/01/2021 Monthly Monthly 07/31/2035
12/31/2020 52,815.88 5.750% 176 360 01/01/2021 Monthly Monthly 08/31/2035
12/31/2020 56,757.86 5.750% 176 360 01/01/2021 Monthly Monthly 08/31/2035
12/31/2020 80,228.93 5.750% 175 360 01/01/2021 Monthly Monthly 07/31/2035
12/31/2020 78,023.65 5.750% 175 360 01/01/2021 Monthly Monthly 07/31/2035
12/31/2020 91,006.44 5.750% 176 360 01/01/2021 Monthly Monthly 08/31/2035
12/31/2020 51,426.64 3.750% 311 360 01/01/2021 Monthly Monthly 11/30/2046
12/31/2020 97,672.84 5.500% 176 360 01/01/2021 Monthly Monthly 08/31/2035
12/31/2020 49,571.01 5.750% 176 360 01/01/2021 Monthly Monthly 08/31/2035
12/31/2020 45,448.49 5.750% 176 360 01/01/2021 Monthly Monthly 08/31/2035
12/31/2020 33,718.68 5.750% 177 360 01/01/2021 Monthly Monthly 09/30/2035
12/31/2020 105,287.17 5.250% 175 360 01/01/2021 Monthly Monthly 07/31/2035
12/31/2020 109,558.54 5.875% 176 360 01/01/2021 Monthly Monthly 08/31/2035
12/31/2020 48,690.05 5.875% 176 360 01/01/2021 Monthly Monthly 08/31/2035
12/31/2020 63,850.45 5.750% 176 360 01/01/2021 Monthly Monthly 08/31/2035
12/31/2020 47,868.66 - 175 360 01/01/2021 Monthly Monthly 07/31/2035
12/31/2020 46,910.84 - 175 360 01/01/2021 Monthly Monthly 07/31/2035
12/31/2020 116,232.88 5.500% 177 360 01/01/2021 Monthly Monthly 09/30/2035
12/31/2020 53,058.86 5.750% 177 360 01/01/2021 Monthly Monthly 09/30/2035
12/31/2020 75,145.88 5.750% 176 360 01/01/2021 Monthly Monthly 08/31/2035
12/31/2020 134,863.40 4.875% 333 360 01/01/2021 Monthly Monthly 09/30/2048
12/31/2020 113,833.97 5.500% 177 360 01/01/2021 Monthly Monthly 09/30/2035
12/31/2020 79,052.03 5.750% 176 360 01/01/2021 Monthly Monthly 08/31/2035
12/31/2020 58,151.10 5.750% 176 360 01/01/2021 Monthly Monthly 08/31/2035
12/31/2020 41,782.67 5.750% 177 360 01/01/2021 Monthly Monthly 09/30/2035
12/31/2020 52,651.74 5.750% 177 360 01/01/2021 Monthly Monthly 09/30/2035
12/31/2020 88,048.61 5.750% 176 360 01/01/2021 Monthly Monthly 08/31/2035
12/31/2020 67,600.04 5.750% 177 360 01/01/2021 Monthly Monthly 09/30/2035
12/31/2020 84,430.90 5.750% 177 360 01/01/2021 Monthly Monthly 09/30/2035
12/31/2020 41,000.17 5.750% 177 360 01/01/2021 Monthly Monthly 09/30/2035
12/31/2020 37,440.00 - 116 360 01/01/2021 Monthly Monthly 08/31/2030
12/31/2020 51,900.14 - 216 360 01/01/2021 Monthly Monthly 12/31/2038
12/31/2020 52,511.91 - 220 360 01/01/2021 Monthly Monthly 04/30/2039
12/31/2020 85,411.50 4.750% 332 360 01/01/2021 Monthly Monthly 08/31/2048
12/31/2020 58,885.26 5.500% 178 360 01/01/2021 Monthly Monthly 10/31/2035
12/31/2020 102,347.91 4.000% 243 360 01/01/2021 Monthly Monthly 03/31/2041
12/31/2020 80,333.00 5.750% 177 360 01/01/2021 Monthly Monthly 09/30/2035
12/31/2020 87,264.23 5.750% 177 360 01/01/2021 Monthly Monthly 09/30/2035
12/31/2020 69,686.04 5.625% 177 360 01/01/2021 Monthly Monthly 09/30/2035
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2015A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2015 Series A

Loans
1sts - 178 (30bps) (POR01)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 28,575.56 5.625% 177 360 01/01/2021 Monthly Monthly 09/30/2035
12/31/2020 48,848.72 5.625% 179 360 01/01/2021 Monthly Monthly 11/30/2035
12/31/2020 69,610.55 5.500% 177 360 01/01/2021 Monthly Monthly 09/30/2035
12/31/2020 31,832.45 5.625% 177 360 01/01/2021 Monthly Monthly 09/30/2035
12/31/2020 43,371.00 5.375% 178 360 01/01/2021 Monthly Monthly 10/31/2035
12/31/2020 92,472.85 4.750% 279 360 01/01/2021 Monthly Monthly 03/31/2044
12/31/2020 32,692.30 5.500% 178 360 01/01/2021 Monthly Monthly 10/31/2035
12/31/2020 56,227.86 5.625% 178 360 01/01/2021 Monthly Monthly 10/31/2035
12/31/2020 44,370.17 - 226 360 01/01/2021 Monthly Monthly 10/31/2039
12/31/2020 38,959.10 - 83 360 01/01/2021 Monthly Monthly 11/30/2027

24,698,422.75

Servicing Information

Servicing Rate (%) 0.300000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2015A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2015 Series A

Short Term Investments

Int Begin Beginning Interest First Pmt Payment Day % to Apply Exclude
Account Date Balance Rate Date Freq Basis to Parity From Arb

Default 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Loan Float 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Redemption 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Revenue 12/31/2020 2,820,320.55 - 02/01/2021 Monthly ACT/360 100% No

Default Short Term Rates

Interest Rate Table TBL07 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Loan Float Account Rates

Interest Rate Table TBL07 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Redemption Account Rates

Interest Rate Table TBL07 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2015A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2015 Series A

Short Term Investments

Revenue Account Rates

Interest Rate Table TBL07 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2015A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2015 Series A

Reserve Funds
Debt Service Reserve (RES01)

Basic Information

Type of Fund Debt Service Reserve Fund
Required Withdrawals Option No Required Withdrawals
Required Balance Option % of Bond Balance
Required Percentage 5.000000%
Requirement Linked With N/A
*Bond Component All
First Drawdown Date Nov  1, 2020
   Drawdown on On Surplus Calculation
Balance Lag (months) -
Amount to Add to Percentage -
Maximum Balance -
Minimum Balance -
*Are There Minimum Balance Changes No
Interest Flow Send to Revenue Account
Principal Drawdown
Principal Drawdown Flow Send to Revenue Account
*Allocate Entire Drawdown as Indicated Yes
Maturing Principal
Maturing Principal Flow Send to Revenue Account
*Allocate Entire Drawdown as Indicated Yes
On Termination prior to maturity send funds to Send to Revenue Account
Underfunded Balance Option N/A
Replenishment Option N/A
Replenishment Tap Order Before Security
Amortizing Fund
Percent to Apply for Parity 100.000%
Accrue Interest for Parity No
Include in Sources and Uses Yes
Exclude from Arbitrage No
*Are Reserve Taps Limited No
*Sell Securities Before Maturity N/A
*Change Required Percentage No
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2015A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2015 Series A

Reserve Funds
Debt Service Reserve (RES01)

MM (SEC05)

Security Description

Type of Security Passbook
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 44,104.08
Maturity Date Nov  1, 2045
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate -
Interest Rate Table TBL07 - Reinvest Rates
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis ACT/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date -
*Are There Fund Withdrawals No
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2015A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2015 Series A

Reserve Funds
Debt Service Reserve (RES01)

FHLMC Note (SEC06)

Security Description

Type of Security Tax Exempt Note
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 1,855,000.00
Maturity Date Nov  1, 2045
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate 6.250000%
Interest Rate Table N/A
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date Nov  1, 2031
Interest Rate -
Interest Rate Table N/A
Interest Frequency Monthly
First Interest Payment Date Dec  1, 2031
Interest Day Basis 30/360
*Are There Additional Rollovers No
*Are There Fund Withdrawals No
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2015A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2015 Series A

Reserve Funds
Debt Service Reserve (RES01)

GNMA MBS (SEC07)

Security Description

Type of Security MBS
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 252,395.92
Maturity Date Nov  1, 2045
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate 3.000000%
Interest Rate Table N/A
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date Nov  1, 2031
Interest Rate -
Interest Rate Table TBL07 - Reinvest Rates
   Table Percentage -
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Monthly
First Interest Payment Date Dec  1, 2031
Interest Day Basis 30/360
*Are There Additional Rollovers No
*Are There Fund Withdrawals No
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2015A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2015 Series A

Expenses
Trustee Fee (EXP12)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.035000%
   Expense Percent Type Annual Rate
*Bond Component All
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Annual
Expense Payment Lag (days) -
Expense Calculation Frequency Annual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Advance
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds & Loans are Retired
   Bond Component All
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2015A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2015 Series A

Cashflow
Bonds / Redemptions

Deposit Accrued Interest to Revenue Account
First Bond Year Ending Date Nov  1, 2021

Bond Prin Component Selection

Bond Maturing Principal Redemption Tap LOC
Component Option Account Before Rev

Serials Revenue Account Mandatory No
PAC Bond Revenue Account Mandatory No
Term Bond 2027 Revenue Account Mandatory No

Mandatory Transfers

Force Mandatory redemptions before Surplus Yes
% of Prepayment 100.000%
% of Principal -
% of Interest -
% of Reimbursement -
% of Remaining Surplus to Transfer -

Redemption Acct Info

Surplus Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Mandatory Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Surplus/Mandatory Combined
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 230

2015A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2015 Series A

Cashflow
Surplus/Deficiency

Coverage

Debt Service Coverage Requirement Pro Rata Share of D/S (P & I)
   Coverage Factor 100.000%
  *Bond Selection All
   Use Default Bond Freq. Set Aside Yes
   Setaside 100% of payments due in Surplus Period? Yes
Expense Coverage Requirement Pro Rata Share of Expenses
Minimum Coverage Amount 10,000.00

Distribution

First Surplus Calculation Date May  1, 2020
Surplus Calculation Frequency Semiannual
Surplus Distribution
% to Surplus Redemption Account 100.000%
% to Line of Credit Red Acct -
% to Reorigination Account -
% to Retain in Revenue Account -
% to Distribute to Issuer -
% to External Distribution/MRA -
% to Reserve Fund -
% to Residual Bondholder -
% to Other Redemption Account -
Parity distribution optimization Advanced
   Min Bond Redeemable 5,000.00
Replenish Reserves Only on Surplus Calc. Dates No

Deficiency Processing

Tap to Maintain Minimum Coverage Amount
Tap Loan Float Account Yes
Reorigination Account Tap Limit Unlimited
Tap Reorigination Account after Reserve Funds No
Deficiency Taps Processing
Pay Expense Deficiency Before All Redemptions (also pay D/S )
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2015A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2015 Series A

Cashflow
Surplus/Deficiency

Redemption Account Taps

All Redemption Account Taps Are Unlimited
Tap Specified Reserve Fund After Surplus Redem. Acct
And Before Other Redemption Accts N/A
Tap Undisbursed Redemption Account Before Mandatory Accounts
Mandatory Redemption Accounts Tappable
  Allow Mandatory Red Acct Taps From May  1, 2016
  Allow Mandatory Red Acct Taps Until May  1, 2041
Mandatory / Additional Redemption Account Tap Order
Mandatory Account 1

Reserve Taps and Replenishments

Reserve Tap Limited to Entire Bal. is Available

Reserve Taps and Replenishments

Replenishment
Fund Option

RES01 Debt Service Reserve N/A

Other Debts

Are Lines of Credit Available No
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2015A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2015 Series A

Rate Table
Reinvest Rates (TBL07)

Change New
Date Rate

01/29/2015 -
02/01/2018 0.5%
02/01/2021 1.0%
02/01/2025 1.5%
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2015A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2015 Series A

Miscellaneous

First Parity Display Date -
TIC/NIC Calculation Parameters
Bid Price 101.4636129%
Underwriter's Discount -
Calculate Bond to Loan Ratio No
Bond Rounding Option Round to nearest cent
 Apply to Regular Interest By Lot
 Apply to Initial Accrued Interest No rounding
 Apply to Initial Purchase Cost No rounding
Include Redemption and Loan Float Accrued Interest in Parity No
Include Arrears Interest In Parity Calc No

Pv 1

Present Value of External Distribution
PV Date Nov  1, 2020
Include Values Before PV Date At Par
PV Rate 3.0000000%
PV Amount -
Compounding Frequency Semiannual
Generate Proof Report No

Pv 2

Present Value of L.O.C. Distribution
PV Date Nov  1, 2020
Include Values Before PV Date At Par
PV Rate 3.0000000%
PV Amount -
Compounding Frequency Semiannual
Generate Proof Report No
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2015A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2015 Series A

Reporting Options

Issuer Title
Add to Default Title
Single Family Mortgage Bonds

Series Title
Add to Default Title

Additional Reporting Date -
Report Alignment Date Nov  1, 2021

Loan Report
Portfolio Group

POR01 1sts - 178 (30bps) 1

Display
Bond Order

BON02 Serials 1
BON05 PAC Bond 4
BON06 Term Bond 2027 2

Loan Display
Portfolio Order

POR01 1sts - 178 (30bps) 1

Display
Expense Order

EXP12 Trustee Fee 1

Reserve Display
Fund Order

RES01 Debt Service Reserve 1
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2015A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2015 Series A

Other Revenues
Accrued Interest (REV01)

Other Revenue Information

Deposit Receipts to Revenue Account
Treasury Yield Handling Non-Yield Related

Other Revenue Information

Receipt Reserve Acquisition
Date Amount Deposit To Fund Fund

Apr  1, 2021 56,159.90 Revenue Account N/A N/A
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2015B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2015 Series B
2015 Series B

Bonds
2015B Serials (BON02)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2021 830,000 2.424% 2.424% 100 5,000
11/01/2021 810,000 2.574% 2.574% 100 5,000
05/01/2022 640,000 2.674% 2.674% 100 5,000
11/01/2022 620,000 2.774% 2.774% 100 5,000
05/01/2023 610,000 2.904% 2.904% 100 5,000
11/01/2023 600,000 2.954% 2.954% 100 5,000
05/01/2024 590,000 3.104% 3.104% 100 5,000
11/01/2024 585,000 3.154% 3.154% 100 5,000
05/01/2025 585,000 3.204% 3.204% 100 5,000
11/01/2025 285,000 3.274% 3.274% 100 5,000
05/01/2026 - 3.374% 3.374% 100 5,000
11/01/2026 - 3.424% 3.424% 100 5,000

6,155,000
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2015B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2015 Series B
2015 Series B

Redemption Schemes
Pro Rata (RED02)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets In order listed

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem Redem
Target Grp Method Pct Date Freq Schedule Date Freq

BON02: 2015B Serials 2 PG - 05/01/2021 Quarterly N/A - Continuous
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2015B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2015 Series B
2015 Series B

Surplus Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED02 - Pro Rata Always Date - N/A

Call Options

Bond Call Redeemed
Component Method Interest

2015B Serials Strip Paid Same Day
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2015B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2015 Series B
2015 Series B

Mandatory Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED02 - Pro Rata Always Date - N/A

Call Options

Bond Call Redeemed
Component Method Interest

2015B Serials Strip Paid Same Day
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2015B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2015 Series B
2015 Series B

Loans
1sts - 179 (30bps) (POR01)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points No
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 60,681.86 5.375% 144 360 01/01/2021 Monthly Monthly 12/31/2032
12/31/2020 48,175.64 4.875% 276 360 01/01/2021 Monthly Monthly 12/31/2043
12/31/2020 44,043.29 6.125% 146 360 01/01/2021 Monthly Monthly 02/28/2033
12/31/2020 38,441.43 5.500% 145 360 01/01/2021 Monthly Monthly 01/31/2033
12/31/2020 21,327.50 5.250% 145 360 01/01/2021 Monthly Monthly 01/31/2033
12/31/2020 69,547.99 5.625% 148 360 01/01/2021 Monthly Monthly 04/30/2033
12/31/2020 50,467.23 5.500% 146 360 01/01/2021 Monthly Monthly 02/28/2033
12/31/2020 55,213.89 5.500% 147 360 01/01/2021 Monthly Monthly 03/31/2033
12/31/2020 49,902.44 5.500% 147 360 01/01/2021 Monthly Monthly 03/31/2033
12/31/2020 34,802.23 5.500% 146 360 01/01/2021 Monthly Monthly 02/28/2033
12/31/2020 38,325.99 5.500% 147 360 01/01/2021 Monthly Monthly 03/31/2033
12/31/2020 86,622.81 5.500% 147 360 01/01/2021 Monthly Monthly 03/31/2033
12/31/2020 66,746.96 5.500% 147 360 01/01/2021 Monthly Monthly 03/31/2033
12/31/2020 58,062.81 5.250% 148 360 01/01/2021 Monthly Monthly 04/30/2033
12/31/2020 45,812.92 5.500% 148 360 01/01/2021 Monthly Monthly 04/30/2033
12/31/2020 55,181.39 5.500% 147 360 01/01/2021 Monthly Monthly 03/31/2033
12/31/2020 33,970.23 5.500% 148 360 01/01/2021 Monthly Monthly 04/30/2033
12/31/2020 59,243.66 5.500% 147 360 01/01/2021 Monthly Monthly 03/31/2033
12/31/2020 87,098.09 5.500% 147 360 01/01/2021 Monthly Monthly 03/31/2033
12/31/2020 125,285.52 5.500% 148 360 01/01/2021 Monthly Monthly 04/30/2033
12/31/2020 63,215.88 5.500% 147 360 01/01/2021 Monthly Monthly 03/31/2033
12/31/2020 33,847.93 5.500% 147 360 01/01/2021 Monthly Monthly 03/31/2033
12/31/2020 81,716.65 5.500% 147 360 01/01/2021 Monthly Monthly 03/31/2033
12/31/2020 72,519.79 5.500% 147 360 01/01/2021 Monthly Monthly 03/31/2033
12/31/2020 55,829.58 5.375% 147 360 01/01/2021 Monthly Monthly 03/31/2033
12/31/2020 64,866.55 4.250% 328 360 01/01/2021 Monthly Monthly 04/30/2048
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2015B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2015 Series B
2015 Series B

Loans
1sts - 179 (30bps) (POR01)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 109,976.09 5.500% 148 360 01/01/2021 Monthly Monthly 04/30/2033
12/31/2020 47,681.03 5.500% 147 360 01/01/2021 Monthly Monthly 03/31/2033
12/31/2020 68,399.14 5.500% 148 360 01/01/2021 Monthly Monthly 04/30/2033
12/31/2020 19,097.70 5.250% 147 360 01/01/2021 Monthly Monthly 03/31/2033
12/31/2020 24,426.36 5.625% 148 360 01/01/2021 Monthly Monthly 04/30/2033
12/31/2020 106,127.90 5.625% 148 360 01/01/2021 Monthly Monthly 04/30/2033
12/31/2020 39,624.90 5.750% 148 360 01/01/2021 Monthly Monthly 04/30/2033
12/31/2020 51,616.91 5.750% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 54,360.75 5.625% 147 360 01/01/2021 Monthly Monthly 03/31/2033
12/31/2020 48,938.28 3.000% 148 360 01/01/2021 Monthly Monthly 04/30/2033
12/31/2020 88,481.08 4.625% 331 360 01/01/2021 Monthly Monthly 07/31/2048
12/31/2020 34,266.41 5.625% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 71,076.48 5.625% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 92,278.96 4.000% 308 360 01/01/2021 Monthly Monthly 08/31/2046
12/31/2020 35,424.43 5.625% 148 360 01/01/2021 Monthly Monthly 04/30/2033
12/31/2020 61,197.63 5.625% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 45,788.65 5.625% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 43,803.25 5.625% 148 360 01/01/2021 Monthly Monthly 04/30/2033
12/31/2020 76,135.39 5.625% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 33,870.34 5.625% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 47,788.27 5.625% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 95,064.55 5.375% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 73,226.17 5.625% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 91,851.07 5.625% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 76,034.79 5.625% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 58,782.80 5.625% 148 360 01/01/2021 Monthly Monthly 04/30/2033
12/31/2020 65,587.37 5.375% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 83,289.75 5.625% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 54,226.55 5.625% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 67,090.89 5.375% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 103,685.08 5.625% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 52,458.31 5.375% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 32,791.11 5.625% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 62,756.46 5.500% 150 360 01/01/2021 Monthly Monthly 06/30/2033
12/31/2020 84,113.67 5.500% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 38,804.36 5.500% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 56,495.72 5.500% 150 360 01/01/2021 Monthly Monthly 06/30/2033
12/31/2020 89,062.52 5.500% 150 360 01/01/2021 Monthly Monthly 06/30/2033
12/31/2020 68,733.02 5.500% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 75,584.61 5.500% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 45,714.04 5.500% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 59,344.08 5.500% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 87,657.86 5.500% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 82,585.29 5.250% 150 360 01/01/2021 Monthly Monthly 06/30/2033
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2015B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2015 Series B
2015 Series B

Loans
1sts - 179 (30bps) (POR01)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 61,301.87 5.500% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 72,320.22 5.500% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 70,142.15 5.500% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 38,280.68 5.500% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 36,490.21 5.500% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 50,506.14 3.000% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 38,301.60 5.500% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 103,197.22 5.000% 151 360 01/01/2021 Monthly Monthly 07/31/2033
12/31/2020 40,364.05 5.250% 150 360 01/01/2021 Monthly Monthly 06/30/2033
12/31/2020 73,716.58 5.250% 150 360 01/01/2021 Monthly Monthly 06/30/2033
12/31/2020 88,345.09 5.250% 150 360 01/01/2021 Monthly Monthly 06/30/2033
12/31/2020 83,011.83 5.250% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 57,924.39 5.000% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 61,413.01 5.250% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 22,422.35 5.250% 150 360 01/01/2021 Monthly Monthly 06/30/2033
12/31/2020 117,468.64 3.875% 309 360 01/01/2021 Monthly Monthly 09/30/2046
12/31/2020 73,922.11 5.125% 150 360 01/01/2021 Monthly Monthly 06/30/2033
12/31/2020 65,696.72 4.875% 150 360 01/01/2021 Monthly Monthly 06/30/2033
12/31/2020 32,266.45 5.125% 150 360 01/01/2021 Monthly Monthly 06/30/2033
12/31/2020 35,250.16 4.875% 150 360 01/01/2021 Monthly Monthly 06/30/2033
12/31/2020 48,765.58 5.125% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 52,952.50 3.000% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 50,662.01 5.125% 150 360 01/01/2021 Monthly Monthly 06/30/2033
12/31/2020 92,136.19 4.875% 150 360 01/01/2021 Monthly Monthly 06/30/2033
12/31/2020 64,431.33 5.125% 150 360 01/01/2021 Monthly Monthly 06/30/2033
12/31/2020 41,727.82 5.125% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 54,648.81 5.125% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 39,053.91 5.125% 150 360 01/01/2021 Monthly Monthly 06/30/2033
12/31/2020 52,117.18 3.000% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 87,855.27 5.125% 150 360 01/01/2021 Monthly Monthly 06/30/2033
12/31/2020 98,611.16 4.875% 150 360 01/01/2021 Monthly Monthly 06/30/2033
12/31/2020 55,666.54 5.125% 150 360 01/01/2021 Monthly Monthly 06/30/2033
12/31/2020 89,380.73 5.000% 151 360 01/01/2021 Monthly Monthly 07/31/2033
12/31/2020 45,465.30 5.000% 150 360 01/01/2021 Monthly Monthly 06/30/2033
12/31/2020 79,861.69 4.750% 150 360 01/01/2021 Monthly Monthly 06/30/2033
12/31/2020 61,623.25 4.750% 150 360 01/01/2021 Monthly Monthly 06/30/2033
12/31/2020 53,521.54 5.000% 150 360 01/01/2021 Monthly Monthly 06/30/2033
12/31/2020 41,159.13 4.750% 151 360 01/01/2021 Monthly Monthly 07/31/2033
12/31/2020 34,502.77 4.750% 151 360 01/01/2021 Monthly Monthly 07/31/2033
12/31/2020 27,453.53 6.000% 150 360 01/01/2021 Monthly Monthly 06/30/2033
12/31/2020 71,903.72 5.000% 150 360 01/01/2021 Monthly Monthly 06/30/2033
12/31/2020 10,898.49 - 29 360 01/01/2021 Monthly Monthly 05/31/2023
12/31/2020 38,958.65 - 126 360 01/01/2021 Monthly Monthly 06/30/2031
12/31/2020 98,397.17 4.750% 151 360 01/01/2021 Monthly Monthly 07/31/2033
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2015B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2015 Series B
2015 Series B

Loans
1sts - 179 (30bps) (POR01)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 7,121.45 - 28 360 01/01/2021 Monthly Monthly 04/30/2023
12/31/2020 31,421.88 - 146 360 01/01/2021 Monthly Monthly 02/28/2033
12/31/2020 13,565.91 - 57 360 01/01/2021 Monthly Monthly 09/30/2025
12/31/2020 44,798.31 - 168 360 01/01/2021 Monthly Monthly 12/31/2034

7,017,253.57

Servicing Information

Servicing Rate (%) 0.300000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2015B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2015 Series B
2015 Series B

Short Term Investments

Int Begin Beginning Interest First Pmt Payment Day % to Apply Exclude
Account Date Balance Rate Date Freq Basis to Parity From Arb

Default 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Loan Float 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Redemption 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Revenue 12/31/2020 524,488.96 - 02/01/2021 Monthly ACT/360 100% No

Default Short Term Rates

Interest Rate Table TBL07 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Loan Float Account Rates

Interest Rate Table TBL07 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Redemption Account Rates

Interest Rate Table TBL07 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2015B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2015 Series B
2015 Series B

Short Term Investments

Revenue Account Rates

Interest Rate Table TBL07 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2015B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2015 Series B
2015 Series B

Reserve Funds
Debt Service Reserve (RES01)

Basic Information

Type of Fund Debt Service Reserve Fund
Required Withdrawals Option No Required Withdrawals
Required Balance Option % of Bond Balance
Required Percentage 5.000000%
Requirement Linked With N/A
*Bond Component All
First Drawdown Date Nov  1, 2022
   Drawdown on On Surplus Calculation
Balance Lag (months) -
Amount to Add to Percentage -
Maximum Balance -
Minimum Balance -
*Are There Minimum Balance Changes No
Interest Flow Send to Revenue Account
Principal Drawdown
Principal Drawdown Flow Send to Revenue Account
*Allocate Entire Drawdown as Indicated Yes
Maturing Principal
Maturing Principal Flow Send to Revenue Account
*Allocate Entire Drawdown as Indicated Yes
On Termination prior to maturity send funds to Send to Revenue Account
Underfunded Balance Option N/A
Replenishment Option N/A
Replenishment Tap Order Before Security
Amortizing Fund
Percent to Apply for Parity 100.000%
Accrue Interest for Parity No
Include in Sources and Uses Yes
Exclude from Arbitrage No
*Are Reserve Taps Limited No
*Sell Securities Before Maturity N/A
*Change Required Percentage No
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2015B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2015 Series B
2015 Series B

Reserve Funds
Debt Service Reserve (RES01)

FHLMC Note (SEC06)

Security Description

Type of Security Tax Exempt Note
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 1,275,000.00
Maturity Date Nov  1, 2030
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate 6.625000%
Interest Rate Table N/A
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date -
*Are There Fund Withdrawals No
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2015B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2015 Series B
2015 Series B

Expenses
Trustee Fee (EXP12)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.035000%
   Expense Percent Type Annual Rate
*Bond Component All
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Annual
Expense Payment Lag (days) -
Expense Calculation Frequency Annual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Advance
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds & Loans are Retired
   Bond Component All
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2015B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2015 Series B
2015 Series B

Cashflow
Bonds / Redemptions

Deposit Accrued Interest to Revenue Account
First Bond Year Ending Date Nov  1, 2021

Bond Prin Component Selection

Bond Maturing Principal Redemption Tap LOC
Component Option Account Before Rev

2015B Serials Revenue Account Mandatory No

Mandatory Transfers

Force Mandatory redemptions before Surplus Yes
% of Prepayment 100.000%
% of Principal -
% of Interest -
% of Reimbursement -
% of Remaining Surplus to Transfer -

Redemption Acct Info

Surplus Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Mandatory Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Surplus/Mandatory Combined
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
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2015B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2015 Series B
2015 Series B

Cashflow
Surplus/Deficiency

Coverage

Debt Service Coverage Requirement Pro Rata Share of D/S (P & I)
   Coverage Factor 100.000%
  *Bond Selection All
   Use Default Bond Freq. Set Aside Yes
   Setaside 100% of payments due in Surplus Period? Yes
Expense Coverage Requirement Pro Rata Share of Expenses
Minimum Coverage Amount 10,000.00

Distribution

First Surplus Calculation Date May  1, 2021
Surplus Calculation Frequency Semiannual
Surplus Distribution
% to Surplus Redemption Account 100.000%
% to Line of Credit Red Acct -
% to Reorigination Account -
% to Retain in Revenue Account -
% to Distribute to Issuer -
% to External Distribution/MRA -
% to Reserve Fund -
% to Residual Bondholder -
% to Other Redemption Account -
Parity distribution optimization Advanced
   Min Bond Redeemable 5,000.00
Replenish Reserves Only on Surplus Calc. Dates No

Deficiency Processing

Tap to Maintain Minimum Coverage Amount
Tap Loan Float Account Yes
Reorigination Account Tap Limit Unlimited
Tap Reorigination Account after Reserve Funds No
Deficiency Taps Processing
Pay Expense Deficiency Before All Redemptions (also pay D/S )
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2015B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2015 Series B
2015 Series B

Cashflow
Surplus/Deficiency

Redemption Account Taps

All Redemption Account Taps Are Unlimited
Tap Specified Reserve Fund After Surplus Redem. Acct
And Before Other Redemption Accts N/A
Tap Undisbursed Redemption Account Before Mandatory Accounts
Mandatory Redemption Accounts Tappable
  Allow Mandatory Red Acct Taps From May  1, 2016
  Allow Mandatory Red Acct Taps Until May  1, 2041
Mandatory / Additional Redemption Account Tap Order
Mandatory Account 1

Reserve Taps and Replenishments

Reserve Tap Limited to Entire Bal. is Available

Reserve Taps and Replenishments

Replenishment
Fund Option

RES01 Debt Service Reserve N/A

Other Debts

Are Lines of Credit Available No
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2015B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2015 Series B
2015 Series B

Rate Table
Reinvest Rates (TBL07)

Change New
Date Rate

01/29/2015 -
02/01/2018 0.5%
02/01/2021 1.0%
02/01/2025 1.5%
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2015B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2015 Series B
2015 Series B

Miscellaneous

First Parity Display Date -
TIC/NIC Calculation Parameters
Bid Price 100.0000000%
Underwriter's Discount -
Calculate Bond to Loan Ratio No
Bond Rounding Option Round to nearest cent
 Apply to Regular Interest By Lot
 Apply to Initial Accrued Interest No rounding
 Apply to Initial Purchase Cost No rounding
Include Redemption and Loan Float Accrued Interest in Parity No
Include Arrears Interest In Parity Calc No

Pv 1

Present Value of External Distribution
PV Date Nov  1, 2020
Include Values Before PV Date At Par
PV Rate 3.0000000%
PV Amount -
Compounding Frequency Semiannual
Generate Proof Report No

Pv 2

Present Value of L.O.C. Distribution
PV Date Nov  1, 2020
Include Values Before PV Date At Par
PV Rate 3.0000000%
PV Amount -
Compounding Frequency Semiannual
Generate Proof Report No
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2015B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2015 Series B
2015 Series B

Reporting Options

Issuer Title
Add to Default Title
Federally Taxable Single Family Mortgage Class I Bonds
2015 Series B

Series Title
Add to Default Title

Additional Reporting Date -
Report Alignment Date Nov  1, 2021

Loan Report
Portfolio Group

POR01 1sts - 179 (30bps) 1

Display
Bond Order

BON02 2015B Serials 1

Loan Display
Portfolio Order

POR01 1sts - 179 (30bps) 1

Display
Expense Order

EXP12 Trustee Fee 1

Reserve Display
Fund Order

RES01 Debt Service Reserve 1
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2015B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2015 Series B
2015 Series B

Other Revenues
Accrued Interest (REV01)

Other Revenue Information

Deposit Receipts to Revenue Account
Treasury Yield Handling Non-Yield Related

Other Revenue Information

Receipt Reserve Acquisition
Date Amount Deposit To Fund Fund

Apr  1, 2021 12,202.99 Revenue Account N/A N/A



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 256

2017A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class I 2017 Series A
(GNMA MBS Pass-Through Program)

2017 Series A

Bonds
2017A Pass-Thru (BON06)

Bond Component

Dated Date Dec 31, 2020
Delivery Date Dec 31, 2020
First Interest/Compounding Date Feb  1, 2021
     Interest Frequency Monthly
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

08/01/2047 26,915,699 3% 3% 100 1

26,915,699
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2017A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class I 2017 Series A
(GNMA MBS Pass-Through Program)

2017 Series A

Redemption Schemes
Redemptions (RED01)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem Redem
Target Grp Method Pct Date Freq Schedule Date Freq

BON06: 2017A Pass-Thru 1 PG - 02/01/2021 Monthly N/A 02/01/2021 Continuous
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2017A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class I 2017 Series A
(GNMA MBS Pass-Through Program)

2017 Series A

Surplus Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A

Call Options

Bond Call Redeemed
Component Method Interest

2017A Pass-Thru Strip Paid Same Day
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2017A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class I 2017 Series A
(GNMA MBS Pass-Through Program)

2017 Series A

Mandatory Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED01 - Redemptions Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A

Call Options

Bond Call Redeemed
Component Method Interest

2017A Pass-Thru Strip Paid Same Day
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2017A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class I 2017 Series A
(GNMA MBS Pass-Through Program)

2017 Series A

Undisbursed Proceeds Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A

Call Options

Unused Funds
Start Unused fund transfers on -
Send Unused funds to Revenue Account

Call Options

Bond Call Redeemed
Component Method Interest

2017A Pass-Thru Strip Paid Same Day

Undisbursed Proceeds Redemption Premiums

Start Bond Call
Date Comp Price

01/01/2023 All 100
- All 100
- All 100
- All 100
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2017A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class I 2017 Series A
(GNMA MBS Pass-Through Program)

2017 Series A

Loans
2017A GNMA MBS (in Revenue Fund) (POR14)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points No
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 26,917,053.18 4.527% 318 360 01/01/2021 Monthly Monthly 36196PSL7 07/20/2047

26,917,053.18

Servicing Information

Servicing Rate (%) 0.527000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No
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2017A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class I 2017 Series A
(GNMA MBS Pass-Through Program)

2017 Series A

Loans
2017A GNMA MBS (in Revenue Fund) (POR14)

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2017A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class I 2017 Series A
(GNMA MBS Pass-Through Program)

2017 Series A

Acquisition Funds
Acquisition Fund (ACQ01)

Acquisition Fund Information

*Loan Portfolios Drawn From This Fund All
   Loan Portfolio Sub-type All Types of Loans
Send Interest Earnings to Revenue Account
Undisbursed Principal
Send To Revenue Account
Available for Revenue Deficiency No
Available to Repay Subordinate Debt No
Available to Replenish Reserve No
Insufficiency Option Originate Balance of Fund
Non-Delivery Penalties
Percent of Loans -
Fixed Amount -
Exclude Fund from Arbitrage No
Percent to Apply for Parity 100.000%
Are Reorig Deposits Transferred No
Reorig Bal Insufficiency Allocation First Come, First Served Basis
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2017A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class I 2017 Series A
(GNMA MBS Pass-Through Program)

2017 Series A

Acquisition Funds
Acquisition Fund (ACQ01)

MM (SEC01)

Security Description

Type of Security Passbook
Interest Accrual Date Dec 31, 2019
Purchase Date Dec 31, 2019
Par Amount -
Maturity Date Jul  1, 2020
   Purchase Price 100.000000
Interest Rate -
Interest Rate Table TBL01 - S&P Reinvest Min
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2020
Interest Day Basis ACT/360
Yield for Treasury Rules -
Rollover Date -
*Are There Fund Withdrawals No



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 265

2017A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class I 2017 Series A
(GNMA MBS Pass-Through Program)

2017 Series A

Short Term Investments

Int Begin Beginning Interest First Pmt Payment Day % to Apply Exclude
Account Date Balance Rate Date Freq Basis to Parity From Arb

Default 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Loan Float 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Redemption 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Revenue 12/31/2020 470,549.41 - 02/01/2021 Monthly ACT/360 100% No

Default Short Term Rates

Interest Rate Table TBL01 - S&P Reinvest Min
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Loan Float Account Rates

Interest Rate Table TBL01 - S&P Reinvest Min
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Redemption Account Rates

Interest Rate Table TBL01 - S&P Reinvest Min
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2017A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class I 2017 Series A
(GNMA MBS Pass-Through Program)

2017 Series A

Short Term Investments

Revenue Account Rates

Interest Rate Table TBL01 - S&P Reinvest Min
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2017A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class I 2017 Series A
(GNMA MBS Pass-Through Program)

2017 Series A

Expenses
Trustee (EXP01)

Type of Expense Trustee
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.030000%
   Expense Percent Type Annual Rate
*Bond Component All
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Monthly
Expense Payment Lag (days) -
Expense Calculation Frequency Monthly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds are Retired
   Bond Component All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2017A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class I 2017 Series A
(GNMA MBS Pass-Through Program)

2017 Series A

Cashflow
Bonds / Redemptions

Deposit Accrued Interest to Revenue Account
First Bond Year Ending Date Oct  1, 2021

Interest and Maturing Prin Payments

Debt Service Interest is Paid From Revenue Account
Maturing Principal is Paid From Redemption Account
   Redemption Account Mandatory
   Tap LOC Before Revenue Account No

Bond Prin Component Selection

Bond Maturing Principal Redemption Tap LOC
Component Option Account Before Rev

2017A Pass-Thru Revenue Account Mandatory No

Mandatory Transfers

Force Mandatory redemptions before Surplus Yes
% of Prepayment 100.000%
% of Principal 100.000%
% of Interest -
% of Reimbursement -
% of Remaining Surplus to Transfer -
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2017A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class I 2017 Series A
(GNMA MBS Pass-Through Program)

2017 Series A

Cashflow
Bonds / Redemptions

Redemption Acct Info

Surplus Call Sub Account
Balance Lag (months) -
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Mandatory Call Sub Account
Balance Lag (months) -
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Surplus/Mandatory Combined
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
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2017A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class I 2017 Series A
(GNMA MBS Pass-Through Program)

2017 Series A

Cashflow
Loans

Loan Float/Forgiveness

Loan Float Transfers to Rev Acct No Loan Float Account
Forgive Loans N/A
Is Loan Revenue Directed to a Res Fund No
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2017A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class I 2017 Series A
(GNMA MBS Pass-Through Program)

2017 Series A

Cashflow
Surplus/Deficiency

Coverage

Debt Service Coverage Requirement Pro Rata Share of D/S (P & I)
   Coverage Factor 100.000%
  *Bond Selection All
   Use Default Bond Freq. Set Aside Yes
   Setaside 100% of payments due in Surplus Period? No
Expense Coverage Requirement Pro Rata Share of Expenses
Minimum Coverage Amount 10,000.00

Distribution

First Surplus Calculation Date Feb  1, 2021
Surplus Calculation Frequency Monthly
Surplus Distribution
% to Surplus Redemption Account -
% to Line of Credit Red Acct -
% to Reorigination Account -
% to Retain in Revenue Account -
% to Distribute to Issuer -
% to External Distribution/MRA 100.000%
% to Reserve Fund -
% to Residual Bondholder -
% to Other Redemption Account -
Parity distribution optimization Advanced
   Min Bond Redeemable 1.00
Replenish Reserves Only on Surplus Calc. Dates Yes

Deficiency Processing

Tap to Maintain Minimum Coverage Amount
Tap Loan Float Account Yes
Reorigination Account Tap Limit Unlimited
Tap Reorigination Account after Reserve Funds No
Deficiency Taps Processing
Pay Expense Deficiency Before All Redemptions (also pay D/S )
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2017A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class I 2017 Series A
(GNMA MBS Pass-Through Program)

2017 Series A

Cashflow
Surplus/Deficiency

Redemption Account Taps

All Redemption Account Taps Are Not Tappable
Tap Specified Reserve Fund After Surplus Redem. Acct

Other Debts

Are Lines of Credit Available No
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2017A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class I 2017 Series A
(GNMA MBS Pass-Through Program)

2017 Series A

Rate Table
S&P Reinvest Min (TBL01)

Change New
Date Rate

10/01/2015 0.03%
10/01/2016 0.05%
10/01/2017 0.15%
10/01/2018 0.75%
10/01/2019 1.00%
10/01/2020 1.25%
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2017A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class I 2017 Series A
(GNMA MBS Pass-Through Program)

2017 Series A

Miscellaneous

First Parity Display Date -
TIC/NIC Calculation Parameters
Bid Price 100.0000000%
Underwriter's Discount 218,949.62
Calculate Bond to Loan Ratio No
Bond Rounding Option Round to nearest cent
 Apply to Regular Interest By Lot
 Apply to Initial Accrued Interest No rounding
 Apply to Initial Purchase Cost No rounding
Include Redemption and Loan Float Accrued Interest in Parity No
Include Arrears Interest In Parity Calc No

Pv 1

Present Value of External Distribution
PV Date Dec 31, 2020
Include Values Before PV Date At Par
PV Rate 1.9800000%
PV Amount -
Compounding Frequency Semiannual
Generate Proof Report Yes
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2017A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class I 2017 Series A
(GNMA MBS Pass-Through Program)

2017 Series A

Reporting Options

Issuer Title
Add to Default Title
Federally Taxable Single Family Mortgage Bonds
Class I 2017 Series A
(GNMA MBS Pass-Through Program)

Series Title
Add to Default Title

Additional Reporting Date -
Report Alignment Date Mar  1, 2013

Loan Report
Portfolio Group

POR14 2017A GNMA MBS (in Revenue Fund) 1

Display
Bond Order

BON06 2017A Pass-Thru 6

Loan Display
Portfolio Order

POR14 2017A GNMA MBS (in Revenue Fund) 1

Display
Expense Order

EXP01 Trustee 1
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2017A SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class I 2017 Series A
(GNMA MBS Pass-Through Program)

2017 Series A

Other Revenues
Accrued Interest (REV01)

Other Revenue Information

Deposit Receipts to Revenue Account
Treasury Yield Handling Non-Yield Related

Other Revenue Information

Receipt Reserve Acquisition
Date Amount Deposit To Fund Fund

Apr  1, 2021 2.02 Revenue Account N/A N/A
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Bonds
17B-2 Serials (BON01)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Interest SIA Reoffering Issuance
Date Rate Yield Price Denom

05/01/2021 2.35% 2.35% 100 5,000
11/01/2021 2.45% 2.45% 100 5,000
05/01/2022 2.55% 2.55% 100 5,000
11/01/2022 2.65% 2.65% 100 5,000
05/01/2023 2.72% 2.72% 100 5,000
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Bonds
17B-1 VRDO (BON02)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Variable Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2021 - 2.15% 2.15% 100 5,000
11/01/2021 - 2.15% 2.15% 100 5,000
05/01/2022 - 2.15% 2.15% 100 5,000
11/01/2022 - 2.15% 2.15% 100 5,000
05/01/2023 - 2.15% 2.15% 100 5,000
11/01/2023 455,000 2.15% 2.15% 100 5,000
05/01/2024 455,000 2.15% 2.15% 100 5,000
11/01/2024 455,000 2.15% 2.15% 100 5,000
05/01/2025 455,000 2.15% 2.15% 100 5,000
11/01/2025 455,000 2.15% 2.15% 100 5,000
05/01/2026 455,000 2.15% 2.15% 100 5,000
11/01/2026 455,000 2.15% 2.15% 100 5,000
05/01/2027 460,000 2.15% 2.15% 100 5,000
11/01/2027 455,000 2.15% 2.15% 100 5,000
05/01/2028 455,000 2.15% 2.15% 100 5,000
11/01/2028 455,000 2.15% 2.15% 100 5,000
05/01/2029 450,000 2.15% 2.15% 100 5,000
11/01/2029 450,000 2.15% 2.15% 100 5,000
05/01/2030 450,000 2.15% 2.15% 100 5,000
11/01/2030 450,000 2.15% 2.15% 100 5,000
05/01/2031 445,000 2.15% 2.15% 100 5,000
11/01/2031 445,000 2.15% 2.15% 100 5,000
05/01/2032 445,000 2.15% 2.15% 100 5,000
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Bonds
17B-1 VRDO (BON02)

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

11/01/2032 445,000 2.15% 2.15% 100 5,000
05/01/2033 445,000 2.15% 2.15% 100 5,000
11/01/2033 445,000 2.15% 2.15% 100 5,000
05/01/2034 320,000 2.15% 2.15% 100 5,000

9,800,000

Interest Rate Table Description

Interest Rate Table TBL02 - LIBOR: VRDO
Table Percentage 100.000%
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
*Additional Changes Yes

Variable Rate Table Changes 

Change Rate Table Reset
Date Table Percentage Freq.

09/01/2017 TBL02: LIBOR: VRDO 100% Continuous



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 280

2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Bonds
17B-2 PAC (BON03)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2034 50,000 3.05% 3.05% 100 5,000
11/01/2034 170,000 3.05% 3.05% 100 5,000
05/01/2035 175,000 3.05% 3.05% 100 5,000
11/01/2035 175,000 3.05% 3.05% 100 5,000
05/01/2036 175,000 3.05% 3.05% 100 5,000
11/01/2036 175,000 3.05% 3.05% 100 5,000
05/01/2037 175,000 3.05% 3.05% 100 5,000
11/01/2037 170,000 3.05% 3.05% 100 5,000
05/01/2038 50,000 3.05% 3.05% 100 5,000
11/01/2038 50,000 3.05% 3.05% 100 5,000
05/01/2039 50,000 3.05% 3.05% 100 5,000
11/01/2039 50,000 3.05% 3.05% 100 5,000
05/01/2040 50,000 3.05% 3.05% 100 5,000
11/01/2040 50,000 3.05% 3.05% 100 5,000
05/01/2041 50,000 3.05% 3.05% 100 5,000
11/01/2041 50,000 3.05% 3.05% 100 5,000
05/01/2042 50,000 3.05% 3.05% 100 5,000
11/01/2042 50,000 3.05% 3.05% 100 5,000
05/01/2043 55,000 3.05% 3.05% 100 5,000
11/01/2043 55,000 3.05% 3.05% 100 5,000
05/01/2044 55,000 3.05% 3.05% 100 5,000
11/01/2044 25,000 3.05% 3.05% 100 5,000

1,955,000



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 281

2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Redemption Schedules
PAC (SCD01)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions No
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

11/01/2019 2,825,000
05/01/2020 2,365,000
11/01/2020 1,955,000
05/01/2021 1,575,000
11/01/2021 1,230,000
05/01/2022 915,000
11/01/2022 630,000
05/01/2023 370,000
11/01/2023 105,000
05/01/2024 -
11/01/2024 -
05/01/2025 -
11/01/2025 -
05/01/2026 -
11/01/2026 -
05/01/2027 -



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 282

2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Redemption Schedules
400% PSA (SCD02)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions No
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

11/01/2019 10,570,000
05/01/2020 8,770,000
11/01/2020 7,200,000
05/01/2021 5,845,000
11/01/2021 4,670,000
05/01/2022 3,670,000
11/01/2022 2,805,000
05/01/2023 2,055,000
11/01/2023 1,415,000
05/01/2024 855,000
11/01/2024 375,000
05/01/2025 -
11/01/2025 -
05/01/2026 -
11/01/2026 -
05/01/2027 -
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Redemption Schemes
All Bonds Pro Rata (RED01)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem Redem
Target Grp Method Pct Date Freq Schedule Date Freq

BON03: 17B-2 PAC - PG - 05/01/2021 Semiannual SCD01: PAC 05/01/2021 Continuous
BON01: 17B-2 Serials 2 PG - 05/01/2021 Semiannual N/A 05/01/2021 Continuous
BON02: 17B-1 VRDO 2 PG - 05/01/2021 Semiannual N/A 05/01/2021 Continuous
BON03: 17B-2 PAC 3 PG - 05/01/2021 Semiannual N/A 05/01/2021 Continuous
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Redemption Schemes
400% PSA Table (RED02)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem Redem
Target Grp Method Pct Date Freq Schedule Date Freq

RED01: All Bonds Pro Rata - PG - 05/01/2021 Semiannual SCD02: 400% PSA 05/01/2021 Continuous
BON03: 17B-2 PAC 1 PG - 05/01/2021 Semiannual N/A 05/01/2021 Continuous
BON01: 17B-2 Serials 1 PG - 05/01/2021 Semiannual N/A 05/01/2021 Continuous
BON02: 17B-1 VRDO 1 PG - 05/01/2021 Semiannual N/A 05/01/2021 Continuous
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Surplus Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED01 - All Bonds Pro Rata Through, <= Prepayment Speed 100.0000% N/A
RED02 - 400% PSA Table After, > Prepayment Speed 100.0000% N/A

Call Options

Bond Call Redeemed
Component Method Interest

17B-2 Serials Strip Paid Same Day
17B-1 VRDO Strip Paid Same Day
17B-2 PAC Strip Paid Same Day
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Mandatory Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED01 - All Bonds Pro Rata Through, <= Prepayment Speed 100.0000% N/A
RED02 - 400% PSA Table After, > Prepayment Speed 100.0000% N/A

Call Options

Bond Call Redeemed
Component Method Interest

17B-2 Serials Strip Paid Same Day
17B-1 VRDO Strip Paid Same Day
17B-2 PAC Strip Paid Same Day
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Undisbursed Proceeds Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

And Always Date - N/A

Call Options

Unused Funds
Start Unused fund transfers on -
Send Unused funds to Revenue Account

Call Options

Bond Call Redeemed
Component Method Interest

17B-2 Serials Strip Paid Same Day
17B-1 VRDO Strip Paid Same Day
17B-2 PAC Strip Paid Same Day
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Loans
1sts - 184 (0 bp svc) (POR01)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 133,018.21 6.5% 202 360 01/01/2021 Monthly Monthly 10/31/2037
12/31/2020 31,872.37 6.5% 202 360 01/01/2021 Monthly Monthly 10/31/2037

164,890.58

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts
Orig Date Amount Req. Apply to

12/31/2020 133,018.21 133,018.21 Original Balance
12/31/2020 31,872.37 31,872.37 Original Balance

164,890.58 164,890.58
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Loans
1sts - 184 (0 bp svc) (POR01)

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Loans
2017B GNMA MBS (in Revenue Fund) (POR03)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points No
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 2,865,675.57 4.459% 317 360 01/01/2021 Monthly Monthly 36196PSM5 06/20/2047

2,865,675.57

Servicing Information

Servicing Rate (%) 0.459000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Loans
2017B GNMA MBS (in Revenue Fund) (POR03)

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Loans
1sts - 184 (30 bp svc) (POR04)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 94,282.30 3.000% 198 360 01/01/2021 Monthly Monthly 06/30/2037
12/31/2020 56,636.21 3.000% 198 360 01/01/2021 Monthly Monthly 06/30/2037
12/31/2020 90,008.16 3.000% 199 360 01/01/2021 Monthly Monthly 07/31/2037
12/31/2020 70,693.00 3.000% 198 360 01/01/2021 Monthly Monthly 06/30/2037
12/31/2020 78,744.13 3.000% 198 360 01/01/2021 Monthly Monthly 06/30/2037
12/31/2020 90,324.84 3.000% 199 360 01/01/2021 Monthly Monthly 07/31/2037
12/31/2020 136,312.04 3.000% 200 360 01/01/2021 Monthly Monthly 08/31/2037
12/31/2020 74,585.63 3.000% 200 360 01/01/2021 Monthly Monthly 08/31/2037
12/31/2020 128,578.99 3.000% 200 360 01/01/2021 Monthly Monthly 08/31/2037
12/31/2020 64,751.67 3.000% 201 360 01/01/2021 Monthly Monthly 09/30/2037
12/31/2020 60,073.79 3.000% 200 360 01/01/2021 Monthly Monthly 08/31/2037
12/31/2020 59,370.42 3.000% 202 360 01/01/2021 Monthly Monthly 10/31/2037
12/31/2020 98,238.04 3.000% 201 360 01/01/2021 Monthly Monthly 09/30/2037
12/31/2020 80,247.96 3.000% 202 360 01/01/2021 Monthly Monthly 10/31/2037
12/31/2020 101,676.97 6.125% 196 360 01/01/2021 Monthly Monthly 04/30/2037
12/31/2020 106,224.69 6.250% 197 360 01/01/2021 Monthly Monthly 05/31/2037
12/31/2020 160,741.03 6.375% 197 360 01/01/2021 Monthly Monthly 05/31/2037
12/31/2020 34,523.80 6.125% 197 360 01/01/2021 Monthly Monthly 05/31/2037
12/31/2020 65,243.68 6.375% 197 360 01/01/2021 Monthly Monthly 05/31/2037
12/31/2020 55,056.81 6.375% 198 360 01/01/2021 Monthly Monthly 06/30/2037
12/31/2020 35,299.24 6.125% 197 360 01/01/2021 Monthly Monthly 05/31/2037
12/31/2020 74,715.59 6.375% 198 360 01/01/2021 Monthly Monthly 06/30/2037
12/31/2020 45,278.76 6.500% 197 360 01/01/2021 Monthly Monthly 05/31/2037
12/31/2020 84,908.69 6.500% 197 360 01/01/2021 Monthly Monthly 05/31/2037
12/31/2020 49,583.55 6.250% 199 360 01/01/2021 Monthly Monthly 07/31/2037
12/31/2020 62,739.33 6.500% 197 360 01/01/2021 Monthly Monthly 05/31/2037
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Loans
1sts - 184 (30 bp svc) (POR04)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 144,753.42 5.375% 274 360 01/01/2021 Monthly Monthly 10/31/2043
12/31/2020 104,484.54 6.250% 198 360 01/01/2021 Monthly Monthly 06/30/2037
12/31/2020 84,061.95 6.500% 198 360 01/01/2021 Monthly Monthly 06/30/2037
12/31/2020 86,992.26 6.500% 198 360 01/01/2021 Monthly Monthly 06/30/2037
12/31/2020 70,705.27 6.500% 198 360 01/01/2021 Monthly Monthly 06/30/2037
12/31/2020 12,811.07 6.250% 200 360 01/01/2021 Monthly Monthly 08/31/2037
12/31/2020 62,007.96 6.250% 199 360 01/01/2021 Monthly Monthly 07/31/2037
12/31/2020 103,020.56 6.500% 198 360 01/01/2021 Monthly Monthly 06/30/2037
12/31/2020 109,667.59 6.250% 198 360 01/01/2021 Monthly Monthly 06/30/2037
12/31/2020 67,904.02 6.375% 198 360 01/01/2021 Monthly Monthly 06/30/2037
12/31/2020 109,309.61 6.500% 199 360 01/01/2021 Monthly Monthly 07/31/2037
12/31/2020 88,755.69 4.625% 280 360 01/01/2021 Monthly Monthly 04/30/2044
12/31/2020 71,945.46 5.500% 270 360 01/01/2021 Monthly Monthly 06/30/2043
12/31/2020 92,467.85 6.500% 200 360 01/01/2021 Monthly Monthly 08/31/2037
12/31/2020 44,553.95 6.500% 201 360 01/01/2021 Monthly Monthly 09/30/2037
12/31/2020 56,500.00 - 141 360 01/01/2021 Monthly Monthly 09/30/2032
12/31/2020 135,357.96 6.375% 200 360 01/01/2021 Monthly Monthly 08/31/2037
12/31/2020 78,122.15 6.375% 202 360 01/01/2021 Monthly Monthly 10/31/2037
12/31/2020 41,977.44 6.125% 201 360 01/01/2021 Monthly Monthly 09/30/2037
12/31/2020 104,974.47 6.375% 201 360 01/01/2021 Monthly Monthly 09/30/2037
12/31/2020 81,168.19 6.375% 201 360 01/01/2021 Monthly Monthly 09/30/2037
12/31/2020 59,334.40 6.250% 202 360 01/01/2021 Monthly Monthly 10/31/2037
12/31/2020 72,883.42 6.000% 202 360 01/01/2021 Monthly Monthly 10/31/2037
12/31/2020 53,290.78 6.250% 202 360 01/01/2021 Monthly Monthly 10/31/2037
12/31/2020 140,525.65 6.250% 202 360 01/01/2021 Monthly Monthly 10/31/2037
12/31/2020 42,476.02 6.250% 202 360 01/01/2021 Monthly Monthly 10/31/2037
12/31/2020 94,762.61 6.250% 202 360 01/01/2021 Monthly Monthly 10/31/2037
12/31/2020 79,537.45 6.000% 202 360 01/01/2021 Monthly Monthly 10/31/2037
12/31/2020 87,844.78 6.250% 203 360 01/01/2021 Monthly Monthly 11/30/2037
12/31/2020 120,973.25 6.250% 202 360 01/01/2021 Monthly Monthly 10/31/2037
12/31/2020 94,270.35 6.375% 202 360 01/01/2021 Monthly Monthly 10/31/2037
12/31/2020 56,600.80 6.125% 202 360 01/01/2021 Monthly Monthly 10/31/2037
12/31/2020 117,722.68 6.250% 202 360 01/01/2021 Monthly Monthly 10/31/2037
12/31/2020 33,486.26 6.250% 202 360 01/01/2021 Monthly Monthly 10/31/2037
12/31/2020 115,897.83 6.250% 202 360 01/01/2021 Monthly Monthly 10/31/2037
12/31/2020 116,445.77 6.250% 203 360 01/01/2021 Monthly Monthly 11/30/2037
12/31/2020 76,008.45 6.250% 203 360 01/01/2021 Monthly Monthly 11/30/2037
12/31/2020 98,979.59 6.250% 203 360 01/01/2021 Monthly Monthly 11/30/2037
12/31/2020 64,872.06 - 195 360 01/01/2021 Monthly Monthly 03/31/2037
12/31/2020 61,582.40 - 191 360 01/01/2021 Monthly Monthly 11/30/2036
12/31/2020 90,749.52 - 201 360 01/01/2021 Monthly Monthly 09/30/2037
12/31/2020 68,799.47 - 195 360 01/01/2021 Monthly Monthly 03/31/2037
12/31/2020 31,481.11 - 52 360 01/01/2021 Monthly Monthly 04/30/2025
12/31/2020 18,686.65 - 28 360 01/01/2021 Monthly Monthly 04/30/2023
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Loans
1sts - 184 (30 bp svc) (POR04)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 106,453.01 6.000% 203 360 01/01/2021 Monthly Monthly 11/30/2037
12/31/2020 110,324.29 6.000% 204 360 01/01/2021 Monthly Monthly 12/31/2037
12/31/2020 13,551.85 - 45 360 01/01/2021 Monthly Monthly 09/30/2024
12/31/2020 81,615.55 6.250% 204 360 01/01/2021 Monthly Monthly 12/31/2037
12/31/2020 73,926.42 6.250% 203 360 01/01/2021 Monthly Monthly 11/30/2037
12/31/2020 61,107.65 6.250% 203 360 01/01/2021 Monthly Monthly 11/30/2037
12/31/2020 82,947.03 6.250% 204 360 01/01/2021 Monthly Monthly 12/31/2037
12/31/2020 57,259.52 - 144 360 01/01/2021 Monthly Monthly 12/31/2032
12/31/2020 36,920.00 - 80 360 01/01/2021 Monthly Monthly 08/31/2027
12/31/2020 50,932.55 6.000% 204 360 01/01/2021 Monthly Monthly 12/31/2037
12/31/2020 52,899.33 6.250% 204 360 01/01/2021 Monthly Monthly 12/31/2037
12/31/2020 100,347.83 6.000% 204 360 01/01/2021 Monthly Monthly 12/31/2037
12/31/2020 80,095.41 3.000% 204 360 01/01/2021 Monthly Monthly 12/31/2037
12/31/2020 148,463.00 5.750% 204 360 01/01/2021 Monthly Monthly 12/31/2037
12/31/2020 62,162.78 3.000% 204 360 01/01/2021 Monthly Monthly 12/31/2037
12/31/2020 61,161.00 - 198 360 01/01/2021 Monthly Monthly 06/30/2037
12/31/2020 55,916.52 - 135 360 01/01/2021 Monthly Monthly 03/31/2032
12/31/2020 59,751.00 - 141 360 01/01/2021 Monthly Monthly 09/30/2032
12/31/2020 73,429.91 - 189 360 01/01/2021 Monthly Monthly 09/30/2036

6,976,856.68

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts
Orig Date Amount Req. Apply to

12/31/2020 94,282.30 94,282.30 Original Balance
12/31/2020 56,636.21 56,636.21 Original Balance
12/31/2020 90,008.16 90,008.16 Original Balance
12/31/2020 70,693.00 70,693.00 Original Balance
12/31/2020 78,744.13 78,744.13 Original Balance
12/31/2020 90,324.84 90,324.84 Original Balance
12/31/2020 136,312.04 136,312.04 Original Balance
12/31/2020 74,585.63 74,585.63 Original Balance
12/31/2020 128,578.99 128,578.99 Original Balance
12/31/2020 64,751.67 64,751.67 Original Balance
12/31/2020 60,073.79 60,073.79 Original Balance
12/31/2020 59,370.42 59,370.42 Original Balance
12/31/2020 98,238.04 98,238.04 Original Balance
12/31/2020 80,247.96 80,247.96 Original Balance
12/31/2020 101,676.97 101,676.97 Original Balance
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Loans
1sts - 184 (30 bp svc) (POR04)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts
Orig Date Amount Req. Apply to

12/31/2020 106,224.69 106,224.69 Original Balance
12/31/2020 160,741.03 160,741.03 Original Balance
12/31/2020 34,523.80 34,523.80 Original Balance
12/31/2020 65,243.68 65,243.68 Original Balance
12/31/2020 55,056.81 55,056.81 Original Balance
12/31/2020 35,299.24 35,299.24 Original Balance
12/31/2020 74,715.59 74,715.59 Original Balance
12/31/2020 45,278.76 45,278.76 Original Balance
12/31/2020 84,908.69 84,908.69 Original Balance
12/31/2020 49,583.55 49,583.55 Original Balance
12/31/2020 62,739.33 62,739.33 Original Balance
12/31/2020 144,753.42 144,753.42 Original Balance
12/31/2020 104,484.54 104,484.54 Original Balance
12/31/2020 84,061.95 84,061.95 Original Balance
12/31/2020 86,992.26 86,992.26 Original Balance
12/31/2020 70,705.27 70,705.27 Original Balance
12/31/2020 12,811.07 12,811.07 Original Balance
12/31/2020 62,007.96 62,007.96 Original Balance
12/31/2020 103,020.56 103,020.56 Original Balance
12/31/2020 109,667.59 109,667.59 Original Balance
12/31/2020 67,904.02 67,904.02 Original Balance
12/31/2020 109,309.61 109,309.61 Original Balance
12/31/2020 88,755.69 88,755.69 Original Balance
12/31/2020 71,945.46 71,945.46 Original Balance
12/31/2020 92,467.85 92,467.85 Original Balance
12/31/2020 44,553.95 44,553.95 Original Balance
12/31/2020 56,500.00 56,500.00 Original Balance
12/31/2020 135,357.96 135,357.96 Original Balance
12/31/2020 78,122.15 78,122.15 Original Balance
12/31/2020 41,977.44 41,977.44 Original Balance
12/31/2020 104,974.47 104,974.47 Original Balance
12/31/2020 81,168.19 81,168.19 Original Balance
12/31/2020 59,334.40 59,334.40 Original Balance
12/31/2020 72,883.42 72,883.42 Original Balance
12/31/2020 53,290.78 53,290.78 Original Balance
12/31/2020 140,525.65 140,525.65 Original Balance
12/31/2020 42,476.02 42,476.02 Original Balance
12/31/2020 94,762.61 94,762.61 Original Balance
12/31/2020 79,537.45 79,537.45 Original Balance
12/31/2020 87,844.78 87,844.78 Original Balance
12/31/2020 120,973.25 120,973.25 Original Balance
12/31/2020 94,270.35 94,270.35 Original Balance
12/31/2020 56,600.80 56,600.80 Original Balance
12/31/2020 117,722.68 117,722.68 Original Balance



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 296

2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Loans
1sts - 184 (30 bp svc) (POR04)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts
Orig Date Amount Req. Apply to

12/31/2020 33,486.26 33,486.26 Original Balance
12/31/2020 115,897.83 115,897.83 Original Balance
12/31/2020 116,445.77 116,445.77 Original Balance
12/31/2020 76,008.45 76,008.45 Original Balance
12/31/2020 98,979.59 98,979.59 Original Balance
12/31/2020 64,872.06 64,872.06 Original Balance
12/31/2020 61,582.40 61,582.40 Original Balance
12/31/2020 90,749.52 90,749.52 Original Balance
12/31/2020 68,799.47 68,799.47 Original Balance
12/31/2020 31,481.11 31,481.11 Original Balance
12/31/2020 18,686.65 18,686.65 Original Balance
12/31/2020 106,453.01 106,453.01 Original Balance
12/31/2020 110,324.29 110,324.29 Original Balance
12/31/2020 13,551.85 13,551.85 Original Balance
12/31/2020 81,615.55 81,615.55 Original Balance
12/31/2020 73,926.42 73,926.42 Original Balance
12/31/2020 61,107.65 61,107.65 Original Balance
12/31/2020 82,947.03 82,947.03 Original Balance
12/31/2020 57,259.52 57,259.52 Original Balance
12/31/2020 36,920.00 36,920.00 Original Balance
12/31/2020 50,932.55 50,932.55 Original Balance
12/31/2020 52,899.33 52,899.33 Original Balance
12/31/2020 100,347.83 100,347.83 Original Balance
12/31/2020 80,095.41 80,095.41 Original Balance
12/31/2020 148,463.00 148,463.00 Original Balance
12/31/2020 62,162.78 62,162.78 Original Balance
12/31/2020 61,161.00 61,161.00 Original Balance
12/31/2020 55,916.52 55,916.52 Original Balance
12/31/2020 59,751.00 59,751.00 Original Balance
12/31/2020 73,429.91 73,429.91 Original Balance

6,976,856.68 6,976,856.68
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Loans
1sts - 184 (30 bp svc) (POR04)

Servicing Information

Servicing Rate (%) 0.300000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Short Term Investments

Int Begin Beginning Interest First Pmt Payment Day % to Apply Exclude
Account Date Balance Rate Date Freq Basis to Parity From Arb

Default 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Loan Float 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Redemption 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Revenue 12/31/2020 2,184,296.03 - 02/01/2021 Monthly ACT/360 100% No

Default Short Term Rates

Interest Rate Table TBL03 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Loan Float Account Rates

Interest Rate Table TBL03 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Redemption Account Rates

Interest Rate Table TBL03 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Short Term Investments

Revenue Account Rates

Interest Rate Table TBL03 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Reserve Funds
DSRF (RES01)

Basic Information

Type of Fund Capitalized Interest Fund
Required Withdrawals Option No Required Withdrawals
Required Balance Option % of Bond Balance
Required Percentage 7.500000%
Requirement Linked With N/A
*Bond Component All
First Drawdown Date Nov  1, 2020
   Drawdown on On Surplus Calculation
Balance Lag (months) -
Amount to Add to Percentage -
Maximum Balance -
Minimum Balance -
*Are There Minimum Balance Changes No
Interest Flow Send to Revenue Account
Principal Drawdown
Principal Drawdown Flow Send to Redemption Account
Redemption Account Surplus
*Allocate Entire Drawdown as Indicated Yes
Maturing Principal
Maturing Principal Flow Send to Redemption Account
Redemption Account Surplus
*Allocate Entire Drawdown as Indicated Yes
On Termination prior to maturity send funds to Send to Revenue Account
Underfunded Balance Option N/A
Replenishment Option N/A
Replenishment Tap Order Before Security
Amortizing Fund
Percent to Apply for Parity 100.000%
Accrue Interest for Parity No
Include in Sources and Uses Yes
Exclude from Arbitrage No
*Are Reserve Taps Limited No
*Sell Securities Before Maturity N/A
*Change Required Percentage No



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 301

2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Reserve Funds
DSRF (RES01)
MM (SEC01)

Security Description

Type of Security Passbook
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 128,929.72
Maturity Date Nov  1, 2044
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate -
Interest Rate Table TBL03 - Reinvest Rates
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis ACT/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date -
*Are There Fund Withdrawals No
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Reserve Funds
DSRF (RES01)

GNMA REMIC (SEC04)

Security Description

Type of Security MBS
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 70,579.72
Maturity Date Nov  1, 2044
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate 4.000000%
Interest Rate Table N/A
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date Feb 20, 2041
Interest Rate -
Interest Rate Table TBL03 - Reinvest Rates
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Monthly
First Interest Payment Date Mar  1, 2041
Interest Day Basis ACT/360
*Are There Additional Rollovers No
*Are There Fund Withdrawals No
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Reserve Funds
DSRF (RES01)

FHLMC (SEC05)

Security Description

Type of Security MBS
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 154,876.64
Maturity Date Nov  1, 2044
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate 3.000000%
Interest Rate Table N/A
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date -
*Are There Fund Withdrawals No
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Reserve Funds
DSRF (RES01)

FHLMC (SEC06)

Security Description

Type of Security MBS
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 420,878.63
Maturity Date Nov  1, 2044
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate 2.500000%
Interest Rate Table N/A
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date -
*Are There Fund Withdrawals No
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Expenses
Trustee (EXP03)

Type of Expense Trustee
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.035000%
   Expense Percent Type Annual Rate
*Bond Component All
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Monthly
Expense Payment Lag (days) -
Expense Calculation Frequency Monthly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Advance
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds are Retired
   Bond Component All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses Yes
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Expenses
Remarketing Fee (EXP06)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.100000%
   Expense Percent Type Annual Rate
*Bond Component Some
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Quarterly
Expense Payment Lag (days) -
Expense Calculation Frequency Quarterly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/ACT
Expense Calculation Basis Arrears
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON02 - 17B-1 VRDO
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Selection

Bond Pct for
Component Req

BON02: 17B-1 VRDO 100%
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Expenses
Liquidity Fee (EXP07)

Type of Expense Other
*Expense Calculation Method % of Bond Bal + x Days Interest
   Expense Percent 0.340000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON02 - 17B-1 VRDO
   Expense Interest Rate 10.000000%
   No. of Days of Interest 187
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Quarterly
Expense Payment Lag (days) -
Expense Calculation Frequency Quarterly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON03 - 17B-2 PAC
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes Yes
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Expense Payment Changes

Expense Expense Expense Calc
Date Percent Freq Freq

09/01/2024 1% Quarterly Quarterly
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Expenses
Basis Risk (EXP08)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.400000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON02 - 17B-1 VRDO
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON02 - 17B-1 VRDO
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Cashflow
Bonds / Redemptions

Deposit Accrued Interest to Revenue Account
First Bond Year Ending Date Nov  1, 2021

Bond Prin Component Selection

Bond Maturing Principal Redemption Tap LOC
Component Option Account Before Rev

17B-2 Serials Revenue Account Mandatory No
17B-1 VRDO Revenue Account Mandatory No
17B-2 PAC Revenue Account Mandatory No

Mandatory Transfers

Force Mandatory redemptions before Surplus No
% of Prepayment 100.000%
% of Principal -
% of Interest -
% of Reimbursement -
% of Remaining Surplus to Transfer -

Transfer Changes

Mandatory Transfer Changes on Target Date
   Target Date Nov  1, 2017
Post Target Criteria
% of Principal 100.000%
% of Interest -
% of Reimbursement -
% of Prepayment -
% of Remaining Surplus to Transfer -

Additional Changes

*Are There Additional Mandatory Transfer Changes Yes
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Cashflow
Bonds / Redemptions

Additional Changes

Change Loan Target
Date Port % Prepay Account

11/01/2017 All 100% Mandatory Redemption Account

Additional Changes (cont)

Change Loan Change Bond
Date Port on Comp

11/01/2017 All Same for Life N/A
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Cashflow
Bonds / Redemptions

Additional Changes (cont)

Change Loan Target
Date Port Account

11/01/2017 All Mandatory Redemption Account
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Cashflow
Bonds / Redemptions

Redemption Acct Info

Surplus Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Mandatory Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Surplus/Mandatory Combined
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Cashflow
Loans

Loan Float/Forgiveness

Loan Float Transfers to Rev Acct No Loan Float Account
Forgive Loans N/A
Is Loan Revenue Directed to a Res Fund No
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Cashflow
Surplus/Deficiency

Coverage

Debt Service Coverage Requirement Pro Rata Share of D/S (P & I)
   Coverage Factor 100.000%
  *Bond Selection All
   Use Default Bond Freq. Set Aside Yes
   Setaside 100% of payments due in Surplus Period? Yes
Expense Coverage Requirement Pro Rata Share of Expenses
Minimum Coverage Amount 10,000.00

Distribution

First Surplus Calculation Date May  1, 2021
Surplus Calculation Frequency Semiannual
Surplus Distribution
% to Surplus Redemption Account 100.000%
% to Line of Credit Red Acct -
% to Reorigination Account -
% to Retain in Revenue Account -
% to Distribute to Issuer -
% to External Distribution/MRA -
% to Reserve Fund -
% to Residual Bondholder -
% to Other Redemption Account -
Parity distribution optimization Advanced
   Min Bond Redeemable 5,000.00
Replenish Reserves Only on Surplus Calc. Dates Yes

Deficiency Processing

Tap to Maintain Non-negative Balance
Tap Loan Float Account Yes
Reorigination Account Tap Limit Unlimited
Tap Reorigination Account after Reserve Funds No
Deficiency Taps Processing
Pay Expense Deficiency After All Redemptions
   Process D/S Deficiency Taps Immediately No
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Cashflow
Surplus/Deficiency

Redemption Account Taps

All Redemption Account Taps Are Unlimited
Tap Specified Reserve Fund After Surplus Redem. Acct
And Before Other Redemption Accts N/A
Tap Undisbursed Redemption Account Before Mandatory Accounts
Mandatory Redemption Accounts Tappable
  Allow Mandatory Red Acct Taps From Nov  1, 2017
  Allow Mandatory Red Acct Taps Until Nov  1, 2038
Mandatory / Additional Redemption Account Tap Order
Mandatory Account 1

Reserve Taps and Replenishments

Reserve Tap Limited to Entire Bal. is Available

Reserve Taps and Replenishments

Tap Replenishment
Fund Order Option

RES01 DSRF 1 N/A

Other Debts

Are Lines of Credit Available No
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Rate Table
LIBOR: VRDO (TBL02)

Change New
Date Rate

01/01/2017 1.00%
01/01/2018 1.50%
01/01/2019 2.00%
01/01/2020 2.25%
01/01/2021 2.50%
01/01/2022 2.50%
01/01/2027 2.50%
01/01/2028 2.50%
01/01/2029 2.50%
01/01/2030 2.50%
01/01/2031 2.50%
01/01/2032 2.50%
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Rate Table
Reinvest Rates (TBL03)

Change New
Date Rate

01/01/2017 0.75%
01/01/2018 1.00%
01/01/2019 1.25%
01/01/2020 1.50%
01/01/2021 1.75%
01/01/2022 2.00%
01/01/2027 2.00%
01/01/2028 2.00%
01/01/2029 2.00%
01/01/2030 2.00%
01/01/2031 2.00%
01/01/2032 2.00%
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Miscellaneous

First Parity Display Date -
TIC/NIC Calculation Parameters
Bid Price 100.0000000%
Underwriter's Discount -
Calculate Bond to Loan Ratio No
Bond Rounding Option Round to nearest cent
 Apply to Regular Interest By Lot
 Apply to Initial Accrued Interest No rounding
 Apply to Initial Purchase Cost No rounding
Include Redemption and Loan Float Accrued Interest in Parity No
Include Arrears Interest In Parity Calc No

Pv 1

Present Value of External Distribution
PV Date Nov  1, 2020
Include Values Before PV Date At Par
PV Rate 3.0000000%
PV Amount -
Compounding Frequency Semiannual
Generate Proof Report No

Pv 2

Present Value of L.O.C. Distribution
PV Date Nov  1, 2020
Include Values Before PV Date At Par
PV Rate 3.0000000%
PV Amount -
Compounding Frequency Semiannual
Generate Proof Report No
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Miscellaneous

Pv 3

Present Value of Expenses
Expense Selection All
PV Date Nov  1, 2020
Include Values Before PV Date At Par
PV Rate 3.0000000%
PV Amount -
Compounding Frequency Semiannual
Generate Proof Report No
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Reporting Options

Issuer Title
Add to Default Title
Federally Taxable Single Family Mortgage Bonds
Class II 2017 Series B Bonds

Series Title
Add to Default Title

Additional Reporting Date -
Report Alignment Date Nov  1, 2021

Loan Report
Portfolio Group

POR01 1sts - 184 (0 bp svc) 1
POR03 2017B GNMA MBS (in Revenue Fund) 1
POR04 1sts - 184 (30 bp svc) 1

Display
Bond Order

BON01 17B-2 Serials 2
BON02 17B-1 VRDO 1
BON03 17B-2 PAC 3

Loan Display
Portfolio Order

POR01 1sts - 184 (0 bp svc) 1
POR03 2017B GNMA MBS (in Revenue Fund) 1
POR04 1sts - 184 (30 bp svc) 1

Display
Expense Order

EXP03 Trustee 1
EXP06 Remarketing Fee 1
EXP07 Liquidity Fee 1
EXP08 Basis Risk 1
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Reporting Options

Reserve Display
Fund Order

RES01 DSRF 1
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2017B SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Bonds

Class II 2017 Series B Bonds
2017 Series B

Other Revenues
Accrued Interest (REV01)

Other Revenue Information

Deposit Receipts to Revenue Account
Treasury Yield Handling Non-Yield Related

Other Revenue Information

Receipt Reserve Acquisition
Date Amount Deposit To Fund Fund

Apr  1, 2021 1,808.32 Revenue Account N/A N/A
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Bonds
17D Serials (AMT) (BON01)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Interest SIA Reoffering Issuance
Date Rate Yield Price Denom

05/01/2021 1.8% 1.8% 100 5,000
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Bonds
17C Serials (NAMT) (BON04)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2021 155,000 1.40% 1.40% 100 5,000
11/01/2021 610,000 1.50% 1.50% 100 5,000
05/01/2022 640,000 1.65% 1.65% 100 5,000
11/01/2022 640,000 1.75% 1.75% 100 5,000
05/01/2023 400,000 1.85% 1.85% 100 5,000
11/01/2023 - 1.95% 1.95% 100 5,000
05/01/2024 - 2.05% 2.05% 100 5,000
11/01/2024 - 2.15% 2.15% 100 5,000
05/01/2025 - 2.25% 2.25% 100 5,000
11/01/2025 - 2.35% 2.35% 100 5,000
05/01/2026 - 2.40% 2.40% 100 5,000
11/01/2026 - 2.50% 2.50% 100 5,000
05/01/2027 - 2.60% 2.60% 100 5,000
11/01/2027 - 2.65% 2.65% 100 5,000
05/01/2028 - 2.75% 2.75% 100 5,000
11/01/2028 - 2.80% 2.80% 100 5,000
05/01/2029 - 2.85% 2.85% 100 5,000
11/01/2029 - 2.90% 2.90% 100 5,000

2,445,000
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Bonds
17C PAC (NAMT) (BON09)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

11/01/2033 120,000 4% 3.511% 108.579 5,000
05/01/2034 200,000 4% 3.511% 108.579 5,000
11/01/2034 205,000 4% 3.511% 108.579 5,000
05/01/2035 200,000 4% 3.511% 108.579 5,000
11/01/2035 185,000 4% 3.511% 108.579 5,000
05/01/2036 180,000 4% 3.511% 108.579 5,000
11/01/2036 185,000 4% 3.511% 108.579 5,000
05/01/2037 190,000 4% 3.511% 108.579 5,000
11/01/2037 200,000 4% 3.511% 108.579 5,000
05/01/2038 785,000 4% 3.511% 108.579 5,000
11/01/2038 725,000 4% 3.511% 108.579 5,000
05/01/2039 715,000 4% 3.511% 108.579 5,000
11/01/2039 720,000 4% 3.511% 108.579 5,000
05/01/2040 730,000 4% 3.511% 108.579 5,000
11/01/2040 755,000 4% 3.511% 108.579 5,000
05/01/2041 780,000 4% 3.511% 108.579 5,000
11/01/2041 795,000 4% 3.511% 108.579 5,000
05/01/2042 820,000 4% 3.511% 108.579 5,000
11/01/2042 840,000 4% 3.511% 108.579 5,000
05/01/2043 845,000 4% 3.511% 108.579 5,000
11/01/2043 855,000 4% 3.511% 108.579 5,000
05/01/2044 860,000 4% 3.511% 108.579 5,000
11/01/2044 870,000 4% 3.511% 108.579 5,000
05/01/2045 880,000 4% 3.511% 108.579 5,000
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Bonds
17C PAC (NAMT) (BON09)

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

11/01/2045 880,000 4% 3.511% 108.579 5,000
05/01/2046 910,000 4% 3.511% 108.579 5,000
11/01/2046 930,000 4% 3.511% 108.579 5,000
05/01/2047 950,000 4% 3.511% 108.579 5,000
11/01/2047 1,805,000 4% 3.511% 108.579 5,000
05/01/2048 455,000 4% 3.511% 108.579 5,000

19,570,000
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Bonds
17E VRDO (AMT) (BON11)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis ACT/360
        Day of Week Alignment Business day
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Variable Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Reoffering Issuance
Date Amount Price Denom

11/01/2029 1,140,000 100 5,000
05/01/2030 1,200,000 100 5,000
11/01/2030 1,230,000 100 5,000
05/01/2031 1,265,000 100 5,000
11/01/2031 1,295,000 100 5,000
05/01/2032 1,320,000 100 5,000
11/01/2032 1,355,000 100 5,000
05/01/2033 1,385,000 100 5,000
11/01/2033 1,430,000 100 5,000
05/01/2034 1,455,000 100 5,000
11/01/2034 1,495,000 100 5,000
05/01/2035 1,535,000 100 5,000
11/01/2035 1,570,000 100 5,000
05/01/2036 1,610,000 100 5,000
11/01/2036 1,655,000 100 5,000
05/01/2037 1,690,000 100 5,000
11/01/2037 1,725,000 100 5,000
05/01/2038 645,000 100 5,000

25,000,000
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Bonds
17E VRDO (AMT) (BON11)

Interest Rate Table Description

Interest Rate Table TBL02 - SIFMA: VRDO
Table Percentage 100.000%
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
*Additional Changes No
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Redemption Schedules
100% PSA PAC Table (SCD01)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Both Scheme and Schedule
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

11/01/2019 24,065,000
05/01/2020 21,840,000
11/01/2020 19,570,000
05/01/2021 17,445,000
11/01/2021 15,410,000
05/01/2022 13,500,000
11/01/2022 11,685,000
05/01/2023 9,990,000
11/01/2023 8,385,000
05/01/2024 6,895,000
11/01/2024 5,505,000
05/01/2025 4,225,000
11/01/2025 3,035,000
05/01/2026 1,950,000
11/01/2026 955,000
05/01/2027 65,000
11/01/2027 -
05/01/2028 -



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 330

2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Redemption Schedules
400% PSA Bonds Table (SCD02)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Both Scheme and Schedule
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

10/31/2017 80,390,000
11/01/2019 55,830,000
05/01/2020 48,215,000
11/01/2020 41,080,000
05/01/2021 34,890,000
11/01/2021 29,550,000
05/01/2022 24,960,000
11/01/2022 20,995,000
05/01/2023 17,575,000
11/01/2023 14,625,000
05/01/2024 12,080,000
11/01/2024 9,880,000
05/01/2025 7,980,000
11/01/2025 6,340,000
05/01/2026 4,915,000
11/01/2026 3,685,000
05/01/2027 2,620,000
11/01/2027 1,695,000
05/01/2028 890,000
11/01/2028 200,000
05/01/2029 -
11/01/2029 -
05/01/2030 -
11/01/2030 -
05/01/2031 -
11/01/2031 -
05/01/2032 -
11/01/2032 -
05/01/2033 -
11/01/2033 -
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Redemption Schedules
400% PSA Bonds Table (SCD02)

Redemption Schedule

Minimum
Date Balance

05/01/2034 -
11/01/2034 -
05/01/2035 -
11/01/2035 -
05/01/2036 -
11/01/2036 -
05/01/2037 -
11/01/2037 -
05/01/2038 -
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Redemption Schedules
17E Swap Notional (SCD03)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Both Scheme and Schedule
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

11/01/2020 25,000,000
05/01/2021 25,000,000
11/01/2021 25,000,000
05/01/2022 25,000,000
11/01/2022 25,000,000
05/01/2023 25,000,000
11/01/2023 25,000,000
05/01/2024 25,000,000
11/01/2024 25,000,000
05/01/2025 25,000,000
11/01/2025 25,000,000
05/01/2026 25,000,000
11/01/2026 25,000,000
05/01/2027 25,000,000
11/01/2027 25,000,000
05/01/2028 25,000,000
11/01/2028 25,000,000
05/01/2029 25,000,000
11/01/2029 25,000,000
05/01/2030 23,860,000
11/01/2030 22,660,000
05/01/2031 21,430,000
11/01/2031 20,165,000
05/01/2032 18,870,000
11/01/2032 17,550,000
05/01/2033 16,195,000
11/01/2033 14,810,000
05/01/2034 13,380,000
11/01/2034 11,925,000
05/01/2035 10,430,000
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Redemption Schedules
17E Swap Notional (SCD03)

Redemption Schedule

Minimum
Date Balance

11/01/2035 8,895,000
05/01/2036 7,325,000
11/01/2036 5,310,000
05/01/2037 3,105,000
11/01/2037 840,000
05/01/2038 -
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Redemption Schedules
17E Swap Optionality (SCD04)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Both Scheme and Schedule
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

11/01/2020 25,000,000
05/01/2021 25,000,000
11/01/2021 22,340,000
05/01/2022 19,800,000
11/01/2022 17,625,000
05/01/2023 -
11/01/2023 -
05/01/2024 -
11/01/2024 -
05/01/2025 -
11/01/2025 -
05/01/2026 -
11/01/2026 -
05/01/2027 -
11/01/2027 -
05/01/2028 -
11/01/2028 -
05/01/2029 -
11/01/2029 -
05/01/2030 -
11/01/2030 -
05/01/2031 -
11/01/2031 -
05/01/2032 -
11/01/2032 -
05/01/2033 -
11/01/2033 -
05/01/2034 -
11/01/2034 -
05/01/2035 -
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Redemption Schedules
17E Swap Optionality (SCD04)

Redemption Schedule

Minimum
Date Balance

11/01/2035 -
05/01/2036 -
11/01/2036 -
05/01/2037 -
11/01/2037 -
05/01/2038 -



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 336

2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Redemption Schemes
< = 100% PSA (RED06)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON09: 17C PAC (NAMT) 1 PG - 05/01/2021 Semiannual N/A -
BON01: 17D Serials (AMT) 2 PG - 05/01/2021 Semiannual N/A -
BON04: 17C Serials (NAMT) 2 PG - 05/01/2021 Semiannual N/A -
BON11: 17E VRDO (AMT) 3 PG - 05/01/2021 Semiannual N/A -
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Redemption Schemes
< = 100% PSA (RED06)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Redemption Schemes
100 - 400% PSA (RED07)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON09: 17C PAC (NAMT) - PG - - Continuous SCD01: 100% PSA PAC Table -
BON01: 17D Serials (AMT) 1 PG - 05/01/2021 Semiannual N/A -
BON04: 17C Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A -
BON11: 17E VRDO (AMT) 2 PG - 05/01/2021 Semiannual N/A -
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Redemption Schemes
100 - 400% PSA (RED07)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Redemption Schemes
> 400% PSA (RED08)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

RED07: 100 - 400% PSA - PG - - Continuous N/A -
BON01: 17D Serials (AMT) 1 PG - 05/01/2021 Semiannual N/A -
BON04: 17C Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A -
BON11: 17E VRDO (AMT) 1 PG - 05/01/2021 Semiannual N/A -
BON09: 17C PAC (NAMT) 1 PG - 05/01/2021 Semiannual N/A -
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Redemption Schemes
> 400% PSA (RED08)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Surplus Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED06 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
RED07 - 100 - 400% PSA After, > Prepayment Speed 99.0000% N/A
And Through, <= Prepayment Speed 400.0000% N/A
RED08 - > 400% PSA After, > Prepayment Speed 400.0000% N/A

Call Options

Bond Call Redeemed
Component Method Interest

17D Serials (AMT) Strip Paid Same Day
17C Serials (NAMT) Strip Paid Same Day
17C PAC (NAMT) Strip Paid Same Day
17E VRDO (AMT) Strip Paid Same Day
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Mandatory Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED06 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
RED07 - 100 - 400% PSA After, > Prepayment Speed 99.0000% N/A
And Through, <= Prepayment Speed 400.0000% N/A
RED08 - > 400% PSA After, > Prepayment Speed 400.0000% N/A

Call Options

Bond Call Redeemed
Component Method Interest

17D Serials (AMT) Strip Paid Same Day
17C Serials (NAMT) Strip Paid Same Day
17C PAC (NAMT) Strip Paid Same Day
17E VRDO (AMT) Strip Paid Same Day
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Undisbursed Proceeds Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

And Always Date - N/A

Call Options

Unused Funds
Start Unused fund transfers on -
Send Unused funds to Revenue Account

Call Options

Bond Call Redeemed
Component Method Interest

17D Serials (AMT) Strip Paid Same Day
17C Serials (NAMT) Strip Paid Same Day
17C PAC (NAMT) Strip Paid Same Day
17E VRDO (AMT) Strip Paid Same Day
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Loans
GNMA - 1sts (.404% Servicing) (POR01)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 10,314,130.88 4.416% 318 360 01/01/2021 Monthly Monthly 36196PSV5 06/30/2047

10,314,130.88

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 10,314,130.88 10,314,130.88 Remaining Balance 1%

10,314,130.88 10,314,130.88
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Loans
GNMA - 1sts (.404% Servicing) (POR01)

Servicing Information

Servicing Rate (%) 0.416000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Loans
GNMA - 1sts (.483% Servicing) (POR02)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 4,886,105.85 4.475% 321 360 01/01/2021 Monthly Monthly 36196PTG7 09/30/2047

4,886,105.85

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 4,886,105.85 4,886,105.85 Remaining Balance 1%

4,886,105.85 4,886,105.85
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Loans
GNMA - 1sts (.483% Servicing) (POR02)

Servicing Information

Servicing Rate (%) 0.475000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 37.527000%
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Loans
GNMA - 1sts (.5% Servicing) (POR03)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 709,045.88 4.5% 317 360 01/01/2021 Monthly Monthly 36196PTR3 05/31/2047

709,045.88

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 709,045.88 709,045.88 Remaining Balance 1%

709,045.88 709,045.88
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Loans
GNMA - 1sts (.5% Servicing) (POR03)

Servicing Information

Servicing Rate (%) 0.500000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 37.527000%
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Loans
GNMA - 1sts (.443% Servicing) (POR04)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 914,510.53 4.418% 318 360 01/01/2021 Monthly Monthly 36196PTS1 06/30/2047

914,510.53

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 914,510.53 914,510.53 Remaining Balance 1%

914,510.53 914,510.53
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Loans
GNMA - 1sts (.443% Servicing) (POR04)

Servicing Information

Servicing Rate (%) 0.418000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Loans
GNMA - 1sts (.487% Servicing) (POR05)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 6,321,285.76 4.484% 320 360 01/01/2021 Monthly Monthly 36196PTU6 08/31/2047

6,321,285.76

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 6,321,285.76 6,321,285.76 Remaining Balance 1%

6,321,285.76 6,321,285.76
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Loans
GNMA - 1sts (.487% Servicing) (POR05)

Servicing Information

Servicing Rate (%) 0.484000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Loans
1sts - 186 (30 bp svc) (POR07)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 104,849.34 6.000% 142 360 01/01/2021 Monthly Monthly 10/31/2032
12/31/2020 107,584.53 6.125% 145 360 01/01/2021 Monthly Monthly 01/31/2033
12/31/2020 102,169.14 5.375% 145 360 01/01/2021 Monthly Monthly 01/31/2033
12/31/2020 88,165.83 5.375% 143 360 01/01/2021 Monthly Monthly 11/30/2032
12/31/2020 49,974.60 4.500% 319 360 01/01/2021 Monthly Monthly 07/31/2047
12/31/2020 66,414.75 4.500% 316 360 01/01/2021 Monthly Monthly 04/30/2047
12/31/2020 46,734.81 6.250% 145 360 01/01/2021 Monthly Monthly 01/31/2033
12/31/2020 49,798.45 5.500% 145 360 01/01/2021 Monthly Monthly 01/31/2033
12/31/2020 77,211.63 6.250% 145 360 01/01/2021 Monthly Monthly 01/31/2033
12/31/2020 40,775.15 6.250% 145 360 01/01/2021 Monthly Monthly 01/31/2033
12/31/2020 34,569.28 6.125% 145 360 01/01/2021 Monthly Monthly 01/31/2033
12/31/2020 54,525.66 6.125% 145 360 01/01/2021 Monthly Monthly 01/31/2033
12/31/2020 43,449.44 4.750% 345 360 01/01/2021 Monthly Monthly 09/30/2049
12/31/2020 58,879.36 5.500% 145 360 01/01/2021 Monthly Monthly 01/31/2033
12/31/2020 58,834.26 5.500% 146 360 01/01/2021 Monthly Monthly 02/28/2033
12/31/2020 60,447.82 5.250% 146 360 01/01/2021 Monthly Monthly 02/28/2033
12/31/2020 58,859.32 5.500% 146 360 01/01/2021 Monthly Monthly 02/28/2033
12/31/2020 116,345.44 4.250% 322 360 01/01/2021 Monthly Monthly 10/31/2047
12/31/2020 39,863.66 5.500% 146 360 01/01/2021 Monthly Monthly 02/28/2033
12/31/2020 62,793.55 5.500% 146 360 01/01/2021 Monthly Monthly 02/28/2033
12/31/2020 32,517.11 5.250% 147 360 01/01/2021 Monthly Monthly 03/31/2033
12/31/2020 80,923.98 5.250% 146 360 01/01/2021 Monthly Monthly 02/28/2033
12/31/2020 34,838.89 5.250% 147 360 01/01/2021 Monthly Monthly 03/31/2033
12/31/2020 64,563.38 5.250% 146 360 01/01/2021 Monthly Monthly 02/28/2033
12/31/2020 96,651.43 4.625% 282 360 01/01/2021 Monthly Monthly 06/30/2044
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Loans
1sts - 186 (30 bp svc) (POR07)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 22,079.78 5.500% 146 360 01/01/2021 Monthly Monthly 02/28/2033
12/31/2020 98,193.37 5.500% 146 360 01/01/2021 Monthly Monthly 02/28/2033
12/31/2020 73,776.59 5.250% 147 360 01/01/2021 Monthly Monthly 03/31/2033
12/31/2020 73,929.14 5.500% 146 360 01/01/2021 Monthly Monthly 02/28/2033
12/31/2020 83,305.05 5.250% 146 360 01/01/2021 Monthly Monthly 02/28/2033
12/31/2020 41,737.98 5.500% 146 360 01/01/2021 Monthly Monthly 02/28/2033
12/31/2020 42,207.08 5.500% 146 360 01/01/2021 Monthly Monthly 02/28/2033
12/31/2020 97,661.28 5.250% 147 360 01/01/2021 Monthly Monthly 03/31/2033
12/31/2020 66,100.76 5.500% 147 360 01/01/2021 Monthly Monthly 03/31/2033
12/31/2020 83,396.95 5.500% 147 360 01/01/2021 Monthly Monthly 03/31/2033
12/31/2020 51,915.52 5.500% 147 360 01/01/2021 Monthly Monthly 03/31/2033
12/31/2020 40,141.39 5.500% 147 360 01/01/2021 Monthly Monthly 03/31/2033
12/31/2020 67,426.05 5.250% 147 360 01/01/2021 Monthly Monthly 03/31/2033
12/31/2020 55,624.75 5.500% 147 360 01/01/2021 Monthly Monthly 03/31/2033
12/31/2020 52,406.39 5.500% 147 360 01/01/2021 Monthly Monthly 03/31/2033
12/31/2020 39,357.89 5.250% 159 360 01/01/2021 Monthly Monthly 03/31/2034
12/31/2020 42,188.35 5.125% 160 360 01/01/2021 Monthly Monthly 04/30/2034
12/31/2020 60,723.70 4.875% 160 360 01/01/2021 Monthly Monthly 04/30/2034
12/31/2020 103,343.87 5.125% 160 360 01/01/2021 Monthly Monthly 04/30/2034
12/31/2020 83,488.33 5.250% 160 360 01/01/2021 Monthly Monthly 04/30/2034
12/31/2020 44,577.26 5.500% 160 360 01/01/2021 Monthly Monthly 04/30/2034
12/31/2020 75,589.05 5.500% 160 360 01/01/2021 Monthly Monthly 04/30/2034
12/31/2020 73,930.65 5.500% 160 360 01/01/2021 Monthly Monthly 04/30/2034
12/31/2020 66,061.31 4.625% 280 360 01/01/2021 Monthly Monthly 04/30/2044
12/31/2020 122,456.77 5.750% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 29,580.40 5.375% 165 360 01/01/2021 Monthly Monthly 09/30/2034
12/31/2020 120,115.86 5.500% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 65,414.73 5.500% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 42,528.27 6.375% 202 360 01/01/2021 Monthly Monthly 10/31/2037
12/31/2020 120,098.18 6.375% 203 360 01/01/2021 Monthly Monthly 11/30/2037
12/31/2020 132,285.09 4.375% 289 360 01/01/2021 Monthly Monthly 01/31/2045
12/31/2020 80,987.26 6.000% 203 360 01/01/2021 Monthly Monthly 11/30/2037
12/31/2020 108,488.34 6.250% 203 360 01/01/2021 Monthly Monthly 11/30/2037
12/31/2020 61,230.34 6.250% 207 360 01/01/2021 Monthly Monthly 03/31/2038
12/31/2020 124,818.85 4.375% 287 360 01/01/2021 Monthly Monthly 11/30/2044
12/31/2020 55,006.46 6.375% 204 360 01/01/2021 Monthly Monthly 12/31/2037
12/31/2020 139,508.04 6.125% 204 360 01/01/2021 Monthly Monthly 12/31/2037
12/31/2020 74,326.52 6.375% 203 360 01/01/2021 Monthly Monthly 11/30/2037
12/31/2020 81,470.05 4.750% 333 360 01/01/2021 Monthly Monthly 09/30/2048
12/31/2020 57,199.26 6.250% 204 360 01/01/2021 Monthly Monthly 12/31/2037
12/31/2020 48,584.02 6.000% 204 360 01/01/2021 Monthly Monthly 12/31/2037
12/31/2020 22,573.73 6.125% 204 360 01/01/2021 Monthly Monthly 12/31/2037
12/31/2020 108,472.73 6.125% 204 360 01/01/2021 Monthly Monthly 12/31/2037
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Loans
1sts - 186 (30 bp svc) (POR07)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 84,290.60 6.125% 205 360 01/01/2021 Monthly Monthly 01/31/2038
12/31/2020 60,176.27 5.875% 205 360 01/01/2021 Monthly Monthly 01/31/2038
12/31/2020 59,206.85 5.750% 204 360 01/01/2021 Monthly Monthly 12/31/2037
12/31/2020 61,017.82 6.000% 204 360 01/01/2021 Monthly Monthly 12/31/2037
12/31/2020 65,216.51 6.000% 205 360 01/01/2021 Monthly Monthly 01/31/2038
12/31/2020 95,384.14 5.750% 204 360 01/01/2021 Monthly Monthly 12/31/2037
12/31/2020 80,246.00 6.125% 206 360 01/01/2021 Monthly Monthly 02/28/2038
12/31/2020 108,000.09 6.125% 205 360 01/01/2021 Monthly Monthly 01/31/2038
12/31/2020 88,717.25 6.000% 204 360 01/01/2021 Monthly Monthly 12/31/2037
12/31/2020 99,081.70 6.125% 204 360 01/01/2021 Monthly Monthly 12/31/2037
12/31/2020 99,638.68 5.875% 205 360 01/01/2021 Monthly Monthly 01/31/2038
12/31/2020 136,047.19 6.125% 205 360 01/01/2021 Monthly Monthly 01/31/2038
12/31/2020 42,557.76 6.125% 205 360 01/01/2021 Monthly Monthly 01/31/2038
12/31/2020 168,010.34 6.000% 205 360 01/01/2021 Monthly Monthly 01/31/2038
12/31/2020 82,642.48 6.000% 207 360 01/01/2021 Monthly Monthly 03/31/2038
12/31/2020 106,283.97 6.000% 205 360 01/01/2021 Monthly Monthly 01/31/2038
12/31/2020 99,269.84 6.000% 205 360 01/01/2021 Monthly Monthly 01/31/2038
12/31/2020 78,288.11 6.000% 205 360 01/01/2021 Monthly Monthly 01/31/2038
12/31/2020 139,567.32 5.750% 205 360 01/01/2021 Monthly Monthly 01/31/2038
12/31/2020 172,136.22 6.000% 205 360 01/01/2021 Monthly Monthly 01/31/2038
12/31/2020 102,522.89 5.875% 206 360 01/01/2021 Monthly Monthly 02/28/2038
12/31/2020 58,807.02 5.875% 205 360 01/01/2021 Monthly Monthly 01/31/2038
12/31/2020 124,628.56 5.875% 206 360 01/01/2021 Monthly Monthly 02/28/2038
12/31/2020 98,267.22 5.625% 205 360 01/01/2021 Monthly Monthly 01/31/2038
12/31/2020 65,200.12 5.625% 205 360 01/01/2021 Monthly Monthly 01/31/2038
12/31/2020 171,694.98 5.875% 205 360 01/01/2021 Monthly Monthly 01/31/2038
12/31/2020 123,596.24 5.750% 205 360 01/01/2021 Monthly Monthly 01/31/2038
12/31/2020 50,208.19 5.750% 206 360 01/01/2021 Monthly Monthly 02/28/2038
12/31/2020 60,531.23 5.750% 205 360 01/01/2021 Monthly Monthly 01/31/2038
12/31/2020 135,981.49 5.750% 205 360 01/01/2021 Monthly Monthly 01/31/2038
12/31/2020 37,224.69 4.125% 326 360 01/01/2021 Monthly Monthly 02/29/2048
12/31/2020 80,221.62 5.750% 206 360 01/01/2021 Monthly Monthly 02/28/2038
12/31/2020 81,110.44 5.375% 205 360 01/01/2021 Monthly Monthly 01/31/2038
12/31/2020 156,363.02 5.625% 206 360 01/01/2021 Monthly Monthly 02/28/2038
12/31/2020 86,437.81 5.375% 206 360 01/01/2021 Monthly Monthly 02/28/2038
12/31/2020 88,295.86 5.625% 206 360 01/01/2021 Monthly Monthly 02/28/2038
12/31/2020 136,526.01 5.625% 206 360 01/01/2021 Monthly Monthly 02/28/2038
12/31/2020 60,711.92 5.625% 206 360 01/01/2021 Monthly Monthly 02/28/2038
12/31/2020 70,045.10 5.625% 206 360 01/01/2021 Monthly Monthly 02/28/2038
12/31/2020 153,664.78 5.625% 206 360 01/01/2021 Monthly Monthly 02/28/2038
12/31/2020 103,221.07 5.375% 208 360 01/01/2021 Monthly Monthly 04/30/2038
12/31/2020 41,560.50 5.375% 205 360 01/01/2021 Monthly Monthly 01/31/2038
12/31/2020 95,761.31 5.375% 206 360 01/01/2021 Monthly Monthly 02/28/2038
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Loans
1sts - 186 (30 bp svc) (POR07)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 107,402.82 5.625% 206 360 01/01/2021 Monthly Monthly 02/28/2038
12/31/2020 67,869.74 5.375% 206 360 01/01/2021 Monthly Monthly 02/28/2038
12/31/2020 121,141.77 5.375% 207 360 01/01/2021 Monthly Monthly 03/31/2038
12/31/2020 65,119.06 4.000% 352 360 01/01/2021 Monthly Monthly 04/30/2050
12/31/2020 106,386.56 5.375% 207 360 01/01/2021 Monthly Monthly 03/31/2038
12/31/2020 28,479.11 5.625% 206 360 01/01/2021 Monthly Monthly 02/28/2038
12/31/2020 67,088.52 5.625% 206 360 01/01/2021 Monthly Monthly 02/28/2038
12/31/2020 100,512.77 5.375% 207 360 01/01/2021 Monthly Monthly 03/31/2038
12/31/2020 27,511.77 5.375% 206 360 01/01/2021 Monthly Monthly 02/28/2038
12/31/2020 50,386.19 5.625% 207 360 01/01/2021 Monthly Monthly 03/31/2038
12/31/2020 193,695.04 5.625% 207 360 01/01/2021 Monthly Monthly 03/31/2038
12/31/2020 207,736.01 4.750% 275 360 01/01/2021 Monthly Monthly 11/30/2043
12/31/2020 69,172.93 5.625% 206 360 01/01/2021 Monthly Monthly 02/28/2038
12/31/2020 79,157.96 5.625% 206 360 01/01/2021 Monthly Monthly 02/28/2038
12/31/2020 147,696.43 5.625% 206 360 01/01/2021 Monthly Monthly 02/28/2038
12/31/2020 73,998.51 5.875% 207 360 01/01/2021 Monthly Monthly 03/31/2038
12/31/2020 53,223.16 5.625% 207 360 01/01/2021 Monthly Monthly 03/31/2038
12/31/2020 138,126.71 5.250% 277 360 01/01/2021 Monthly Monthly 01/31/2044
12/31/2020 82,237.28 5.750% 207 360 01/01/2021 Monthly Monthly 03/31/2038
12/31/2020 65,169.70 5.750% 207 360 01/01/2021 Monthly Monthly 03/31/2038
12/31/2020 40,108.82 6.000% 207 360 01/01/2021 Monthly Monthly 03/31/2038
12/31/2020 55,247.82 6.000% 208 360 01/01/2021 Monthly Monthly 04/30/2038
12/31/2020 212,778.43 3.875% 325 360 01/01/2021 Monthly Monthly 01/31/2048
12/31/2020 120,634.02 5.000% 339 360 01/01/2021 Monthly Monthly 03/31/2049
12/31/2020 90,783.40 6.000% 206 360 01/01/2021 Monthly Monthly 02/28/2038
12/31/2020 148,050.48 6.375% 207 360 01/01/2021 Monthly Monthly 03/31/2038
12/31/2020 55,894.47 6.250% 207 360 01/01/2021 Monthly Monthly 03/31/2038
12/31/2020 77,722.81 6.250% 207 360 01/01/2021 Monthly Monthly 03/31/2038
12/31/2020 87,703.00 5.875% 208 360 01/01/2021 Monthly Monthly 04/30/2038
12/31/2020 24,864.77 6.125% 208 360 01/01/2021 Monthly Monthly 04/30/2038
12/31/2020 85,608.31 6.125% 208 360 01/01/2021 Monthly Monthly 04/30/2038
12/31/2020 45,567.80 5.875% 208 360 01/01/2021 Monthly Monthly 04/30/2038
12/31/2020 72,950.02 5.875% 209 360 01/01/2021 Monthly Monthly 05/31/2038
12/31/2020 59,853.54 6.250% 208 360 01/01/2021 Monthly Monthly 04/30/2038
12/31/2020 64,980.44 6.375% 209 360 01/01/2021 Monthly Monthly 05/31/2038
12/31/2020 50,346.47 6.125% 208 360 01/01/2021 Monthly Monthly 04/30/2038
12/31/2020 63,319.96 6.125% 209 360 01/01/2021 Monthly Monthly 05/31/2038
12/31/2020 84,014.57 6.375% 208 360 01/01/2021 Monthly Monthly 04/30/2038
12/31/2020 133,929.62 6.375% 208 360 01/01/2021 Monthly Monthly 04/30/2038
12/31/2020 36,344.06 6.375% 208 360 01/01/2021 Monthly Monthly 04/30/2038
12/31/2020 90,070.82 5.625% 274 360 01/01/2021 Monthly Monthly 10/31/2043
12/31/2020 123,228.78 6.125% 209 360 01/01/2021 Monthly Monthly 05/31/2038
12/31/2020 156,315.42 6.375% 209 360 01/01/2021 Monthly Monthly 05/31/2038
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Loans
1sts - 186 (30 bp svc) (POR07)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 58,950.18 6.375% 211 360 01/01/2021 Monthly Monthly 07/31/2038
12/31/2020 84,828.43 6.375% 208 360 01/01/2021 Monthly Monthly 04/30/2038
12/31/2020 89,285.38 6.125% 208 360 01/01/2021 Monthly Monthly 04/30/2038
12/31/2020 62,202.41 6.375% 209 360 01/01/2021 Monthly Monthly 05/31/2038
12/31/2020 74,933.46 6.375% 209 360 01/01/2021 Monthly Monthly 05/31/2038
12/31/2020 17,408.94 6.375% 210 360 01/01/2021 Monthly Monthly 06/30/2038
12/31/2020 57,817.49 6.250% 210 360 01/01/2021 Monthly Monthly 06/30/2038
12/31/2020 141,348.17 4.500% 274 360 01/01/2021 Monthly Monthly 10/31/2043
12/31/2020 108,162.72 6.250% 210 360 01/01/2021 Monthly Monthly 06/30/2038
12/31/2020 67,219.90 6.375% 211 360 01/01/2021 Monthly Monthly 07/31/2038
12/31/2020 87,901.85 4.125% 345 360 01/01/2021 Monthly Monthly 09/30/2049
12/31/2020 42,903.32 6.375% 211 360 01/01/2021 Monthly Monthly 07/31/2038
12/31/2020 61,850.99 4.500% 276 360 01/01/2021 Monthly Monthly 12/31/2043

13,661,652.52

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 104,849.34 104,849.34 Remaining Balance 1.050496%
12/31/2020 107,584.53 107,584.53 Remaining Balance 1.050496%
12/31/2020 102,169.14 102,169.14 Remaining Balance 1.050496%
12/31/2020 88,165.83 88,165.83 Remaining Balance 1.050496%
12/31/2020 49,974.60 49,974.60 Remaining Balance 1.050496%
12/31/2020 66,414.75 66,414.75 Remaining Balance 1.050496%
12/31/2020 46,734.81 46,734.81 Remaining Balance 1.050496%
12/31/2020 49,798.45 49,798.45 Remaining Balance 1.050496%
12/31/2020 77,211.63 77,211.63 Remaining Balance 1.050496%
12/31/2020 40,775.15 40,775.15 Remaining Balance 1.050496%
12/31/2020 34,569.28 34,569.28 Remaining Balance 1.050496%
12/31/2020 54,525.66 54,525.66 Remaining Balance 1.050496%
12/31/2020 43,449.44 43,449.44 Remaining Balance 1.050496%
12/31/2020 58,879.36 58,879.36 Remaining Balance 1.050496%
12/31/2020 58,834.26 58,834.26 Remaining Balance 1.050496%
12/31/2020 60,447.82 60,447.82 Remaining Balance 1.050496%
12/31/2020 58,859.32 58,859.32 Remaining Balance 1.050496%
12/31/2020 116,345.44 116,345.44 Remaining Balance 1.050496%
12/31/2020 39,863.66 39,863.66 Remaining Balance 1.050496%
12/31/2020 62,793.55 62,793.55 Remaining Balance 1.050496%
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Loans
1sts - 186 (30 bp svc) (POR07)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 32,517.11 32,517.11 Remaining Balance 1.050496%
12/31/2020 80,923.98 80,923.98 Remaining Balance 1.050496%
12/31/2020 34,838.89 34,838.89 Remaining Balance 1.050496%
12/31/2020 64,563.38 64,563.38 Remaining Balance 1.050496%
12/31/2020 96,651.43 96,651.43 Remaining Balance 1.050496%
12/31/2020 22,079.78 22,079.78 Remaining Balance 1.050496%
12/31/2020 98,193.37 98,193.37 Remaining Balance 1.050496%
12/31/2020 73,776.59 73,776.59 Remaining Balance 1.050496%
12/31/2020 73,929.14 73,929.14 Remaining Balance 1.050496%
12/31/2020 83,305.05 83,305.05 Remaining Balance 1.050496%
12/31/2020 41,737.98 41,737.98 Remaining Balance 1.050496%
12/31/2020 42,207.08 42,207.08 Remaining Balance 1.050496%
12/31/2020 97,661.28 97,661.28 Remaining Balance 1.050496%
12/31/2020 66,100.76 66,100.76 Remaining Balance 1.050496%
12/31/2020 83,396.95 83,396.95 Remaining Balance 1.050496%
12/31/2020 51,915.52 51,915.52 Remaining Balance 1.050496%
12/31/2020 40,141.39 40,141.39 Remaining Balance 1.050496%
12/31/2020 67,426.05 67,426.05 Remaining Balance 1.050496%
12/31/2020 55,624.75 55,624.75 Remaining Balance 1.050496%
12/31/2020 52,406.39 52,406.39 Remaining Balance 1.050496%
12/31/2020 39,357.89 39,357.89 Remaining Balance 1.050496%
12/31/2020 42,188.35 42,188.35 Remaining Balance 1.050496%
12/31/2020 60,723.70 60,723.70 Remaining Balance 1.050496%
12/31/2020 103,343.87 103,343.87 Remaining Balance 1.050496%
12/31/2020 83,488.33 83,488.33 Remaining Balance 1.050496%
12/31/2020 44,577.26 44,577.26 Remaining Balance 1.050496%
12/31/2020 75,589.05 75,589.05 Remaining Balance 1.050496%
12/31/2020 73,930.65 73,930.65 Remaining Balance 1.050496%
12/31/2020 66,061.31 66,061.31 Remaining Balance 1.050496%
12/31/2020 122,456.77 122,456.77 Remaining Balance 1.050496%
12/31/2020 29,580.40 29,580.40 Remaining Balance 1.050496%
12/31/2020 120,115.86 120,115.86 Remaining Balance 1.050496%
12/31/2020 65,414.73 65,414.73 Remaining Balance 1.050496%
12/31/2020 42,528.27 42,528.27 Remaining Balance 1.050496%
12/31/2020 120,098.18 120,098.18 Remaining Balance 1.050496%
12/31/2020 132,285.09 132,285.09 Remaining Balance 1.050496%
12/31/2020 80,987.26 80,987.26 Remaining Balance 1.050496%
12/31/2020 108,488.34 108,488.34 Remaining Balance 1.050496%
12/31/2020 61,230.34 61,230.34 Remaining Balance 1.050496%
12/31/2020 124,818.85 124,818.85 Remaining Balance 1.050496%
12/31/2020 55,006.46 55,006.46 Remaining Balance 1.050496%
12/31/2020 139,508.04 139,508.04 Remaining Balance 1.050496%
12/31/2020 74,326.52 74,326.52 Remaining Balance 1.050496%
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Loans
1sts - 186 (30 bp svc) (POR07)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 81,470.05 81,470.05 Remaining Balance 1.050496%
12/31/2020 57,199.26 57,199.26 Remaining Balance 1.050496%
12/31/2020 48,584.02 48,584.02 Remaining Balance 1.050496%
12/31/2020 22,573.73 22,573.73 Remaining Balance 1.050496%
12/31/2020 108,472.73 108,472.73 Remaining Balance 1.050496%
12/31/2020 84,290.60 84,290.60 Remaining Balance 1.050496%
12/31/2020 60,176.27 60,176.27 Remaining Balance 1.050496%
12/31/2020 59,206.85 59,206.85 Remaining Balance 1.050496%
12/31/2020 61,017.82 61,017.82 Remaining Balance 1.050496%
12/31/2020 65,216.51 65,216.51 Remaining Balance 1.050496%
12/31/2020 95,384.14 95,384.14 Remaining Balance 1.050496%
12/31/2020 80,246.00 80,246.00 Remaining Balance 1.050496%
12/31/2020 108,000.09 108,000.09 Remaining Balance 1.050496%
12/31/2020 88,717.25 88,717.25 Remaining Balance 1.050496%
12/31/2020 99,081.70 99,081.70 Remaining Balance 1.050496%
12/31/2020 99,638.68 99,638.68 Remaining Balance 1.050496%
12/31/2020 136,047.19 136,047.19 Remaining Balance 1.050496%
12/31/2020 42,557.76 42,557.76 Remaining Balance 1.050496%
12/31/2020 168,010.34 168,010.34 Remaining Balance 1.050496%
12/31/2020 82,642.48 82,642.48 Remaining Balance 1.050496%
12/31/2020 106,283.97 106,283.97 Remaining Balance 1.050496%
12/31/2020 99,269.84 99,269.84 Remaining Balance 1.050496%
12/31/2020 78,288.11 78,288.11 Remaining Balance 1.050496%
12/31/2020 139,567.32 139,567.32 Remaining Balance 1.050496%
12/31/2020 172,136.22 172,136.22 Remaining Balance 1.050496%
12/31/2020 102,522.89 102,522.89 Remaining Balance 1.050496%
12/31/2020 58,807.02 58,807.02 Remaining Balance 1.050496%
12/31/2020 124,628.56 124,628.56 Remaining Balance 1.050496%
12/31/2020 98,267.22 98,267.22 Remaining Balance 1.050496%
12/31/2020 65,200.12 65,200.12 Remaining Balance 1.050496%
12/31/2020 171,694.98 171,694.98 Remaining Balance 1.050496%
12/31/2020 123,596.24 123,596.24 Remaining Balance 1.050496%
12/31/2020 50,208.19 50,208.19 Remaining Balance 1.050496%
12/31/2020 60,531.23 60,531.23 Remaining Balance 1.050496%
12/31/2020 135,981.49 135,981.49 Remaining Balance 1.050496%
12/31/2020 37,224.69 37,224.69 Remaining Balance 1.050496%
12/31/2020 80,221.62 80,221.62 Remaining Balance 1.050496%
12/31/2020 81,110.44 81,110.44 Remaining Balance 1.050496%
12/31/2020 156,363.02 156,363.02 Remaining Balance 1.050496%
12/31/2020 86,437.81 86,437.81 Remaining Balance 1.050496%
12/31/2020 88,295.86 88,295.86 Remaining Balance 1.050496%
12/31/2020 136,526.01 136,526.01 Remaining Balance 1.050496%
12/31/2020 60,711.92 60,711.92 Remaining Balance 1.050496%
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Loans
1sts - 186 (30 bp svc) (POR07)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 70,045.10 70,045.10 Remaining Balance 1.050496%
12/31/2020 153,664.78 153,664.78 Remaining Balance 1.050496%
12/31/2020 103,221.07 103,221.07 Remaining Balance 1.050496%
12/31/2020 41,560.50 41,560.50 Remaining Balance 1.050496%
12/31/2020 95,761.31 95,761.31 Remaining Balance 1.050496%
12/31/2020 107,402.82 107,402.82 Remaining Balance 1.050496%
12/31/2020 67,869.74 67,869.74 Remaining Balance 1.050496%
12/31/2020 121,141.77 121,141.77 Remaining Balance 1.050496%
12/31/2020 65,119.06 65,119.06 Remaining Balance 1.050496%
12/31/2020 106,386.56 106,386.56 Remaining Balance 1.050496%
12/31/2020 28,479.11 28,479.11 Remaining Balance 1.050496%
12/31/2020 67,088.52 67,088.52 Remaining Balance 1.050496%
12/31/2020 100,512.77 100,512.77 Remaining Balance 1.050496%
12/31/2020 27,511.77 27,511.77 Remaining Balance 1.050496%
12/31/2020 50,386.19 50,386.19 Remaining Balance 1.050496%
12/31/2020 193,695.04 193,695.04 Remaining Balance 1.050496%
12/31/2020 207,736.01 207,736.01 Remaining Balance 1.050496%
12/31/2020 69,172.93 69,172.93 Remaining Balance 1.050496%
12/31/2020 79,157.96 79,157.96 Remaining Balance 1.050496%
12/31/2020 147,696.43 147,696.43 Remaining Balance 1.050496%
12/31/2020 73,998.51 73,998.51 Remaining Balance 1.050496%
12/31/2020 53,223.16 53,223.16 Remaining Balance 1.050496%
12/31/2020 138,126.71 138,126.71 Remaining Balance 1.050496%
12/31/2020 82,237.28 82,237.28 Remaining Balance 1.050496%
12/31/2020 65,169.70 65,169.70 Remaining Balance 1.050496%
12/31/2020 40,108.82 40,108.82 Remaining Balance 1.050496%
12/31/2020 55,247.82 55,247.82 Remaining Balance 1.050496%
12/31/2020 212,778.43 212,778.43 Remaining Balance 1.050496%
12/31/2020 120,634.02 120,634.02 Remaining Balance 1.050496%
12/31/2020 90,783.40 90,783.40 Remaining Balance 1.050496%
12/31/2020 148,050.48 148,050.48 Remaining Balance 1.050496%
12/31/2020 55,894.47 55,894.47 Remaining Balance 1.050496%
12/31/2020 77,722.81 77,722.81 Remaining Balance 1.050496%
12/31/2020 87,703.00 87,703.00 Remaining Balance 1.050496%
12/31/2020 24,864.77 24,864.77 Remaining Balance 1.050496%
12/31/2020 85,608.31 85,608.31 Remaining Balance 1.050496%
12/31/2020 45,567.80 45,567.80 Remaining Balance 1.050496%
12/31/2020 72,950.02 72,950.02 Remaining Balance 1.050496%
12/31/2020 59,853.54 59,853.54 Remaining Balance 1.050496%
12/31/2020 64,980.44 64,980.44 Remaining Balance 1.050496%
12/31/2020 50,346.47 50,346.47 Remaining Balance 1.050496%
12/31/2020 63,319.96 63,319.96 Remaining Balance 1.050496%
12/31/2020 84,014.57 84,014.57 Remaining Balance 1.050496%
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Loans
1sts - 186 (30 bp svc) (POR07)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 133,929.62 133,929.62 Remaining Balance 1.050496%
12/31/2020 36,344.06 36,344.06 Remaining Balance 1.050496%
12/31/2020 90,070.82 90,070.82 Remaining Balance 1.050496%
12/31/2020 123,228.78 123,228.78 Remaining Balance 1.050496%
12/31/2020 156,315.42 156,315.42 Remaining Balance 1.050496%
12/31/2020 58,950.18 58,950.18 Remaining Balance 1.050496%
12/31/2020 84,828.43 84,828.43 Remaining Balance 1.050496%
12/31/2020 89,285.38 89,285.38 Remaining Balance 1.050496%
12/31/2020 62,202.41 62,202.41 Remaining Balance 1.050496%
12/31/2020 74,933.46 74,933.46 Remaining Balance 1.050496%
12/31/2020 17,408.94 17,408.94 Remaining Balance 1.050496%
12/31/2020 57,817.49 57,817.49 Remaining Balance 1.050496%
12/31/2020 141,348.17 141,348.17 Remaining Balance 1.050496%
12/31/2020 108,162.72 108,162.72 Remaining Balance 1.050496%
12/31/2020 67,219.90 67,219.90 Remaining Balance 1.050496%
12/31/2020 87,901.85 87,901.85 Remaining Balance 1.050496%
12/31/2020 42,903.32 42,903.32 Remaining Balance 1.050496%
12/31/2020 61,850.99 61,850.99 Remaining Balance 1.050496%

13,661,652.52 13,661,652.52

Servicing Information

Servicing Rate (%) 0.300000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Loans
1sts - 186 (30 bp svc) (POR07)

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Loans
1sts - 186 (0 bp svc) (POR08)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 76,263.38 4.375% 330 360 01/01/2021 Monthly Monthly 06/30/2048
12/31/2020 92,371.82 4.750% 274 360 01/01/2021 Monthly Monthly 10/31/2043
12/31/2020 74,990.23 6.375% 208 360 01/01/2021 Monthly Monthly 04/30/2038

243,625.43

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 76,263.38 76,263.38 Remaining Balance 1.050496%
12/31/2020 92,371.82 92,371.82 Remaining Balance 1.050496%
12/31/2020 74,990.23 74,990.23 Remaining Balance 1.050496%

243,625.43 243,625.43
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Loans
1sts - 186 (0 bp svc) (POR08)

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Loans
GNMA - 1sts (.5% Servicing) (POR10)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 1,700,366.86 4.5% 321 360 01/01/2021 Monthly Monthly 36196PTV4 09/30/2047

1,700,366.86

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 1,700,366.86 1,700,366.86 Remaining Balance 1%

1,700,366.86 1,700,366.86
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Loans
GNMA - 1sts (.5% Servicing) (POR10)

Servicing Information

Servicing Rate (%) 0.500000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Loans
GNMA - 1sts (.50% Servicing) (POR11)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 1,215,865.95 4.5% 321 360 01/01/2021 Monthly Monthly 36196PTW2 09/30/2047
12/31/2020 1,259,174.25 4.5% 321 360 01/01/2021 Monthly Monthly 36196PUC4 09/30/2047

2,475,040.20

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 1,215,865.95 1,215,865.95 Remaining Balance 1%
12/31/2020 1,259,174.25 1,259,174.25 Remaining Balance 1%

2,475,040.20 2,475,040.20
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Loans
GNMA - 1sts (.50% Servicing) (POR11)

Servicing Information

Servicing Rate (%) 0.500000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 42.968000%
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Loans
GNMA - 1sts (.481% Servicing) (POR12)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 2,004,061.17 4.488% 321 360 01/01/2021 Monthly Monthly 36196PTT9 09/30/2047

2,004,061.17

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 2,004,061.17 2,004,061.17 Remaining Balance 1%

2,004,061.17 2,004,061.17
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Loans
GNMA - 1sts (.481% Servicing) (POR12)

Servicing Information

Servicing Rate (%) 0.488000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Loans
GNMA - 1sts (.50% Servicing) (POR13)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 191,411.67 4.5% 322 360 01/01/2021 Monthly Monthly 36196PTX0 10/31/2047

191,411.67

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 191,411.67 191,411.67 Remaining Balance 1%

191,411.67 191,411.67
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Loans
GNMA - 1sts (.50% Servicing) (POR13)

Servicing Information

Servicing Rate (%) 0.500000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Loans
GNMA - 1sts (.308% Servicing) (POR14)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 13,956,882.22 4.8% 325 360 01/01/2021 Monthly Monthly 3617BFR38 01/31/2048

13,956,882.22

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 13,956,882.22 13,956,882.22 Remaining Balance 1%

13,956,882.22 13,956,882.22
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Loans
GNMA - 1sts (.308% Servicing) (POR14)

Servicing Information

Servicing Rate (%) 0.300000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 37.527000%
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Acquisition Funds
2017CDE (ACQ01)

Acquisition Fund Information

*Loan Portfolios Drawn From This Fund All
   Loan Portfolio Sub-type All Types of Loans
Send Interest Earnings to Mandatory Redemption Acct
Undisbursed Principal
Send To Undisbursed Redemption Acct
Available for Revenue Deficiency No
Available to Repay Subordinate Debt No
Available to Replenish Reserve No
Insufficiency Option Originate Balance of Fund
Non-Delivery Penalties
Percent of Loans -
Fixed Amount -
Exclude Fund from Arbitrage No
Percent to Apply for Parity 100.000%
Are Reorig Deposits Transferred No
Reorig Bal Insufficiency Allocation First Come, First Served Basis
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Acquisition Funds
2017CDE (ACQ01)
2017CDE (SEC01)

Security Description

Type of Security Passbook
Interest Accrual Date Dec 31, 2019
Purchase Date Dec 31, 2019
Par Amount -
Maturity Date Jul  1, 2020
   Purchase Price 100.000000
Interest Rate -
Interest Rate Table TBL01 - Reinvest Rates - Expected
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2020
Interest Day Basis ACT/360
Yield for Treasury Rules -
Rollover Date -
*Are There Fund Withdrawals No
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Short Term Investments

Int Begin Beginning Interest First Pmt Payment Day % to Apply Exclude
Account Date Balance Rate Date Freq Basis to Parity From Arb

Default 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Loan Float 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Redemption 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Revenue 12/31/2020 4,735,596.30 - 02/01/2021 Monthly ACT/360 100% No

Default Short Term Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Loan Float Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Redemption Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Short Term Investments

Revenue Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Reserve Funds
DSRF (RES01)

Basic Information

Type of Fund Debt Service Reserve Fund
Required Withdrawals Option No Required Withdrawals
Required Balance Option % of Bond Balance
Required Percentage 5.000000%
Requirement Linked With N/A
*Bond Component All
First Drawdown Date Nov  1, 2020
   Drawdown on On Surplus Calculation
Balance Lag (months) -
Amount to Add to Percentage -
Maximum Balance -
Minimum Balance -
*Are There Minimum Balance Changes No
Interest Flow Send to Revenue Account
Principal Drawdown
Principal Drawdown Flow Send to Revenue Account
*Allocate Entire Drawdown as Indicated Yes
Maturing Principal
Maturing Principal Flow Send to Revenue Account
*Allocate Entire Drawdown as Indicated Yes
On Termination prior to maturity send funds to Send to Revenue Account
Underfunded Balance Option N/A
Replenishment Option N/A
Replenishment Tap Order Before Security
Amortizing Fund
Percent to Apply for Parity 100.000%
Accrue Interest for Parity No
Include in Sources and Uses Yes
Exclude from Arbitrage No
*Are Reserve Taps Limited No
*Sell Securities Before Maturity N/A
*Change Required Percentage No
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Reserve Funds
DSRF (RES01)

GNMA MBS (SEC01)

Security Description

Type of Security MBS
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 421,618.24
Maturity Date May  1, 2048
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate 3.000000%
Interest Rate Table N/A
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date Jul 15, 2045
Interest Rate -
Interest Rate Table TBL01 - Reinvest Rates - Expected
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Monthly
First Interest Payment Date Aug  1, 2045
Interest Day Basis ACT/360
*Are There Additional Rollovers No
*Are There Fund Withdrawals No
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Reserve Funds
DSRF (RES01)

GNMA MBS (SEC03)

Security Description

Type of Security MBS
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 955,000.00
Maturity Date May  1, 2048
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate 6.250000%
Interest Rate Table N/A
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date Jul 15, 2032
Interest Rate -
Interest Rate Table TBL01 - Reinvest Rates - Expected
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Monthly
First Interest Payment Date Aug  1, 2032
Interest Day Basis ACT/360
*Are There Additional Rollovers No
*Are There Fund Withdrawals No
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Reserve Funds
DSRF (RES01)
MM (SEC05)

Security Description

Type of Security Passbook
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 72,854.56
Maturity Date May  1, 2048
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate -
Interest Rate Table TBL01 - Reinvest Rates - Expected
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis ACT/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date -
*Are There Fund Withdrawals No



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 385

2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Expenses
Trustee (EXP01)

Type of Expense Trustee
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.035000%
   Expense Percent Type Annual Rate
*Bond Component All
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Annual
Expense Payment Lag (days) -
Expense Calculation Frequency Annual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Advance
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds are Retired
   Bond Component All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Expenses
17E Swap Fixed (EXP06)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent 2.323000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON11 - 17E VRDO (AMT)
Apply Balance Restrictions Yes
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON11 - 17E VRDO (AMT)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Balance Limits

Minimum Value Specification SCD04 - 17E Swap Optionality
Maximum Value Specification SCD03 - 17E Swap Notional
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Expenses
17E Swap Variable (EXP07)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON11 - 17E VRDO (AMT)
Apply Balance Restrictions Yes
Interest Rate Table TBL04 - LIBOR: Swap
Table percentage (70.000000%)
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON11 - 17E VRDO (AMT)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Balance Limits

Minimum Value Specification SCD04 - 17E Swap Optionality
Maximum Value Specification SCD03 - 17E Swap Notional
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Expenses
Rmktg (EXP08)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.050000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON11 - 17E VRDO (AMT)
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Quarterly
Expense Payment Lag (days) -
Expense Calculation Frequency Quarterly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON11 - 17E VRDO (AMT)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Expenses
Basis Risk (EXP09)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.150000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON11 - 17E VRDO (AMT)
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON11 - 17E VRDO (AMT)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Expenses
Liquidity (EXP10)

Type of Expense Administrative
*Expense Calculation Method % of Bond Bal + x Days Interest
   Expense Percent 0.320000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON11 - 17E VRDO (AMT)
   Expense Interest Rate 10.000000%
   No. of Days of Interest 187
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON11 - 17E VRDO (AMT)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes Yes
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Expense Payment Changes

Expense Expense Expense Calc
Date Percent Freq Freq

11/01/2021 1% Semiannual Semiannual
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Cashflow
Bonds / Redemptions

Deposit Accrued Interest to Revenue Account
First Bond Year Ending Date May  1, 2021

Interest and Maturing Prin Payments

Debt Service Interest is Paid From Revenue Account
Maturing Principal is Paid From Redemption Account
   Redemption Account Mandatory
   Tap LOC Before Revenue Account No

Bond Prin Component Selection

Bond Maturing Principal Redemption Tap LOC
Component Option Account Before Rev

17D Serials (AMT) Redemption Account Mandatory No
17C Serials (NAMT) Redemption Account Mandatory No
17C PAC (NAMT) Redemption Account Surplus No
17E VRDO (AMT) Redemption Account Mandatory No

Mandatory Transfers

Force Mandatory redemptions before Surplus Yes
% of Prepayment 100.000%
% of Principal 100.000%
% of Interest -
% of Reimbursement -
% of Remaining Surplus to Transfer -
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Cashflow
Bonds / Redemptions

Redemption Acct Info

Surplus Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Mandatory Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Surplus/Mandatory Combined
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Cashflow
Loans

Loan Float/Forgiveness

Loan Float Transfers to Rev Acct No Loan Float Account
Forgive Loans N/A
Is Loan Revenue Directed to a Res Fund No
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Cashflow
Surplus/Deficiency

Coverage

Debt Service Coverage Requirement Pro Rata Share of D/S (P & I)
   Coverage Factor 100.000%
  *Bond Selection All
   Use Default Bond Freq. Set Aside Yes
   Setaside 100% of payments due in Surplus Period? Yes
Expense Coverage Requirement Pro Rata Share of Expenses
Minimum Coverage Amount 100,000.00

Distribution

First Surplus Calculation Date May  1, 2020
Surplus Calculation Frequency Semiannual
Surplus Distribution
% to Surplus Redemption Account -
% to Line of Credit Red Acct -
% to Reorigination Account -
% to Retain in Revenue Account 100.000%
% to Distribute to Issuer -
% to External Distribution/MRA -
% to Reserve Fund -
% to Residual Bondholder -
% to Other Redemption Account -
Parity distribution optimization Advanced
   Min Bond Redeemable 5,000.00
Replenish Reserves Only on Surplus Calc. Dates Yes

Deficiency Processing

Tap to Maintain Minimum Coverage Amount
Tap Loan Float Account Yes
Reorigination Account Tap Limit Unlimited
Tap Reorigination Account after Reserve Funds No
Deficiency Taps Processing
Pay Expense Deficiency After All Redemptions
   Process D/S Deficiency Taps Immediately No
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Cashflow
Surplus/Deficiency

Redemption Account Taps

All Redemption Account Taps Are Not Tappable
Tap Specified Reserve Fund After Surplus Redem. Acct

Reserve Taps and Replenishments

Reserve Tap Limited to Entire Bal. is Available

Reserve Taps and Replenishments

Replenishment
Fund Option

RES01 DSRF N/A

Letter of Credit

Is a Letter of Credit Available Yes
Tap LOC Following Reserve Funds Yes
First Date LOC is Available May  1, 2021
Final Date LOC is Available May  1, 2047
Maximum Total LOC Amount -
Tap LOC to Maintain Rev Acct at Non-negative Balance
LOC Repayment Begins On N/A
Repay Within a Specified Number of Months -

Other Debts

Are Lines of Credit Available No
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Rate Table
Reinvest Rates - Expected (TBL01)

Change New
Date Rate

10/31/2017 0.9300%
05/01/2018 0.9300%
11/01/2018 1.1250%
05/01/2019 1.3125%
11/01/2019 1.5000%
05/01/2020 1.5000%
11/01/2020 1.5000%
11/01/2021 1.5000%
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Rate Table
SIFMA: VRDO (TBL02)

Change
Date

10/31/2017
05/01/2018
11/01/2018
05/01/2019
11/01/2019
05/01/2020
11/01/2020
11/01/2021
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Rate Table
LIBOR: VRDO (TBL03)

Change New
Date Rate

10/31/2017 1.24%
05/01/2018 1.24%
11/01/2018 1.50%
05/01/2019 1.75%
11/01/2019 2.00%
05/01/2020 2.00%
11/01/2020 2.00%
11/01/2021 2.00%
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Rate Table
LIBOR: Swap (TBL04)

Change New
Date Rate

10/31/2017 1.24%
05/01/2018 1.24%
11/01/2018 1.50%
05/01/2019 1.75%
11/01/2019 2.00%
05/01/2020 2.00%
11/01/2020 2.00%
11/01/2021 2.00%
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Miscellaneous

First Parity Display Date -
TIC/NIC Calculation Parameters
Bid Price 103.5710099%
Underwriter's Discount -
Calculate Bond to Loan Ratio No
Bond Rounding Option Round to nearest cent
 Apply to Regular Interest By Lot
 Apply to Initial Accrued Interest No rounding
 Apply to Initial Purchase Cost No rounding
Include Redemption and Loan Float Accrued Interest in Parity No
Include Arrears Interest In Parity Calc No

Pv 1

Present Value of External Distribution
PV Date Oct 12, 2017
Include Values Before PV Date At Par
PV Rate 3.0000000%
PV Amount -
Compounding Frequency Semiannual
Generate Proof Report No

Additional Pv Calculations

Calculate Additional PVs Yes

Additional Pv Calculations

Bond Res
PV Comp Expense Fund

External Distribution All All All
L.O.C. Distribution All All All
Expenses All All All
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Miscellaneous

Additional Pv Calculations

Loan Include Comp Proof
Port PV Date Before Date PV Rate Freq Report

All 11/01/2020 At Par 3% Semiannual No
All 11/01/2020 At Par 3% Semiannual No
All 11/01/2020 At Par 3% Semiannual No
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Reporting Options

Issuer Title
Add to Default Title

Series Title
Replace Default Title
Single Family Mortgage Class I Bonds
2017 Series C (Non-AMT)
2017 Series D (AMT)
2017 Series E FRNs (AMT)

Additional Reporting Date -
Report Alignment Date May  1, 2021

Loan Report
Portfolio Group

POR01 GNMA - 1sts (.404% Servicing) 1
POR02 GNMA - 1sts (.483% Servicing) 1
POR03 GNMA - 1sts (.5% Servicing) 1
POR04 GNMA - 1sts (.443% Servicing) 1
POR05 GNMA - 1sts (.487% Servicing) 1
POR07 1sts - 186 (30 bp svc) 1
POR08 1sts - 186 (0 bp svc) 1
POR10 GNMA - 1sts (.5% Servicing) 1
POR11 GNMA - 1sts (.50% Servicing) 1
POR12 GNMA - 1sts (.481% Servicing) 1
POR13 GNMA - 1sts (.50% Servicing) 1
POR14 GNMA - 1sts (.308% Servicing) 1

Display
Bond Order

BON01 17D Serials (AMT) 3
BON04 17C Serials (NAMT) 1
BON09 17C PAC (NAMT) 2
BON11 17E VRDO (AMT) 4
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Reporting Options

Loan Display
Portfolio Order

POR01 GNMA - 1sts (.404% Servicing) 1
POR02 GNMA - 1sts (.483% Servicing) 1
POR03 GNMA - 1sts (.5% Servicing) 1
POR04 GNMA - 1sts (.443% Servicing) 1
POR05 GNMA - 1sts (.487% Servicing) 1
POR07 1sts - 186 (30 bp svc) 1
POR08 1sts - 186 (0 bp svc) 1
POR10 GNMA - 1sts (.5% Servicing) 1
POR11 GNMA - 1sts (.50% Servicing) 1
POR12 GNMA - 1sts (.481% Servicing) 1
POR13 GNMA - 1sts (.50% Servicing) 1
POR14 GNMA - 1sts (.308% Servicing) 1

Display
Expense Order

EXP01 Trustee 1
EXP06 17E Swap Fixed 1
EXP07 17E Swap Variable 1
EXP08 Rmktg 1
EXP09 Basis Risk 1
EXP10 Liquidity 1

Reserve Display
Fund Order

RES01 DSRF 1
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2017CDE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2017 Series C (Non-AMT)
2017 Series D (AMT)

2017 Series E FRNs (AMT)

Other Revenues
Accrued Interest (REV01)

Other Revenue Information

Deposit Receipts to Revenue Account
Treasury Yield Handling Non-Yield Related

Other Revenue Information

Receipt Reserve Acquisition
Date Amount Deposit To Fund Fund

Apr  1, 2021 29,801.95 Revenue Account N/A N/A
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Bonds
18A Serials (AMT) (BON01)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2021 640,000 2.300% 2.300% 100 5,000
11/01/2021 640,000 2.400% 2.400% 100 5,000
05/01/2022 670,000 2.500% 2.500% 100 5,000
11/01/2022 210,000 2.600% 2.600% 100 5,000
05/01/2023 210,000 2.700% 2.700% 100 5,000
11/01/2023 210,000 2.800% 2.800% 100 5,000
05/01/2024 220,000 2.900% 2.900% 100 5,000
11/01/2024 220,000 2.950% 2.950% 100 5,000
05/01/2025 230,000 3.000% 3.000% 100 5,000
11/01/2025 235,000 3.050% 3.050% 100 5,000
05/01/2026 240,000 3.125% 3.125% 100 5,000
11/01/2026 245,000 3.200% 3.200% 100 5,000
05/01/2027 250,000 3.250% 3.250% 100 5,000
11/01/2027 250,000 3.300% 3.300% 100 5,000
05/01/2028 260,000 3.350% 3.350% 100 5,000
11/01/2028 - 3.400% 3.400% 100 5,000
05/01/2029 - 3.450% 3.450% 100 5,000

4,730,000
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Bonds
18B-1 Serials (NAMT) (BON04)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Interest SIA Reoffering Issuance
Date Rate Yield Price Denom

05/01/2029 3.100% 3.100% 100 5,000
11/01/2029 3.125% 3.125% 100 5,000
05/01/2030 3.200% 3.200% 100 5,000
11/01/2030 3.250% 3.250% 100 5,000
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Bonds
18B-2 VRDB (NAMT) (Cl II) (BON09)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Variable Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Reoffering Issuance
Date Amount Price Denom

05/01/2031 1,370,000 100 5,000
11/01/2031 1,370,000 100 5,000
05/01/2032 1,330,000 100 5,000
11/01/2032 1,360,000 100 5,000
05/01/2033 1,410,000 100 5,000
11/01/2033 1,435,000 100 5,000
05/01/2034 1,485,000 100 5,000
11/01/2034 1,515,000 100 5,000
05/01/2035 1,565,000 100 5,000
11/01/2035 1,605,000 100 5,000
05/01/2036 1,650,000 100 5,000
11/01/2036 1,685,000 100 5,000
05/01/2037 1,705,000 100 5,000
11/01/2037 1,165,000 100 5,000
05/01/2038 1,120,000 100 5,000
11/01/2038 1,305,000 100 5,000
05/01/2039 1,365,000 100 5,000
11/01/2039 1,190,000 100 5,000
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Bonds
18B-2 VRDB (NAMT) (Cl II) (BON09)

Maturity Info 

Maturity Issue Reoffering Issuance
Date Amount Price Denom

05/01/2040 1,225,000 100 5,000
11/01/2040 1,255,000 100 5,000
05/01/2041 1,300,000 100 5,000
11/01/2041 590,000 100 5,000

30,000,000

Interest Rate Table Description

Interest Rate Table TBL01 - SIFMA: VRDO
Table Percentage 100.000%
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
*Additional Changes No
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Bonds
18B-1 PAC (NAMT) (BON12)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

11/01/2041 655,000 4% 3.661% 105.914 5,000
05/01/2042 1,110,000 4% 3.661% 105.914 5,000
11/01/2042 1,120,000 4% 3.661% 105.914 5,000
05/01/2043 1,160,000 4% 3.661% 105.914 5,000
11/01/2043 1,200,000 4% 3.661% 105.914 5,000
05/01/2044 1,245,000 4% 3.661% 105.914 5,000
11/01/2044 1,245,000 4% 3.661% 105.914 5,000
05/01/2045 1,255,000 4% 3.661% 105.914 5,000
11/01/2045 1,310,000 4% 3.661% 105.914 5,000
05/01/2046 1,330,000 4% 3.661% 105.914 5,000
11/01/2046 1,380,000 4% 3.661% 105.914 5,000
05/01/2047 1,395,000 4% 3.661% 105.914 5,000
11/01/2047 1,410,000 4% 3.661% 105.914 5,000
05/01/2048 1,805,000 4% 3.661% 105.914 5,000
11/01/2048 5,485,000 4% 3.661% 105.914 5,000

23,105,000
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Bonds
18B-2 VRDB (NAMT) (Cl II) UH (BON13)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Variable Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Reoffering Issuance
Date Price Denom

05/01/2031 100 5,000
11/01/2031 100 5,000
05/01/2032 100 5,000
11/01/2032 100 5,000
05/01/2033 100 5,000
11/01/2033 100 5,000
05/01/2034 100 5,000
11/01/2034 100 5,000
05/01/2035 100 5,000
11/01/2035 100 5,000
05/01/2036 100 5,000
11/01/2036 100 5,000
05/01/2037 100 5,000
11/01/2037 100 5,000
05/01/2038 100 5,000
11/01/2038 100 5,000
05/01/2039 100 5,000
11/01/2039 100 5,000
05/01/2040 100 5,000
11/01/2040 100 5,000
05/01/2041 100 5,000
11/01/2041 100 5,000
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Bonds
18B-2 VRDB (NAMT) (Cl II) UH (BON13)

Interest Rate Table Description

Interest Rate Table TBL01 - SIFMA: VRDO
Table Percentage 100.000%
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
*Additional Changes No
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Redemption Schedules
PAC (SCD01)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Both Scheme and Schedule
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

05/01/2018 30,970,000
11/01/2018 30,495,000
05/01/2019 29,285,000
11/01/2019 27,535,000
05/01/2020 25,470,000
11/01/2020 23,105,000
05/01/2021 20,700,000
11/01/2021 18,385,000
05/01/2022 16,215,000
11/01/2022 14,140,000
05/01/2023 12,205,000
11/01/2023 10,370,000
05/01/2024 8,650,000
11/01/2024 7,030,000
05/01/2025 5,540,000
11/01/2025 4,130,000
05/01/2026 2,845,000
11/01/2026 1,640,000
05/01/2027 550,000
11/01/2027 -
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Redemption Schedules
400% PSA Bonds Table (SCD02)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Both Scheme and Schedule
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

05/09/2018 87,485,000
11/01/2018 84,610,000
05/01/2019 79,165,000
11/01/2019 72,420,000
05/01/2020 64,765,000
11/01/2020 56,505,000
05/01/2021 48,650,000
11/01/2021 41,830,000
05/01/2022 35,970,000
11/01/2022 30,905,000
05/01/2023 26,545,000
11/01/2023 22,770,000
05/01/2024 19,515,000
11/01/2024 16,670,000
05/01/2025 14,120,000
11/01/2025 11,865,000
05/01/2026 9,910,000
11/01/2026 8,225,000
05/01/2027 6,760,000
11/01/2027 5,490,000
05/01/2028 4,390,000
11/01/2028 3,435,000
05/01/2029 2,615,000
11/01/2029 1,895,000
05/01/2030 1,270,000
11/01/2030 730,000
05/01/2031 265,000
11/01/2031 -
05/01/2032 -
11/01/2032 -
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Redemption Schedules
400% PSA Bonds Table (SCD02)

Redemption Schedule

Minimum
Date Balance

05/01/2033 -
11/01/2033 -
05/01/2034 -
11/01/2034 -
05/01/2035 -
11/01/2035 -
05/01/2036 -
11/01/2036 -
05/01/2037 -
11/01/2037 -
05/01/2038 -
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Redemption Schedules
18B Swap Notional (SCD03)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Both Scheme and Schedule
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

11/01/2020 30,000,000
05/01/2021 30,000,000
11/01/2021 30,000,000
05/01/2022 30,000,000
11/01/2022 30,000,000
05/01/2023 30,000,000
11/01/2023 30,000,000
05/01/2024 30,000,000
11/01/2024 30,000,000
05/01/2025 30,000,000
11/01/2025 30,000,000
05/01/2026 30,000,000
11/01/2026 30,000,000
05/01/2027 30,000,000
11/01/2027 30,000,000
05/01/2028 30,000,000
11/01/2028 30,000,000
05/01/2029 30,000,000
11/01/2029 30,000,000
05/01/2030 30,000,000
11/01/2030 30,000,000
05/01/2031 28,630,000
11/01/2031 27,260,000
05/01/2032 25,930,000
11/01/2032 24,570,000
05/01/2033 23,160,000
11/01/2033 21,725,000
05/01/2034 20,240,000
11/01/2034 18,725,000
05/01/2035 17,160,000
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Redemption Schedules
18B Swap Notional (SCD03)

Redemption Schedule

Minimum
Date Balance

11/01/2035 15,555,000
05/01/2036 13,905,000
11/01/2036 12,220,000
05/01/2037 10,515,000
11/01/2037 9,350,000
05/01/2038 8,230,000
11/01/2038 6,925,000
05/01/2039 5,560,000
11/01/2039 4,370,000
05/01/2040 3,145,000
11/01/2040 1,890,000
05/01/2041 590,000
11/01/2041 -



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 417

2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Redemption Schedules
18B Swap Optionality (SCD04)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Both Scheme and Schedule
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

11/01/2020 30,000,000
05/01/2021 30,000,000
11/01/2021 30,000,000
05/01/2022 30,000,000
11/01/2022 30,000,000
05/01/2023 30,000,000
11/01/2023 30,000,000
05/01/2024 30,000,000
11/01/2024 30,000,000
05/01/2025 -
11/01/2025 -
05/01/2026 -
11/01/2026 -
05/01/2027 -
11/01/2027 -
05/01/2028 -
11/01/2028 -
05/01/2029 -
11/01/2029 -
05/01/2030 -
11/01/2030 -
05/01/2031 -
11/01/2031 -
05/01/2032 -
11/01/2032 -
05/01/2033 -
11/01/2033 -
05/01/2034 -
11/01/2034 -
05/01/2035 -
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Redemption Schedules
18B Swap Optionality (SCD04)

Redemption Schedule

Minimum
Date Balance

11/01/2035 -
05/01/2036 -
11/01/2036 -
05/01/2037 -
11/01/2037 -
05/01/2038 -
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Redemption Schemes
< = 100% PSA (RED06)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply
Target Grp Method Pct Date Freq Schedule

BON12: 18B-1 PAC (NAMT) 1 PG - 05/01/2021 Semiannual N/A
BON01: 18A Serials (AMT) 2 PG - 05/01/2021 Semiannual N/A
BON04: 18B-1 Serials (NAMT) 2 PG - 05/01/2021 Semiannual N/A
BON09: 18B-2 VRDB (NAMT) (Cl II) 3 PG - 05/01/2021 Semiannual N/A
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Redemption Schemes
< = 100% PSA (RED06)

Redemption Scheme Setup

1st Redem Redem
Date Freq

- Continuous
- Continuous
- Continuous
- Continuous
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Redemption Schemes
100 - 400% PSA (RED07)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply
Target Grp Method Pct Date Freq Schedule

BON12: 18B-1 PAC (NAMT) - PG - - Continuous SCD01: PAC
BON01: 18A Serials (AMT) 1 PG - 05/01/2021 Semiannual N/A
BON04: 18B-1 Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A
BON09: 18B-2 VRDB (NAMT) (Cl II) 2 PG - 05/01/2021 Semiannual N/A
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Redemption Schemes
100 - 400% PSA (RED07)

Redemption Scheme Setup

1st Redem Redem
Date Freq

- Continuous
- Continuous
- Continuous
- Continuous
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Redemption Schemes
> 400% PSA (RED08)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply
Target Grp Method Pct Date Freq Schedule

RED07: 100 - 400% PSA - PG - - Continuous SCD02: 400% PSA Bonds Table
BON01: 18A Serials (AMT) 1 PG - 05/01/2021 Semiannual N/A
BON04: 18B-1 Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A
BON12: 18B-1 PAC (NAMT) 1 PG - 05/01/2021 Semiannual N/A
BON09: 18B-2 VRDB (NAMT) (Cl II) 1 PG - 05/01/2021 Semiannual N/A
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Redemption Schemes
> 400% PSA (RED08)

Redemption Scheme Setup

1st Redem Redem
Date Freq

- Continuous
- Continuous
- Continuous
- Continuous
- Continuous
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Surplus Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED06 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
RED07 - 100 - 400% PSA After, > Prepayment Speed 99.0000% N/A
And Through, <= Prepayment Speed 400.0000% N/A
RED08 - > 400% PSA After, > Prepayment Speed 400.0000% N/A

Call Options

Bond Call Redeemed
Component Method Interest

18A Serials (AMT) Strip Paid Same Day
18B-1 Serials (NAMT) Strip Paid Same Day
18B-2 VRDB (NAMT) (Cl II) Strip Paid Same Day
18B-1 PAC (NAMT) Strip Paid Same Day
18B-2 VRDB (NAMT) (Cl II) UH Strip Paid Same Day
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Mandatory Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED06 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
RED07 - 100 - 400% PSA After, > Prepayment Speed 99.0000% N/A
And Through, <= Prepayment Speed 400.0000% N/A
RED08 - > 400% PSA After, > Prepayment Speed 400.0000% N/A

Call Options

Bond Call Redeemed
Component Method Interest

18A Serials (AMT) Strip Paid Same Day
18B-1 Serials (NAMT) Strip Paid Same Day
18B-2 VRDB (NAMT) (Cl II) Strip Paid Same Day
18B-1 PAC (NAMT) Strip Paid Same Day
18B-2 VRDB (NAMT) (Cl II) UH Strip Paid Same Day
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Undisbursed Proceeds Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

And Always Date - N/A

Call Options

Unused Funds
Start Unused fund transfers on -
Send Unused funds to Revenue Account

Call Options

Bond Call Redeemed
Component Method Interest

18A Serials (AMT) Strip Paid Same Day
18B-1 Serials (NAMT) Strip Paid Same Day
18B-2 VRDB (NAMT) (Cl II) Strip Paid Same Day
18B-1 PAC (NAMT) Strip Paid Same Day
18B-2 VRDB (NAMT) (Cl II) UH Strip Paid Same Day
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
1sts - 188 (30 bp svc) (POR36)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 14,081.47 3.000% 194 360 01/01/2021 Monthly Monthly 02/28/2037
12/31/2020 102,649.56 5.625% 194 360 01/01/2021 Monthly Monthly 02/28/2037
12/31/2020 86,001.14 3.000% 193 360 01/01/2021 Monthly Monthly 01/31/2037
12/31/2020 52,530.68 3.000% 195 360 01/01/2021 Monthly Monthly 03/31/2037
12/31/2020 43,938.58 3.000% 195 360 01/01/2021 Monthly Monthly 03/31/2037
12/31/2020 29,146.69 3.000% 195 360 01/01/2021 Monthly Monthly 03/31/2037
12/31/2020 38,893.37 3.000% 196 360 01/01/2021 Monthly Monthly 04/30/2037
12/31/2020 42,909.76 3.000% 196 360 01/01/2021 Monthly Monthly 04/30/2037
12/31/2020 40,562.63 3.000% 196 360 01/01/2021 Monthly Monthly 04/30/2037
12/31/2020 89,110.16 3.000% 196 360 01/01/2021 Monthly Monthly 04/30/2037
12/31/2020 121,283.59 3.000% 196 360 01/01/2021 Monthly Monthly 04/30/2037
12/31/2020 77,492.80 3.000% 197 360 01/01/2021 Monthly Monthly 05/31/2037
12/31/2020 71,435.11 3.000% 196 360 01/01/2021 Monthly Monthly 04/30/2037
12/31/2020 92,452.81 3.000% 197 360 01/01/2021 Monthly Monthly 05/31/2037
12/31/2020 47,871.21 3.000% 197 360 01/01/2021 Monthly Monthly 05/31/2037
12/31/2020 84,536.65 5.875% 191 360 01/01/2021 Monthly Monthly 11/30/2036
12/31/2020 119,587.58 6.000% 196 360 01/01/2021 Monthly Monthly 04/30/2037
12/31/2020 57,493.64 6.000% 191 360 01/01/2021 Monthly Monthly 11/30/2036
12/31/2020 73,716.94 6.125% 194 360 01/01/2021 Monthly Monthly 02/28/2037
12/31/2020 72,947.66 5.750% 193 360 01/01/2021 Monthly Monthly 01/31/2037
12/31/2020 63,243.20 5.750% 193 360 01/01/2021 Monthly Monthly 01/31/2037
12/31/2020 90,719.88 4.500% 285 360 01/01/2021 Monthly Monthly 09/30/2044
12/31/2020 16,809.04 5.875% 193 360 01/01/2021 Monthly Monthly 01/31/2037
12/31/2020 63,799.50 6.000% 193 360 01/01/2021 Monthly Monthly 01/31/2037
12/31/2020 9,688.72 5.750% 193 360 01/01/2021 Monthly Monthly 01/31/2037
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
1sts - 188 (30 bp svc) (POR36)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 19,583.22 5.625% 194 360 01/01/2021 Monthly Monthly 02/28/2037
12/31/2020 97,882.18 5.875% 194 360 01/01/2021 Monthly Monthly 02/28/2037
12/31/2020 112,313.37 5.750% 194 360 01/01/2021 Monthly Monthly 02/28/2037
12/31/2020 36,644.85 5.750% 194 360 01/01/2021 Monthly Monthly 02/28/2037
12/31/2020 88,805.02 6.000% 194 360 01/01/2021 Monthly Monthly 02/28/2037
12/31/2020 79,125.03 4.500% 278 360 01/01/2021 Monthly Monthly 02/29/2044
12/31/2020 102,697.01 6.000% 194 360 01/01/2021 Monthly Monthly 02/28/2037
12/31/2020 52,648.32 6.000% 195 360 01/01/2021 Monthly Monthly 03/31/2037
12/31/2020 175,137.62 5.000% 339 360 01/01/2021 Monthly Monthly 03/31/2049
12/31/2020 114,619.66 6.000% 195 360 01/01/2021 Monthly Monthly 03/31/2037
12/31/2020 28,547.53 6.000% 194 360 01/01/2021 Monthly Monthly 02/28/2037
12/31/2020 69,910.90 5.875% 195 360 01/01/2021 Monthly Monthly 03/31/2037
12/31/2020 46,693.15 5.875% 194 360 01/01/2021 Monthly Monthly 02/28/2037
12/31/2020 153,103.40 5.875% 194 360 01/01/2021 Monthly Monthly 02/28/2037
12/31/2020 7,759.02 6.125% 194 360 01/01/2021 Monthly Monthly 02/28/2037
12/31/2020 79,163.94 5.875% 195 360 01/01/2021 Monthly Monthly 03/31/2037
12/31/2020 70,929.05 5.875% 195 360 01/01/2021 Monthly Monthly 03/31/2037
12/31/2020 85,515.94 6.125% 194 360 01/01/2021 Monthly Monthly 02/28/2037
12/31/2020 100,518.46 6.125% 195 360 01/01/2021 Monthly Monthly 03/31/2037
12/31/2020 70,625.49 6.125% 195 360 01/01/2021 Monthly Monthly 03/31/2037
12/31/2020 110,694.18 4.375% 317 360 01/01/2021 Monthly Monthly 05/31/2047
12/31/2020 100,863.49 5.875% 194 360 01/01/2021 Monthly Monthly 02/28/2037
12/31/2020 127,399.07 6.125% 194 360 01/01/2021 Monthly Monthly 02/28/2037
12/31/2020 56,326.35 6.125% 195 360 01/01/2021 Monthly Monthly 03/31/2037
12/31/2020 113,719.49 5.875% 194 360 01/01/2021 Monthly Monthly 02/28/2037
12/31/2020 81,151.60 6.125% 194 360 01/01/2021 Monthly Monthly 02/28/2037
12/31/2020 30,814.93 6.125% 195 360 01/01/2021 Monthly Monthly 03/31/2037
12/31/2020 112,737.72 6.125% 195 360 01/01/2021 Monthly Monthly 03/31/2037
12/31/2020 74,037.52 5.875% 195 360 01/01/2021 Monthly Monthly 03/31/2037
12/31/2020 89,388.66 6.125% 195 360 01/01/2021 Monthly Monthly 03/31/2037
12/31/2020 85,396.63 5.875% 195 360 01/01/2021 Monthly Monthly 03/31/2037
12/31/2020 53,553.75 6.125% 195 360 01/01/2021 Monthly Monthly 03/31/2037
12/31/2020 63,560.84 6.125% 195 360 01/01/2021 Monthly Monthly 03/31/2037
12/31/2020 46,115.63 6.250% 196 360 01/01/2021 Monthly Monthly 04/30/2037
12/31/2020 112,569.59 4.750% 280 360 01/01/2021 Monthly Monthly 04/30/2044
12/31/2020 45,580.10 4.375% 319 360 01/01/2021 Monthly Monthly 07/31/2047
12/31/2020 95,244.48 6.125% 197 360 01/01/2021 Monthly Monthly 05/31/2037
12/31/2020 117,334.61 6.125% 195 360 01/01/2021 Monthly Monthly 03/31/2037
12/31/2020 46,021.60 5.875% 195 360 01/01/2021 Monthly Monthly 03/31/2037
12/31/2020 104,730.44 5.750% 196 360 01/01/2021 Monthly Monthly 04/30/2037
12/31/2020 61,517.71 5.750% 195 360 01/01/2021 Monthly Monthly 03/31/2037
12/31/2020 110,406.05 6.000% 196 360 01/01/2021 Monthly Monthly 04/30/2037
12/31/2020 98,477.06 6.000% 195 360 01/01/2021 Monthly Monthly 03/31/2037
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
1sts - 188 (30 bp svc) (POR36)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 128,133.62 6.000% 195 360 01/01/2021 Monthly Monthly 03/31/2037
12/31/2020 90,808.16 6.000% 195 360 01/01/2021 Monthly Monthly 03/31/2037
12/31/2020 130,899.29 4.500% 320 360 01/01/2021 Monthly Monthly 08/31/2047
12/31/2020 110,666.05 5.750% 195 360 01/01/2021 Monthly Monthly 03/31/2037
12/31/2020 92,464.52 5.750% 195 360 01/01/2021 Monthly Monthly 03/31/2037
12/31/2020 81,969.84 6.000% 195 360 01/01/2021 Monthly Monthly 03/31/2037
12/31/2020 37,601.05 5.750% 196 360 01/01/2021 Monthly Monthly 04/30/2037
12/31/2020 29,761.66 6.000% 195 360 01/01/2021 Monthly Monthly 03/31/2037
12/31/2020 39,405.72 5.750% 196 360 01/01/2021 Monthly Monthly 04/30/2037
12/31/2020 82,051.26 6.000% 195 360 01/01/2021 Monthly Monthly 03/31/2037
12/31/2020 73,333.45 6.000% 195 360 01/01/2021 Monthly Monthly 03/31/2037
12/31/2020 40,456.04 6.000% 196 360 01/01/2021 Monthly Monthly 04/30/2037
12/31/2020 25,090.41 5.750% 197 360 01/01/2021 Monthly Monthly 05/31/2037
12/31/2020 86,678.89 5.750% 196 360 01/01/2021 Monthly Monthly 04/30/2037
12/31/2020 38,730.93 6.000% 195 360 01/01/2021 Monthly Monthly 03/31/2037
12/31/2020 91,232.03 6.000% 196 360 01/01/2021 Monthly Monthly 04/30/2037
12/31/2020 94,345.50 6.000% 196 360 01/01/2021 Monthly Monthly 04/30/2037
12/31/2020 119,369.57 4.375% 320 360 01/01/2021 Monthly Monthly 08/31/2047
12/31/2020 133,323.27 5.750% 195 360 01/01/2021 Monthly Monthly 03/31/2037
12/31/2020 89,727.87 6.000% 195 360 01/01/2021 Monthly Monthly 03/31/2037
12/31/2020 60,273.60 6.125% 196 360 01/01/2021 Monthly Monthly 04/30/2037
12/31/2020 88,985.93 5.875% 195 360 01/01/2021 Monthly Monthly 03/31/2037
12/31/2020 75,014.53 6.125% 196 360 01/01/2021 Monthly Monthly 04/30/2037
12/31/2020 68,346.63 5.875% 196 360 01/01/2021 Monthly Monthly 04/30/2037
12/31/2020 68,230.83 6.125% 196 360 01/01/2021 Monthly Monthly 04/30/2037
12/31/2020 123,556.50 5.875% 196 360 01/01/2021 Monthly Monthly 04/30/2037
12/31/2020 152,184.26 4.250% 295 360 01/01/2021 Monthly Monthly 07/31/2045
12/31/2020 97,969.91 6.125% 197 360 01/01/2021 Monthly Monthly 05/31/2037
12/31/2020 68,071.80 6.000% 197 360 01/01/2021 Monthly Monthly 05/31/2037
12/31/2020 57,587.05 3.625% 314 360 01/01/2021 Monthly Monthly 02/28/2047
12/31/2020 106,183.84 6.250% 197 360 01/01/2021 Monthly Monthly 05/31/2037
12/31/2020 37,221.88 6.250% 196 360 01/01/2021 Monthly Monthly 04/30/2037
12/31/2020 63,354.92 6.250% 197 360 01/01/2021 Monthly Monthly 05/31/2037
12/31/2020 119,539.34 6.250% 197 360 01/01/2021 Monthly Monthly 05/31/2037
12/31/2020 98,763.17 6.250% 196 360 01/01/2021 Monthly Monthly 04/30/2037
12/31/2020 77,499.31 6.000% 196 360 01/01/2021 Monthly Monthly 04/30/2037
12/31/2020 131,214.89 6.000% 197 360 01/01/2021 Monthly Monthly 05/31/2037
12/31/2020 81,080.94 4.250% 299 360 01/01/2021 Monthly Monthly 11/30/2045
12/31/2020 34,118.26 6.375% 196 360 01/01/2021 Monthly Monthly 04/30/2037
12/31/2020 62,741.18 6.375% 196 360 01/01/2021 Monthly Monthly 04/30/2037
12/31/2020 100,664.05 4.875% 275 360 01/01/2021 Monthly Monthly 11/30/2043
12/31/2020 149,449.52 4.125% 410 360 01/01/2021 Monthly Monthly 02/28/2055
12/31/2020 143,743.33 6.375% 197 360 01/01/2021 Monthly Monthly 05/31/2037



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 431

2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
1sts - 188 (30 bp svc) (POR36)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 94,356.28 6.375% 197 360 01/01/2021 Monthly Monthly 05/31/2037
12/31/2020 104,787.17 6.375% 197 360 01/01/2021 Monthly Monthly 05/31/2037
12/31/2020 62,222.87 6.250% 197 360 01/01/2021 Monthly Monthly 05/31/2037
12/31/2020 51,862.75 6.250% 197 360 01/01/2021 Monthly Monthly 05/31/2037
12/31/2020 72,386.67 6.250% 197 360 01/01/2021 Monthly Monthly 05/31/2037
12/31/2020 114,075.98 6.250% 197 360 01/01/2021 Monthly Monthly 05/31/2037
12/31/2020 100,422.64 6.375% 197 360 01/01/2021 Monthly Monthly 05/31/2037
12/31/2020 47,967.98 6.250% 197 360 01/01/2021 Monthly Monthly 05/31/2037
12/31/2020 88,864.69 6.250% 197 360 01/01/2021 Monthly Monthly 05/31/2037
12/31/2020 56,231.30 6.250% 197 360 01/01/2021 Monthly Monthly 05/31/2037
12/31/2020 85,771.54 6.250% 197 360 01/01/2021 Monthly Monthly 05/31/2037
12/31/2020 42,782.84 6.250% 197 360 01/01/2021 Monthly Monthly 05/31/2037
12/31/2020 70,742.00 6.250% 198 360 01/01/2021 Monthly Monthly 06/30/2037
12/31/2020 50,524.45 - 131 360 01/01/2021 Monthly Monthly 11/30/2031
12/31/2020 89,802.57 - 205 360 01/01/2021 Monthly Monthly 01/31/2038
12/31/2020 55,457.12 - 186 360 01/01/2021 Monthly Monthly 06/30/2036
12/31/2020 51,367.21 - 208 360 01/01/2021 Monthly Monthly 04/30/2038
12/31/2020 51,595.07 - 198 360 01/01/2021 Monthly Monthly 06/30/2037
12/31/2020 53,688.14 - 177 360 01/01/2021 Monthly Monthly 09/30/2035
12/31/2020 29,065.12 - 56 360 01/01/2021 Monthly Monthly 08/31/2025
12/31/2020 58,187.50 - 178 360 01/01/2021 Monthly Monthly 10/31/2035
12/31/2020 82,950.02 - 208 360 01/01/2021 Monthly Monthly 04/30/2038
12/31/2020 76,838.03 - 206 360 01/01/2021 Monthly Monthly 02/28/2038
12/31/2020 26,880.92 - 67 360 01/01/2021 Monthly Monthly 07/31/2026
12/31/2020 53,725.46 - 186 360 01/01/2021 Monthly Monthly 06/30/2036
12/31/2020 55,635.33 - 208 360 01/01/2021 Monthly Monthly 04/30/2038
12/31/2020 35,237.02 - 109 360 01/01/2021 Monthly Monthly 01/31/2030
12/31/2020 76,700.62 - 209 360 01/01/2021 Monthly Monthly 05/31/2038
12/31/2020 23,745.00 - 180 360 01/01/2021 Monthly Monthly 12/31/2035
12/31/2020 35,676.24 - 115 360 01/01/2021 Monthly Monthly 07/31/2030
12/31/2020 45,258.22 - 201 360 01/01/2021 Monthly Monthly 09/30/2037
12/31/2020 99,670.30 - 217 360 01/01/2021 Monthly Monthly 01/31/2039
12/31/2020 57,604.95 - 202 360 01/01/2021 Monthly Monthly 10/31/2037
12/31/2020 42,540.70 - 215 360 01/01/2021 Monthly Monthly 11/30/2038
12/31/2020 45,863.61 - 213 360 01/01/2021 Monthly Monthly 09/30/2038
12/31/2020 96,810.00 - 218 360 01/01/2021 Monthly Monthly 02/28/2039
12/31/2020 62,735.48 - 155 360 01/01/2021 Monthly Monthly 11/30/2033
12/31/2020 35,323.33 - 65 360 01/01/2021 Monthly Monthly 05/31/2026
12/31/2020 20,095.32 - 99 360 01/01/2021 Monthly Monthly 03/31/2029
12/31/2020 46,345.71 - 75 360 01/01/2021 Monthly Monthly 03/31/2027

11,266,409.98
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
1sts - 188 (30 bp svc) (POR36)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 14,081.47 14,081.47 Remaining Balance 1.275501%
12/31/2020 102,649.56 102,649.56 Remaining Balance 1.275501%
12/31/2020 86,001.14 86,001.14 Remaining Balance 1.275501%
12/31/2020 52,530.68 52,530.68 Remaining Balance 1.275501%
12/31/2020 43,938.58 43,938.58 Remaining Balance 1.275501%
12/31/2020 29,146.69 29,146.69 Remaining Balance 1.275501%
12/31/2020 38,893.37 38,893.37 Remaining Balance 1.275501%
12/31/2020 42,909.76 42,909.76 Remaining Balance 1.275501%
12/31/2020 40,562.63 40,562.63 Remaining Balance 1.275501%
12/31/2020 89,110.16 89,110.16 Remaining Balance 1.275501%
12/31/2020 121,283.59 121,283.59 Remaining Balance 1.275501%
12/31/2020 77,492.80 77,492.80 Remaining Balance 1.275501%
12/31/2020 71,435.11 71,435.11 Remaining Balance 1.275501%
12/31/2020 92,452.81 92,452.81 Remaining Balance 1.275501%
12/31/2020 47,871.21 47,871.21 Remaining Balance 1.275501%
12/31/2020 84,536.65 84,536.65 Remaining Balance 1.275501%
12/31/2020 119,587.58 119,587.58 Remaining Balance 1.275501%
12/31/2020 57,493.64 57,493.64 Remaining Balance 1.275501%
12/31/2020 73,716.94 73,716.94 Remaining Balance 1.275501%
12/31/2020 72,947.66 72,947.66 Remaining Balance 1.275501%
12/31/2020 63,243.20 63,243.20 Remaining Balance 1.275501%
12/31/2020 90,719.88 90,719.88 Remaining Balance 1.275501%
12/31/2020 16,809.04 16,809.04 Remaining Balance 1.275501%
12/31/2020 63,799.50 63,799.50 Remaining Balance 1.275501%
12/31/2020 9,688.72 9,688.72 Remaining Balance 1.275501%
12/31/2020 19,583.22 19,583.22 Remaining Balance 1.275501%
12/31/2020 97,882.18 97,882.18 Remaining Balance 1.275501%
12/31/2020 112,313.37 112,313.37 Remaining Balance 1.275501%
12/31/2020 36,644.85 36,644.85 Remaining Balance 1.275501%
12/31/2020 88,805.02 88,805.02 Remaining Balance 1.275501%
12/31/2020 79,125.03 79,125.03 Remaining Balance 1.275501%
12/31/2020 102,697.01 102,697.01 Remaining Balance 1.275501%
12/31/2020 52,648.32 52,648.32 Remaining Balance 1.275501%
12/31/2020 175,137.62 175,137.62 Remaining Balance 1.275501%
12/31/2020 114,619.66 114,619.66 Remaining Balance 1.275501%
12/31/2020 28,547.53 28,547.53 Remaining Balance 1.275501%
12/31/2020 69,910.90 69,910.90 Remaining Balance 1.275501%
12/31/2020 46,693.15 46,693.15 Remaining Balance 1.275501%
12/31/2020 153,103.40 153,103.40 Remaining Balance 1.275501%
12/31/2020 7,759.02 7,759.02 Remaining Balance 1.275501%
12/31/2020 79,163.94 79,163.94 Remaining Balance 1.275501%
12/31/2020 70,929.05 70,929.05 Remaining Balance 1.275501%
12/31/2020 85,515.94 85,515.94 Remaining Balance 1.275501%
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
1sts - 188 (30 bp svc) (POR36)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 100,518.46 100,518.46 Remaining Balance 1.275501%
12/31/2020 70,625.49 70,625.49 Remaining Balance 1.275501%
12/31/2020 110,694.18 110,694.18 Remaining Balance 1.275501%
12/31/2020 100,863.49 100,863.49 Remaining Balance 1.275501%
12/31/2020 127,399.07 127,399.07 Remaining Balance 1.275501%
12/31/2020 56,326.35 56,326.35 Remaining Balance 1.275501%
12/31/2020 113,719.49 113,719.49 Remaining Balance 1.275501%
12/31/2020 81,151.60 81,151.60 Remaining Balance 1.275501%
12/31/2020 30,814.93 30,814.93 Remaining Balance 1.275501%
12/31/2020 112,737.72 112,737.72 Remaining Balance 1.275501%
12/31/2020 74,037.52 74,037.52 Remaining Balance 1.275501%
12/31/2020 89,388.66 89,388.66 Remaining Balance 1.275501%
12/31/2020 85,396.63 85,396.63 Remaining Balance 1.275501%
12/31/2020 53,553.75 53,553.75 Remaining Balance 1.275501%
12/31/2020 63,560.84 63,560.84 Remaining Balance 1.275501%
12/31/2020 46,115.63 46,115.63 Remaining Balance 1.275501%
12/31/2020 112,569.59 112,569.59 Remaining Balance 1.275501%
12/31/2020 45,580.10 45,580.10 Remaining Balance 1.275501%
12/31/2020 95,244.48 95,244.48 Remaining Balance 1.275501%
12/31/2020 117,334.61 117,334.61 Remaining Balance 1.275501%
12/31/2020 46,021.60 46,021.60 Remaining Balance 1.275501%
12/31/2020 104,730.44 104,730.44 Remaining Balance 1.275501%
12/31/2020 61,517.71 61,517.71 Remaining Balance 1.275501%
12/31/2020 110,406.05 110,406.05 Remaining Balance 1.275501%
12/31/2020 98,477.06 98,477.06 Remaining Balance 1.275501%
12/31/2020 128,133.62 128,133.62 Remaining Balance 1.275501%
12/31/2020 90,808.16 90,808.16 Remaining Balance 1.275501%
12/31/2020 130,899.29 130,899.29 Remaining Balance 1.275501%
12/31/2020 110,666.05 110,666.05 Remaining Balance 1.275501%
12/31/2020 92,464.52 92,464.52 Remaining Balance 1.275501%
12/31/2020 81,969.84 81,969.84 Remaining Balance 1.275501%
12/31/2020 37,601.05 37,601.05 Remaining Balance 1.275501%
12/31/2020 29,761.66 29,761.66 Remaining Balance 1.275501%
12/31/2020 39,405.72 39,405.72 Remaining Balance 1.275501%
12/31/2020 82,051.26 82,051.26 Remaining Balance 1.275501%
12/31/2020 73,333.45 73,333.45 Remaining Balance 1.275501%
12/31/2020 40,456.04 40,456.04 Remaining Balance 1.275501%
12/31/2020 25,090.41 25,090.41 Remaining Balance 1.275501%
12/31/2020 86,678.89 86,678.89 Remaining Balance 1.275501%
12/31/2020 38,730.93 38,730.93 Remaining Balance 1.275501%
12/31/2020 91,232.03 91,232.03 Remaining Balance 1.275501%
12/31/2020 94,345.50 94,345.50 Remaining Balance 1.275501%
12/31/2020 119,369.57 119,369.57 Remaining Balance 1.275501%
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
1sts - 188 (30 bp svc) (POR36)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 133,323.27 133,323.27 Remaining Balance 1.275501%
12/31/2020 89,727.87 89,727.87 Remaining Balance 1.275501%
12/31/2020 60,273.60 60,273.60 Remaining Balance 1.275501%
12/31/2020 88,985.93 88,985.93 Remaining Balance 1.275501%
12/31/2020 75,014.53 75,014.53 Remaining Balance 1.275501%
12/31/2020 68,346.63 68,346.63 Remaining Balance 1.275501%
12/31/2020 68,230.83 68,230.83 Remaining Balance 1.275501%
12/31/2020 123,556.50 123,556.50 Remaining Balance 1.275501%
12/31/2020 152,184.26 152,184.26 Remaining Balance 1.275501%
12/31/2020 97,969.91 97,969.91 Remaining Balance 1.275501%
12/31/2020 68,071.80 68,071.80 Remaining Balance 1.275501%
12/31/2020 57,587.05 57,587.05 Remaining Balance 1.275501%
12/31/2020 106,183.84 106,183.84 Remaining Balance 1.275501%
12/31/2020 37,221.88 37,221.88 Remaining Balance 1.275501%
12/31/2020 63,354.92 63,354.92 Remaining Balance 1.275501%
12/31/2020 119,539.34 119,539.34 Remaining Balance 1.275501%
12/31/2020 98,763.17 98,763.17 Remaining Balance 1.275501%
12/31/2020 77,499.31 77,499.31 Remaining Balance 1.275501%
12/31/2020 131,214.89 131,214.89 Remaining Balance 1.275501%
12/31/2020 81,080.94 81,080.94 Remaining Balance 1.275501%
12/31/2020 34,118.26 34,118.26 Remaining Balance 1.275501%
12/31/2020 62,741.18 62,741.18 Remaining Balance 1.275501%
12/31/2020 100,664.05 100,664.05 Remaining Balance 1.275501%
12/31/2020 149,449.52 149,449.52 Remaining Balance 1.275501%
12/31/2020 143,743.33 143,743.33 Remaining Balance 1.275501%
12/31/2020 94,356.28 94,356.28 Remaining Balance 1.275501%
12/31/2020 104,787.17 104,787.17 Remaining Balance 1.275501%
12/31/2020 62,222.87 62,222.87 Remaining Balance 1.275501%
12/31/2020 51,862.75 51,862.75 Remaining Balance 1.275501%
12/31/2020 72,386.67 72,386.67 Remaining Balance 1.275501%
12/31/2020 114,075.98 114,075.98 Remaining Balance 1.275501%
12/31/2020 100,422.64 100,422.64 Remaining Balance 1.275501%
12/31/2020 47,967.98 47,967.98 Remaining Balance 1.275501%
12/31/2020 88,864.69 88,864.69 Remaining Balance 1.275501%
12/31/2020 56,231.30 56,231.30 Remaining Balance 1.275501%
12/31/2020 85,771.54 85,771.54 Remaining Balance 1.275501%
12/31/2020 42,782.84 42,782.84 Remaining Balance 1.275501%
12/31/2020 70,742.00 70,742.00 Remaining Balance 1.275501%
12/31/2020 50,524.45 50,524.45 Remaining Balance 1.275501%
12/31/2020 89,802.57 89,802.57 Remaining Balance 1.275501%
12/31/2020 55,457.12 55,457.12 Remaining Balance 1.275501%
12/31/2020 51,367.21 51,367.21 Remaining Balance 1.275501%
12/31/2020 51,595.07 51,595.07 Remaining Balance 1.275501%
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
1sts - 188 (30 bp svc) (POR36)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 53,688.14 53,688.14 Remaining Balance 1.275501%
12/31/2020 29,065.12 29,065.12 Remaining Balance 1.275501%
12/31/2020 58,187.50 58,187.50 Remaining Balance 1.275501%
12/31/2020 82,950.02 82,950.02 Remaining Balance 1.275501%
12/31/2020 76,838.03 76,838.03 Remaining Balance 1.275501%
12/31/2020 26,880.92 26,880.92 Remaining Balance 1.275501%
12/31/2020 53,725.46 53,725.46 Remaining Balance 1.275501%
12/31/2020 55,635.33 55,635.33 Remaining Balance 1.275501%
12/31/2020 35,237.02 35,237.02 Remaining Balance 1.275501%
12/31/2020 76,700.62 76,700.62 Remaining Balance 1.275501%
12/31/2020 23,745.00 23,745.00 Remaining Balance 1.275501%
12/31/2020 35,676.24 35,676.24 Remaining Balance 1.275501%
12/31/2020 45,258.22 45,258.22 Remaining Balance 1.275501%
12/31/2020 99,670.30 99,670.30 Remaining Balance 1.275501%
12/31/2020 57,604.95 57,604.95 Remaining Balance 1.275501%
12/31/2020 42,540.70 42,540.70 Remaining Balance 1.275501%
12/31/2020 45,863.61 45,863.61 Remaining Balance 1.275501%
12/31/2020 96,810.00 96,810.00 Remaining Balance 1.275501%
12/31/2020 62,735.48 62,735.48 Remaining Balance 1.275501%
12/31/2020 35,323.33 35,323.33 Remaining Balance 1.275501%
12/31/2020 20,095.32 20,095.32 Remaining Balance 1.275501%
12/31/2020 46,345.71 46,345.71 Remaining Balance 1.275501%

11,266,409.98 11,266,409.98

Servicing Information

Servicing Rate (%) 0.300000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
1sts - 188 (30 bp svc) (POR36)

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
1sts - 188 (0 bp svc) (POR37)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 29,997.82 6.25% 196 360 01/01/2021 Monthly Monthly 30034999 04/30/2037

29,997.82

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 29,997.82 29,997.82 Remaining Balance 1.275501%

29,997.82 29,997.82
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
1sts - 188 (0 bp svc) (POR37)

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
GNMA 4.00% BD0501 (Interest Out) (POR50)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 1,922,695.40 4.574% 322 360 01/01/2021 Monthly Monthly 3617BFRW4 10/31/2047

1,922,695.40

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 1,922,695.40 1,922,695.40 Remaining Balance 1%

1,922,695.40 1,922,695.40
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
GNMA 4.00% BD0501 (Interest Out) (POR50)

Servicing Information

Servicing Rate (%) 0.574000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 54.566000%
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
GNMA 4.50% BD0506 (part w 17CDE) (POR51)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 13,956,882.22 4.8% 325 360 01/01/2021 Monthly Monthly 3617BFR38 01/31/2048

13,956,882.22

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 13,956,882.22 13,956,882.22 Remaining Balance 1%

13,956,882.22 13,956,882.22
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
GNMA 4.50% BD0506 (part w 17CDE) (POR51)

Servicing Information

Servicing Rate (%) 0.300000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 62.473000%
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
GNMA 4.00% BD0508 (Interest Out) (POR52)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 1,491,674.13 4.682% 324 360 01/01/2021 Monthly Monthly 3617BFR53 12/31/2047

1,491,674.13

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 1,491,674.13 1,491,674.13 Remaining Balance 1%

1,491,674.13 1,491,674.13
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
GNMA 4.00% BD0508 (Interest Out) (POR52)

Servicing Information

Servicing Rate (%) 0.682000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 54.566000%
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
GNMA 4.50% BD0509 (POR53)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 11,770,012.57 5.104% 326 360 01/01/2021 Monthly Monthly 3617BFR61 02/29/2048

11,770,012.57

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 11,770,012.57 11,770,012.57 Remaining Balance 1%

11,770,012.57 11,770,012.57
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
GNMA 4.50% BD0509 (POR53)

Servicing Information

Servicing Rate (%) 0.604000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
GNMA 4.50% BD0510 (50% Interest Out) (POR54)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 1,778,329.07 5.096% 324 360 01/01/2021 Monthly Monthly 3617BFR79 12/31/2047

1,778,329.07

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 1,778,329.07 1,778,329.07 Remaining Balance 1%

1,778,329.07 1,778,329.07
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
GNMA 4.50% BD0510 (50% Interest Out) (POR54)

Servicing Information

Servicing Rate (%) 0.596000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 54.566000%
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
GNMA 4.50% [Pool #] (Interest Out) (POR55)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2019 5% 339 360 01/01/2020 Monthly Monthly 3617BFSG8 03/31/2048
12/31/2019 5% 340 360 01/01/2020 Monthly Monthly 3617BFSH6 04/30/2048
12/31/2019 5% 339 360 01/01/2020 Monthly Monthly 3617BFSF0 03/31/2048

Discount / Revenue Yield Points

Loan Yield Pts Loan Yld
Orig Date Apply to Points

12/31/2019 Remaining Balance 1%
12/31/2019 Original Balance -
12/31/2019 Original Balance -
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
GNMA 4.50% [Pool #] (Interest Out) (POR55)

Servicing Information

Servicing Rate (%) 0.500000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
GNMA 4.0% AY0551 (part in from 17CDE) (POR56)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2019 4.486% 332 360 01/01/2020 Monthly Monthly 36196PTG7 08/31/2047

Discount / Revenue Yield Points

Loan Yield Pts Loan Yld
Orig Date Apply to Points

12/31/2019 Remaining Balance 1%

Servicing Information

Servicing Rate (%) 0.486000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
GNMA 4.0% AY0551 (part in from 17CDE) (POR56)

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % -
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
GNMA 4.0% AY0560 (part in from 17CDE) (POR57)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2019 4.483% 330 360 01/01/2020 Monthly Monthly 36196PTR3 06/30/2047

Discount / Revenue Yield Points

Loan Yield Pts Loan Yld
Orig Date Apply to Points

12/31/2019 Remaining Balance 1%

Servicing Information

Servicing Rate (%) 0.483000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
GNMA 4.0% AY0560 (part in from 17CDE) (POR57)

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % -
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
GNMA 4.50% BD0518 (POR58)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 4,205,958.13 5.183% 327 360 01/01/2021 Monthly Monthly 3617BFSF0 03/31/2048

4,205,958.13

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 4,205,958.13 4,205,958.13 Remaining Balance 1%

4,205,958.13 4,205,958.13
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
GNMA 4.50% BD0518 (POR58)

Servicing Information

Servicing Rate (%) 0.683000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 54.566000%
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
GNMA 4.50% BD0520 (POR59)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 531,496.80 5.25% 327 360 01/01/2021 Monthly Monthly 3617BFSH6 03/31/2048

531,496.80

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 531,496.80 531,496.80 Remaining Balance 1%

531,496.80 531,496.80
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
GNMA 4.50% BD0520 (POR59)

Servicing Information

Servicing Rate (%) 0.750000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 54.566000%
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
GNMA 4.50% BK7175 (POR60)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 9,661,790.37 5.125% 335 360 01/01/2021 Monthly Monthly 3617J76L1 11/30/2048

9,661,790.37

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 9,661,790.37 9,661,790.37 Remaining Balance 1%

9,661,790.37 9,661,790.37
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
GNMA 4.50% BK7175 (POR60)

Servicing Information

Servicing Rate (%) 0.625000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 54.566000%
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
GNMA 4.50% AY0551 (POR61)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 4,886,105.85 4.475% 321 360 01/01/2021 Monthly Monthly 36196PTG7 09/30/2047

4,886,105.85

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 4,886,105.85 4,886,105.85 Remaining Balance 1%

4,886,105.85 4,886,105.85
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
GNMA 4.50% AY0551 (POR61)

Servicing Information

Servicing Rate (%) 0.475000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 62.473000%
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
GNMA 4.50% AY0560 (POR62)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 709,045.88 4.5% 317 360 01/01/2021 Monthly Monthly 36196PTR3 05/31/2047

709,045.88

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 709,045.88 709,045.88 Remaining Balance 1%

709,045.88 709,045.88
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
GNMA 4.50% AY0560 (POR62)

Servicing Information

Servicing Rate (%) 0.500000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 62.473000%
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
GNMA BD0519 (POR63)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 855,343.62 5.048% 327 360 01/01/2021 Monthly Monthly 3617BFSG8 03/31/2048

855,343.62

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 855,343.62 855,343.62 Remaining Balance 1%

855,343.62 855,343.62
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
GNMA BD0519 (POR63)

Servicing Information

Servicing Rate (%) 0.548000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
GNMA BM9706 (POR64)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 1,598,061.28 4.776% 343 360 01/01/2021 Monthly Monthly 3617K1YB3 07/31/2049

1,598,061.28

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 1,598,061.28 1,598,061.28 Remaining Balance 1%

1,598,061.28 1,598,061.28
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Loans
GNMA BM9706 (POR64)

Servicing Information

Servicing Rate (%) 0.276000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Short Term Investments

Int Begin Beginning Interest First Pmt Payment Day % to Apply Exclude
Account Date Balance Rate Date Freq Basis to Parity From Arb

Default 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Loan Float 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Redemption 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Revenue 12/31/2020 5,832,569.85 - 02/01/2021 Monthly ACT/360 100% No

Default Short Term Rates

Interest Rate Table TBL07 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Loan Float Account Rates

Interest Rate Table TBL07 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Redemption Account Rates

Interest Rate Table TBL07 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Short Term Investments

Revenue Account Rates

Interest Rate Table TBL07 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Reserve Funds
DSRF (RES02)

Basic Information

Type of Fund Debt Service Reserve Fund
Required Withdrawals Option No Required Withdrawals
Required Balance Option % of Bond Balance
Required Percentage 1.500000%
Requirement Linked With N/A
*Bond Component All
First Drawdown Date Nov  1, 2020
   Drawdown on On Surplus Calculation
Balance Lag (months) -
Amount to Add to Percentage -
Maximum Balance -
Minimum Balance -
*Are There Minimum Balance Changes No
Interest Flow Send to Revenue Account
Principal Drawdown
Principal Drawdown Flow Send to Revenue Account
*Allocate Entire Drawdown as Indicated Yes
Maturing Principal
Maturing Principal Flow Send to Revenue Account
*Allocate Entire Drawdown as Indicated Yes
On Termination prior to maturity send funds to Send to Revenue Account
Underfunded Balance Option N/A
Replenishment Option N/A
Replenishment Tap Order Before Security
Amortizing Fund
Percent to Apply for Parity 100.000%
Accrue Interest for Parity No
Include in Sources and Uses Yes
Exclude from Arbitrage No
*Are Reserve Taps Limited No
*Sell Securities Before Maturity N/A
*Change Required Percentage No
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Reserve Funds
DSRF (RES02)

FNMA 2047 (SEC14)

Security Description

Type of Security MBS
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 327,571.72
Maturity Date Nov  1, 2048
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate 3.000000%
Interest Rate Table N/A
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date Nov  1, 2047
Interest Rate -
Interest Rate Table TBL07 - Reinvest Rates
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Monthly
First Interest Payment Date Dec  1, 2047
Interest Day Basis ACT/360
*Are There Additional Rollovers No
*Are There Fund Withdrawals No
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Reserve Funds
DSRF (RES02)

FNMA 2046 (SEC15)

Security Description

Type of Security MBS
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 188,328.53
Maturity Date Nov  1, 2048
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate 3.000000%
Interest Rate Table N/A
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date Nov  1, 2046
Interest Rate -
Interest Rate Table TBL07 - Reinvest Rates
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Monthly
First Interest Payment Date Dec  1, 2046
Interest Day Basis ACT/360
*Are There Additional Rollovers No
*Are There Fund Withdrawals No
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Reserve Funds
DSRF (RES02)
MM (SEC16)

Security Description

Type of Security Passbook
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 189,954.35
Maturity Date Nov  1, 2048
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate -
Interest Rate Table TBL07 - Reinvest Rates
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis ACT/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date -
*Are There Fund Withdrawals No
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Expenses
Trustee (EXP01)

Type of Expense Trustee
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.035000%
   Expense Percent Type Annual Rate
*Bond Component All
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Annual
Expense Payment Lag (days) -
Expense Calculation Frequency Annual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Advance
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds are Retired
   Bond Component All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Expenses
Liquidity (EXP05)

Type of Expense Administrative
*Expense Calculation Method % of Bond Bal + x Days Interest
   Expense Percent 0.350000%
   Expense Percent Type Annual Rate
*Bond Component Some
   Expense Interest Rate 12.000000%
   No. of Days of Interest 186
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Quarterly
Expense Payment Lag (days) -
Expense Calculation Frequency Quarterly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds are Retired
   Bond Component BON09 - 18B-2 VRDB (NAMT) (Cl II)
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes Yes
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Expense Payment Changes

Expense Expense Expense Calc
Date Percent Freq Freq

08/01/2021 1% Quarterly Quarterly
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Expenses
Liquidity (EXP05)

Bond Selection

Bond Pct for
Component Req

BON09: 18B-2 VRDB (NAMT) (Cl II) 100%
BON13: 18B-2 VRDB (NAMT) (Cl II) UH 100%
N/A 100%
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Expenses
Remarketing (EXP06)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.070000%
   Expense Percent Type Annual Rate
*Bond Component Some
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Quarterly
Expense Payment Lag (days) -
Expense Calculation Frequency Quarterly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds are Retired
   Bond Component BON09 - 18B-2 VRDB (NAMT) (Cl II)
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Selection

Bond Pct for
Component Req

BON09: 18B-2 VRDB (NAMT) (Cl II) 100%
BON13: 18B-2 VRDB (NAMT) (Cl II) UH 100%
N/A 100%
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Expenses
Basis Risk (NAMT) (EXP13)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.050000%
   Expense Percent Type Annual Rate
*Bond Component Some
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON09 - 18B-2 VRDB (NAMT) (Cl II)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Selection

Bond Pct for
Component Req

BON09: 18B-2 VRDB (NAMT) (Cl II) 100%
BON13: 18B-2 VRDB (NAMT) (Cl II) UH 100%
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Expenses
18B-2 New Swap: Fixed Pmt (EXP14)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent 2.600000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON09 - 18B-2 VRDB (NAMT) (Cl II)
Apply Balance Restrictions Yes
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON09 - 18B-2 VRDB (NAMT) (Cl II)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Balance Limits

Minimum Value Specification SCD04 - 18B Swap Optionality
Maximum Value Specification SCD03 - 18B Swap Notional
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Expenses
18B-2 New Swap: 70% 3M-LIBOR (EXP15)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON09 - 18B-2 VRDB (NAMT) (Cl II)
Apply Balance Restrictions Yes
Interest Rate Table TBL08 - LIBOR: Swap
Table percentage (70.000000%)
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/ACT
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON09 - 18B-2 VRDB (NAMT) (Cl II)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Balance Limits

Minimum Value Specification SCD04 - 18B Swap Optionality
Maximum Value Specification SCD03 - 18B Swap Notional
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Cashflow
Bonds / Redemptions

Deposit Accrued Interest to Revenue Account
First Bond Year Ending Date Nov  1, 2021

Interest and Maturing Prin Payments

Debt Service Interest is Paid From Revenue Account
Maturing Principal is Paid From Redemption Account
   Redemption Account Mandatory
   Tap LOC Before Revenue Account No

Bond Prin Component Selection

Bond Maturing Principal Redemption Tap LOC
Component Option Account Before Rev

18A Serials (AMT) Redemption Account Mandatory No
18B-1 Serials (NAMT) Redemption Account Mandatory No
18B-2 VRDB (NAMT) (Cl II) Redemption Account Mandatory No
18B-1 PAC (NAMT) Redemption Account Surplus No
18B-2 VRDB (NAMT) (Cl II) UH Redemption Account Mandatory No

Mandatory Transfers

Force Mandatory redemptions before Surplus Yes
% of Prepayment 100.000%
% of Principal 100.000%
% of Interest -
% of Reimbursement -
% of Remaining Surplus to Transfer -
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Cashflow
Bonds / Redemptions

Redemption Acct Info

Surplus Call Sub Account
Balance Lag (months) -
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Mandatory Call Sub Account
Balance Lag (months) -
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Surplus/Mandatory Combined
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Cashflow
Loans

Loan Float/Forgiveness

Loan Float Transfers to Rev Acct No Loan Float Account
Forgive Loans N/A
Is Loan Revenue Directed to a Res Fund No
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Cashflow
Surplus/Deficiency

Coverage

Debt Service Coverage Requirement Pro Rata Share of D/S (P & I)
   Coverage Factor 100.000%
  *Bond Selection All
   Use Default Bond Freq. Set Aside Yes
   Setaside 100% of payments due in Surplus Period? Yes
Expense Coverage Requirement Pro Rata Share of Expenses
Minimum Coverage Amount 100,000.00

Distribution

First Surplus Calculation Date May  1, 2020
Surplus Calculation Frequency Semiannual
Surplus Distribution
% to Surplus Redemption Account -
% to Line of Credit Red Acct -
% to Reorigination Account -
% to Retain in Revenue Account 100.000%
% to Distribute to Issuer -
% to External Distribution/MRA -
% to Reserve Fund -
% to Residual Bondholder -
% to Other Redemption Account -
Parity distribution optimization Advanced
   Min Bond Redeemable 5,000.00
Replenish Reserves Only on Surplus Calc. Dates Yes

Deficiency Processing

Tap to Maintain Minimum Coverage Amount
Tap Loan Float Account Yes
Reorigination Account Tap Limit Unlimited
Tap Reorigination Account after Reserve Funds No
Deficiency Taps Processing
Pay Expense Deficiency After All Redemptions
   Process D/S Deficiency Taps Immediately No
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Cashflow
Surplus/Deficiency

Redemption Account Taps

All Redemption Account Taps Are Unlimited
Tap Specified Reserve Fund After Surplus Redem. Acct
And Before Other Redemption Accts N/A
Tap Undisbursed Redemption Account Before Mandatory Accounts
Mandatory Redemption Accounts Tappable
  Allow Mandatory Red Acct Taps From Nov  1, 2018
  Allow Mandatory Red Acct Taps Until Nov  1, 2048
Mandatory / Additional Redemption Account Tap Order
Mandatory Account 1

Reserve Taps and Replenishments

Reserve Tap Limited to Entire Bal. is Available

Reserve Taps and Replenishments

Tap Replenishment
Fund Order Option

RES02 DSRF 1 N/A

Other Debts

Are Lines of Credit Available No
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Rate Table
SIFMA: VRDO (TBL01)

Change New
Date Rate

05/01/2018 -
05/09/2018 1.80%
11/01/2018 1.85%
05/01/2019 2.00%
11/01/2019 2.00%
05/01/2020 2.00%
11/01/2020 2.00%
11/01/2021 2.00%
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Rate Table
LIBOR: VRDO (TBL02)

Change New
Date Rate

05/01/2018 -
05/09/2018 2.350000%
11/01/2018 2.642857%
05/01/2019 2.857143%
11/01/2019 2.857143%
05/01/2020 2.857143%
11/01/2020 2.857143%
11/01/2021 2.857143%
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Rate Table
SIFMA+0.15%: Triggrs (TBL03)

Change New
Date Rate

05/01/2018 -
05/09/2018 1.95%
11/01/2018 2.00%
05/01/2019 2.15%
11/01/2019 2.15%
05/01/2020 2.15%
11/01/2020 2.15%
11/01/2021 2.15%
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Rate Table
SIFMA+0.05%: Triggrs (TBL04)

Change New
Date Rate

05/01/2018 -
05/09/2018 1.85%
11/01/2018 1.90%
05/01/2019 2.05%
11/01/2019 2.05%
05/01/2020 2.05%
11/01/2020 2.05%
11/01/2021 2.05%
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Rate Table
LIBOR: Triggers (TBL05)

Change
Date

05/01/2018
05/09/2018
11/01/2018
05/01/2019
11/01/2019
05/01/2020
11/01/2020
11/01/2021
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Rate Table
LIBOR+0.05% Swaps (TBL06)

Change New
Date Rate

05/01/2018 -
05/09/2018 2.400000%
11/01/2018 2.692857%
05/01/2019 2.907143%
11/01/2019 2.907143%
05/01/2020 2.907143%
11/01/2020 2.907143%
11/01/2021 2.907143%
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Rate Table
Reinvest Rates (TBL07)

Change New
Date Rate

05/01/2018 -
05/09/2018 1.880000%
11/01/2018 2.000000%
05/01/2019 2.285714%
11/01/2019 2.285714%
05/01/2020 2.285714%
11/01/2020 2.285714%
11/01/2021 2.285714%
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Rate Table
LIBOR: Swap (TBL08)

Change New
Date Rate

10/31/2017 1.24%
05/01/2018 1.24%
11/01/2018 1.50%
05/01/2019 1.75%
11/01/2019 2.00%
05/01/2020 2.00%
11/01/2020 2.00%
11/01/2021 2.00%
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Miscellaneous

First Parity Display Date -
TIC/NIC Calculation Parameters
Bid Price 102.3626346%
Underwriter's Discount -
Calculate Bond to Loan Ratio No
Bond Rounding Option Round to nearest cent
 Apply to Regular Interest By Lot
 Apply to Initial Accrued Interest No rounding
 Apply to Initial Purchase Cost No rounding
Include Redemption and Loan Float Accrued Interest in Parity No
Include Arrears Interest In Parity Calc No

Additional Pv Calculations

Calculate Additional PVs Yes

Additional Pv Calculations

Bond Res
PV Comp Expense Fund

External Distribution All All All
L.O.C. Distribution All All All
N/A All All All
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Miscellaneous

Additional Pv Calculations

Loan Include Comp Proof
Port PV Date Before Date PV Rate Freq Report

All 11/01/2020 At Par 3.5% Semiannual No
All 11/01/2020 At Par 3.5% Semiannual No
All 11/01/2020 At Par - Semiannual No
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Reporting Options

Issuer Title
Add to Default Title

Series Title
Replace Default Title
Single Family Mortgage Bonds
2018 Series A (AMT)
2018 Series B (Non-AMT)
Closing Yield Analysis

Additional Reporting Date -
Report Alignment Date Nov  1, 2021

Loan Report
Portfolio Group

POR36 1sts - 188 (30 bp svc) 1
POR37 1sts - 188 (0 bp svc) 1
POR50 GNMA 4.00% BD0501 (Interest Out) 1
POR51 GNMA 4.50% BD0506 (part w 17CDE) 1
POR52 GNMA 4.00% BD0508 (Interest Out) 1
POR53 GNMA 4.50% BD0509 1
POR54 GNMA 4.50% BD0510 (50% Interest Out) 1
POR55 GNMA 4.50% [Pool #] (Interest Out) 1
POR56 GNMA 4.0% AY0551 (part in from 17CDE) 1
POR57 GNMA 4.0% AY0560 (part in from 17CDE) 1
POR58 GNMA 4.50% BD0518 1
POR59 GNMA 4.50% BD0520 1
POR60 GNMA 4.50% BK7175 1
POR61 GNMA 4.50% AY0551 1
POR62 GNMA 4.50% AY0560 1
POR63 GNMA BD0519 1
POR64 GNMA BM9706 1

Display
Bond Order

BON01 18A Serials (AMT) 1
BON04 18B-1 Serials (NAMT) 2
BON09 18B-2 VRDB (NAMT) (Cl II) 4
BON12 18B-1 PAC (NAMT) 3
BON13 18B-2 VRDB (NAMT) (Cl II) UH 4
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Reporting Options

Loan Display
Portfolio Order

POR36 1sts - 188 (30 bp svc) 1
POR37 1sts - 188 (0 bp svc) 1
POR50 GNMA 4.00% BD0501 (Interest Out) 1
POR51 GNMA 4.50% BD0506 (part w 17CDE) 1
POR52 GNMA 4.00% BD0508 (Interest Out) 1
POR53 GNMA 4.50% BD0509 1
POR54 GNMA 4.50% BD0510 (50% Interest Out) 1
POR55 GNMA 4.50% [Pool #] (Interest Out) 1
POR56 GNMA 4.0% AY0551 (part in from 17CDE) 1
POR57 GNMA 4.0% AY0560 (part in from 17CDE) 1
POR58 GNMA 4.50% BD0518 1
POR59 GNMA 4.50% BD0520 1
POR60 GNMA 4.50% BK7175 1
POR61 GNMA 4.50% AY0551 1
POR62 GNMA 4.50% AY0560 1
POR63 GNMA BD0519 1
POR64 GNMA BM9706 1

Display
Expense Order

EXP01 Trustee 1
EXP05 Liquidity 1
EXP06 Remarketing 1
EXP13 Basis Risk (NAMT) 1
EXP14 18B-2 New Swap: Fixed Pmt 1
EXP15 18B-2 New Swap: 70% 3M-LIBOR 1

Reserve Display
Fund Order

RES02 DSRF 1
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Other Revenues
Accrued Interest (REV01)

Other Revenue Information

Deposit Receipts to Revenue Account
Treasury Yield Handling Non-Yield Related

Other Revenue Information

Receipt Reserve Acquisition
Date Amount Deposit To Fund Fund

Apr  1, 2021 1,572.71 Revenue Account N/A N/A
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Other Revenues
Tfr to Reserve (REV02)

Other Revenue Information

Deposit Receipts to Revenue Account
Treasury Yield Handling Non-Yield Related

Other Revenue Information

Receipt Reserve Acquisition
Date Deposit To Fund Fund

Feb  1, 2021 Revenue Account N/A N/A
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2018AB SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2018 Series A (AMT)
2018 Series B (Non-AMT)

Closing Yield Analysis

Other Revenues
Tfr to Reserve (REV03)

Other Revenue Information

Deposit Receipts to Reserve Fund
   Reserve Fund RES02 - DSRF
Treasury Yield Handling Non-Yield Related

Other Revenue Information

Receipt Reserve Acquisition
Date Deposit To Fund Fund

Feb  1, 2021 Reserve Fund RES02: DSRF N/A
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Bonds
Serials (BON13)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2021 820,000 1.950% 1.950% 100 5,000
11/01/2021 830,000 2.050% 2.050% 100 5,000
05/01/2022 845,000 2.100% 2.100% 100 5,000
11/01/2022 860,000 2.200% 2.200% 100 5,000
05/01/2023 875,000 2.300% 2.300% 100 5,000
11/01/2023 890,000 2.375% 2.375% 100 5,000
05/01/2024 910,000 2.450% 2.450% 100 5,000
11/01/2024 925,000 2.550% 2.550% 100 5,000
05/01/2025 945,000 2.600% 2.600% 100 5,000
11/01/2025 965,000 2.650% 2.650% 100 5,000
05/01/2026 985,000 2.800% 2.800% 100 5,000
11/01/2026 1,005,000 2.800% 2.800% 100 5,000
05/01/2027 1,025,000 2.900% 2.900% 100 5,000
11/01/2027 1,050,000 2.950% 2.950% 100 5,000
05/01/2028 1,070,000 3.000% 3.000% 100 5,000
11/01/2028 1,095,000 3.050% 3.050% 100 5,000
05/01/2029 1,120,000 3.150% 3.150% 100 5,000
11/01/2029 1,145,000 3.200% 3.200% 100 5,000
05/01/2030 1,170,000 3.250% 3.250% 100 5,000
11/01/2030 1,200,000 3.250% 3.250% 100 5,000

19,730,000
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Bonds
Term 2033 (BON14)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2031 550,000 3.375% 3.375% 100 5,000
11/01/2031 565,000 3.375% 3.375% 100 5,000
05/01/2032 575,000 3.375% 3.375% 100 5,000
11/01/2032 590,000 3.375% 3.375% 100 5,000
05/01/2033 605,000 3.375% 3.375% 100 5,000
11/01/2033 620,000 3.375% 3.375% 100 5,000

3,505,000
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Bonds
Term 2038 (BON15)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2034 605,000 3.6% 3.6% 100 5,000
11/01/2034 615,000 3.6% 3.6% 100 5,000
05/01/2035 625,000 3.6% 3.6% 100 5,000
11/01/2035 645,000 3.6% 3.6% 100 5,000
05/01/2036 660,000 3.6% 3.6% 100 5,000
11/01/2036 680,000 3.6% 3.6% 100 5,000
05/01/2037 700,000 3.6% 3.6% 100 5,000
11/01/2037 710,000 3.6% 3.6% 100 5,000
05/01/2038 730,000 3.6% 3.6% 100 5,000
11/01/2038 750,000 3.6% 3.6% 100 5,000

6,720,000
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Bonds
Term 2042 (BON16)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2039 765,000 3.7% 3.7% 100 5,000
11/01/2039 785,000 3.7% 3.7% 100 5,000
05/01/2040 800,000 3.7% 3.7% 100 5,000
11/01/2040 830,000 3.7% 3.7% 100 5,000
05/01/2041 845,000 3.7% 3.7% 100 5,000
11/01/2041 870,000 3.7% 3.7% 100 5,000
05/01/2042 885,000 3.7% 3.7% 100 5,000
11/01/2042 910,000 3.7% 3.7% 100 5,000
05/01/2043 - 3.7% 3.7% 100 5,000

6,690,000
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Bonds
Prem PAC (BON17)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category Super-Sinker
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2043 1,900,000 4.25% 3.847% 106.869 5,000
11/01/2043 1,945,000 4.25% 3.847% 106.869 5,000
05/01/2044 1,990,000 4.25% 3.847% 106.869 5,000
11/01/2044 2,045,000 4.25% 3.847% 106.869 5,000
05/01/2045 2,115,000 4.25% 3.847% 106.869 5,000
11/01/2045 2,160,000 4.25% 3.847% 106.869 5,000
05/01/2046 2,230,000 4.25% 3.847% 106.869 5,000
11/01/2046 2,285,000 4.25% 3.847% 106.869 5,000
05/01/2047 2,345,000 4.25% 3.847% 106.869 5,000
11/01/2047 2,410,000 4.25% 3.847% 106.869 5,000
05/01/2048 2,485,000 4.25% 3.847% 106.869 5,000
11/01/2048 3,435,000 4.25% 3.847% 106.869 5,000

27,345,000
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Redemption Schedules
PAC (SCD01)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Both Scheme and Schedule
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

08/15/2018 32,370,000
11/01/2018 32,355,000
05/01/2019 31,885,000
11/01/2019 30,915,000
05/01/2020 29,370,000
11/01/2020 27,345,000
05/01/2021 24,840,000
11/01/2021 22,325,000
05/01/2022 19,890,000
11/01/2022 17,595,000
05/01/2023 15,415,000
11/01/2023 13,335,000
05/01/2024 11,385,000
11/01/2024 9,520,000
05/01/2025 7,780,000
11/01/2025 6,120,000
05/01/2026 4,585,000
11/01/2026 3,120,000
05/01/2027 1,775,000
11/01/2027 510,000
05/01/2028 -
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Redemption Schedules
400% PSA Bonds Table (SCD02)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Both Scheme and Schedule
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

08/15/2018 95,000,000
11/01/2018 94,945,000
05/01/2019 92,615,000
11/01/2019 88,255,000
05/01/2020 81,855,000
11/01/2020 73,785,000
05/01/2021 64,535,000
11/01/2021 55,815,000
05/01/2022 48,040,000
11/01/2022 41,275,000
05/01/2023 35,400,000
11/01/2023 30,320,000
05/01/2024 25,915,000
11/01/2024 22,095,000
05/01/2025 18,790,000
11/01/2025 15,920,000
05/01/2026 13,430,000
11/01/2026 11,270,000
05/01/2027 9,390,000
11/01/2027 7,760,000
05/01/2028 6,340,000
11/01/2028 5,125,000
05/01/2029 4,080,000
11/01/2029 3,165,000
05/01/2030 2,375,000
11/01/2030 1,695,000
05/01/2031 1,095,000
11/01/2031 575,000
05/01/2032 125,000
11/01/2032 -
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Redemption Schemes
< = 100% PSA (RED06)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON17: Prem PAC 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON13: Serials 2 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON14: Term 2033 2 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON15: Term 2038 2 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON16: Term 2042 2 PG - 05/01/2021 Semiannual N/A 05/01/2021
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Redemption Schemes
< = 100% PSA (RED06)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Redemption Schemes
100 - 400% PSA (RED07)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON17: Prem PAC - PG - 05/01/2021 Semiannual SCD01: PAC 05/01/2021
BON13: Serials 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON14: Term 2033 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON15: Term 2038 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON16: Term 2042 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON17: Prem PAC 2 PG - 05/01/2021 Semiannual N/A 05/01/2021
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Redemption Schemes
100 - 400% PSA (RED07)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Redemption Schemes
> 400% PSA (RED08)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

RED07: 100 - 400% PSA - PG - - Continuous SCD02: 400% PSA Bonds Table -
BON13: Serials 1 PG - 05/01/2021 Semiannual N/A -
BON14: Term 2033 1 PG - 05/01/2021 Semiannual N/A -
BON15: Term 2038 1 PG - 05/01/2021 Semiannual N/A -
BON16: Term 2042 1 PG - 05/01/2021 Semiannual N/A -
BON17: Prem PAC 1 PG - 05/01/2021 Semiannual N/A -



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 514

2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Redemption Schemes
> 400% PSA (RED08)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Surplus Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED06 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
RED07 - 100 - 400% PSA After, > Prepayment Speed 99.0000% N/A
And Through, <= Prepayment Speed 400.0000% N/A
RED08 - > 400% PSA After, > Prepayment Speed 400.0000% N/A

Call Options

Bond Call Redeemed
Component Method Interest

Serials Strip Paid Same Day
Term 2033 Strip Paid Same Day
Term 2038 Strip Paid Same Day
Term 2042 Strip Paid Same Day
Prem PAC Strip Paid Same Day
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Mandatory Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED06 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
RED07 - 100 - 400% PSA After, > Prepayment Speed 99.0000% N/A
And Through, <= Prepayment Speed 400.0000% N/A
RED08 - > 400% PSA After, > Prepayment Speed 400.0000% N/A

Call Options

Bond Call Redeemed
Component Method Interest

Serials Strip Paid Same Day
Term 2033 Strip Paid Same Day
Term 2038 Strip Paid Same Day
Term 2042 Strip Paid Same Day
Prem PAC Strip Paid Same Day
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Undisbursed Proceeds Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

And Always Date - N/A

Call Options

Unused Funds
Start Unused fund transfers on -
Send Unused funds to Revenue Account

Call Options

Bond Call Redeemed
Component Method Interest

Serials Strip Paid Same Day
Term 2033 Strip Paid Same Day
Term 2038 Strip Paid Same Day
Term 2042 Strip Paid Same Day
Prem PAC Strip Paid Same Day

Call Bonds at Reoffering Price

Bond Call Bonds at
Component Reoffering Price

Serials No
Term 2033 No
Term 2038 No
Term 2042 No
Prem PAC Yes
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Loans
GNMA 4.50% BD0529 (POR10)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 7,777,780.36 5.25% 328 360 01/01/2021 Monthly Monthly 3617BFSS2 04/30/2048

7,777,780.36

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 7,777,780.36 7,777,780.36 Remaining Balance 1%

7,777,780.36 7,777,780.36
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Loans
GNMA 4.50% BD0529 (POR10)

Servicing Information

Servicing Rate (%) 0.750000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Loans
GNMA 4.50% BD0530 (POR11)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 12,329,916.15 5.173% 329 360 01/01/2021 Monthly Monthly 3617BFST0 05/31/2048

12,329,916.15

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 12,329,916.15 12,329,916.15 Remaining Balance 1%

12,329,916.15 12,329,916.15
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Loans
GNMA 4.50% BD0530 (POR11)

Servicing Information

Servicing Rate (%) 0.673000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Loans
GNMA 4.50% BD0547 (Interest Out) (FUTURE 2019) (POR12)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 5,358,484.84 5.125% 330 360 01/01/2021 Monthly Monthly 3617BFTC6 06/30/2048

5,358,484.84

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 5,358,484.84 5,358,484.84 Remaining Balance 1%

5,358,484.84 5,358,484.84
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Loans
GNMA 4.50% BD0547 (Interest Out) (FUTURE 2019) (POR12)

Servicing Information

Servicing Rate (%) 0.625000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 52.468000%
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Loans
GNMA 4.50% BD0538 (POR14)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 19,275,055.90 5.142% 329 360 01/01/2021 Monthly Monthly 3617BFS37 05/31/2048

19,275,055.90

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 19,275,055.90 19,275,055.90 Remaining Balance 1%

19,275,055.90 19,275,055.90
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Loans
GNMA 4.50% BD0538 (POR14)

Servicing Information

Servicing Rate (%) 0.642000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Loans
GNMA 4.50% BD0546 (POR15)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 10,171,494.78 5.131% 330 360 01/01/2021 Monthly Monthly 3617BFTB8 06/30/2048

10,171,494.78

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 10,171,494.78 10,171,494.78 Remaining Balance 1%

10,171,494.78 10,171,494.78
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Loans
GNMA 4.50% BD0546 (POR15)

Servicing Information

Servicing Rate (%) 0.631000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Loans
GNMA 4.50% BD0548 (Interest Out) (POR16)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 3,617,080.63 5.125% 331 360 01/01/2021 Monthly Monthly 3617BFTD4 07/31/2048

3,617,080.63

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 3,617,080.63 3,617,080.63 Remaining Balance 1%

3,617,080.63 3,617,080.63
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Loans
GNMA 4.50% BD0548 (Interest Out) (POR16)

Servicing Information

Servicing Rate (%) 0.625000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 33.111449%
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Loans
GNMA 4.50% BD0566 (Interest Out) (POR17)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 7,924,924.23 5.119% 332 360 01/01/2021 Monthly Monthly 3617BFTX0 08/31/2048

7,924,924.23

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 7,924,924.23 7,924,924.23 Remaining Balance 1%

7,924,924.23 7,924,924.23



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 531

2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Loans
GNMA 4.50% BD0566 (Interest Out) (POR17)

Servicing Information

Servicing Rate (%) 0.619000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 33.111449%
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Loans
GNMA 4.50% BK7186 (POR18)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 3,071,089.95 5.115% 337 360 01/01/2021 Monthly Monthly 3617J76X5 01/31/2049

3,071,089.95

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 3,071,089.95 3,071,089.95 Remaining Balance 1%

3,071,089.95 3,071,089.95
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Loans
GNMA 4.50% BK7186 (POR18)

Servicing Information

Servicing Rate (%) 0.615000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 52.468000%
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Loans
GNMA 4.50% BK7197 (POR19)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 735,889.67 5.125% 338 360 01/01/2021 Monthly Monthly 3617J77J5 02/28/2049

735,889.67

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 735,889.67 735,889.67 Remaining Balance 1%

735,889.67 735,889.67
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Loans
GNMA 4.50% BK7197 (POR19)

Servicing Information

Servicing Rate (%) 0.625000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 52.468000%
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Loans
GNMA 4.50% BM7905 (POR20)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 94,019.08 4.875% 342 360 01/01/2021 Monthly Monthly 3617K1YA5 06/30/2049

94,019.08

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 94,019.08 94,019.08 Remaining Balance 1%

94,019.08 94,019.08
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Loans
GNMA 4.50% BM7905 (POR20)

Servicing Information

Servicing Rate (%) 0.375000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Acquisition Funds
2018C (ACQ01)

Acquisition Fund Information

*Loan Portfolios Drawn From This Fund All
   Loan Portfolio Sub-type All Types of Loans
Send Interest Earnings to Mandatory Redemption Acct
Undisbursed Principal
Send To Undisbursed Redemption Acct
Available for Revenue Deficiency No
Available to Repay Subordinate Debt No
Available to Replenish Reserve No
Insufficiency Option Originate Balance of Fund
Non-Delivery Penalties
Percent of Loans -
Fixed Amount -
Exclude Fund from Arbitrage No
Percent to Apply for Parity 100.000%
Are Reorig Deposits Transferred No
Reorig Bal Insufficiency Allocation First Come, First Served Basis
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Acquisition Funds
2018C (ACQ01)
2018C (SEC01)

Security Description

Type of Security Passbook
Interest Accrual Date Dec 31, 2019
Purchase Date Dec 31, 2019
Par Amount -
Maturity Date Feb  1, 2020
   Purchase Price 100.000000
Interest Rate -
Interest Rate Table N/A
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Semiannual
First Interest Payment Date Feb  1, 2020
Interest Day Basis 30/360
Yield for Treasury Rules -
Rollover Date -
*Are There Fund Withdrawals No
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Short Term Investments

Int Begin Beginning Interest First Pmt Payment Day % to Apply Exclude
Account Date Balance Rate Date Freq Basis to Parity From Arb

Default 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Loan Float 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Redemption 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Revenue 12/31/2020 7,301,763.67 - 02/01/2021 Monthly ACT/360 100% No

Default Short Term Rates

Interest Rate Table TBL04 - Reinvestment Rate
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Expenses
Trustee (EXP01)

Type of Expense Trustee
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.035000%
   Expense Percent Type Annual Rate
*Bond Component All
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Annual
Expense Payment Lag (days) -
Expense Calculation Frequency Annual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Advance
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds are Retired
   Bond Component All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Cashflow
Bonds / Redemptions

Deposit Accrued Interest to Revenue Account
First Bond Year Ending Date Nov  1, 2021

Interest and Maturing Prin Payments

Debt Service Interest is Paid From Revenue Account
Maturing Principal is Paid From Redemption Account
   Redemption Account Mandatory
   Tap LOC Before Revenue Account No

Bond Prin Component Selection

Bond Maturing Principal Redemption Tap LOC
Component Option Account Before Rev

Serials Revenue Account Mandatory No
Term 2033 Revenue Account Mandatory No
Term 2038 Revenue Account Mandatory No
Term 2042 Revenue Account Mandatory No
Prem PAC Revenue Account Mandatory No

Mandatory Transfers

Force Mandatory redemptions before Surplus Yes
% of Prepayment 100.000%
% of Principal -
% of Interest -
% of Reimbursement -
% of Remaining Surplus to Transfer -
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Cashflow
Bonds / Redemptions

Redemption Acct Info

Surplus Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Mandatory Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Surplus/Mandatory Combined
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Cashflow
Loans

Loan Float/Forgiveness

Loan Float Transfers to Rev Acct No Loan Float Account
Forgive Loans N/A
Is Loan Revenue Directed to a Res Fund No
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Cashflow
Surplus/Deficiency

Coverage

Debt Service Coverage Requirement Pro Rata Share of D/S (P & I)
   Coverage Factor 100.000%
  *Bond Selection All
   Use Default Bond Freq. Set Aside Yes
   Setaside 100% of payments due in Surplus Period? Yes
Expense Coverage Requirement Pro Rata Share of Expenses
Minimum Coverage Amount 100,000.00

Distribution

First Surplus Calculation Date May  1, 2020
Surplus Calculation Frequency Semiannual
Surplus Distribution
% to Surplus Redemption Account 100.000%
% to Line of Credit Red Acct -
% to Reorigination Account -
% to Retain in Revenue Account -
% to Distribute to Issuer -
% to External Distribution/MRA -
% to Reserve Fund -
% to Residual Bondholder -
% to Other Redemption Account -
Parity distribution optimization Advanced
   Min Bond Redeemable 5,000.00
Replenish Reserves Only on Surplus Calc. Dates Yes

Deficiency Processing

Tap to Maintain Minimum Coverage Amount
Tap Loan Float Account Yes
Reorigination Account Tap Limit Unlimited
Tap Reorigination Account after Reserve Funds No
Deficiency Taps Processing
Pay Expense Deficiency After All Redemptions
   Process D/S Deficiency Taps Immediately No
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Cashflow
Surplus/Deficiency

Redemption Account Taps

All Redemption Account Taps Are Unlimited
Tap Specified Reserve Fund After Surplus Redem. Acct
And Before Other Redemption Accts N/A
Tap Undisbursed Redemption Account Before Mandatory Accounts
Mandatory Redemption Accounts Tappable
  Allow Mandatory Red Acct Taps From Nov  1, 2018
  Allow Mandatory Red Acct Taps Until Nov  1, 2048
Mandatory / Additional Redemption Account Tap Order
Mandatory Account 1

Other Debts

Are Lines of Credit Available No
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Rate Table
Reinvestment Rate (TBL04)

Change New
Date Rate

05/01/2018 -
05/01/2022 0.5%
05/01/2025 1.0%
05/01/2029 1.5%
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Miscellaneous

First Parity Display Date -
TIC/NIC Calculation Parameters
Bid Price 102.9353462%
Underwriter's Discount -
Calculate Bond to Loan Ratio No
Bond Rounding Option Round to nearest cent
 Apply to Regular Interest By Lot
 Apply to Initial Accrued Interest No rounding
 Apply to Initial Purchase Cost No rounding
Include Redemption and Loan Float Accrued Interest in Parity No
Include Arrears Interest In Parity Calc No

Pv 1

Present Value of External Distribution
PV Date Nov  1, 2020
Include Values Before PV Date At Par
PV Rate 3.0000000%
PV Amount -
Compounding Frequency Semiannual
Generate Proof Report No

Pv 2

Present Value of Expenses
Expense Selection All
PV Date Nov  1, 2020
Include Values Before PV Date At Par
PV Rate 3.0000000%
PV Amount -
Compounding Frequency Semiannual
Generate Proof Report No

Additional Pv Calculations

Calculate Additional PVs Yes
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Miscellaneous

Additional Pv Calculations

Bond Res
PV Comp Expense Fund

External Distribution All All All
L.O.C. Distribution All All All
N/A All All All
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Miscellaneous

Additional Pv Calculations

Loan Include Comp Proof
Port PV Date Before Date PV Rate Freq Report

All 11/01/2020 At Par 3.5% Semiannual No
All 11/01/2020 At Par 3.5% Semiannual No
All 11/01/2020 At Par - Semiannual No
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Reporting Options

Issuer Title
Add to Default Title

Series Title
Replace Default Title
Single Family Mortgage Class I Bonds
2018 Series C (Non-AMT)

Additional Reporting Date -
Report Alignment Date Nov  1, 2021

Loan Report
Portfolio Group

POR10 GNMA 4.50% BD0529 1
POR11 GNMA 4.50% BD0530 1
POR12 GNMA 4.50% BD0547 (Interest Out) (FUTURE 2019) 1
POR14 GNMA 4.50% BD0538 1
POR15 GNMA 4.50% BD0546 1
POR16 GNMA 4.50% BD0548 (Interest Out) 1
POR17 GNMA 4.50% BD0566 (Interest Out) 1
POR18 GNMA 4.50% BK7186 1
POR19 GNMA 4.50% BK7197 1
POR20 GNMA 4.50% BM7905 1

Display
Bond Order

BON13 Serials 1
BON14 Term 2033 2
BON15 Term 2038 4
BON16 Term 2042 4
BON17 Prem PAC 6

Loan Display
Portfolio Order

POR10 GNMA 4.50% BD0529 1
POR11 GNMA 4.50% BD0530 2
POR12 GNMA 4.50% BD0547 (Interest Out) (FUTURE 2019) 6
POR14 GNMA 4.50% BD0538 3
POR15 GNMA 4.50% BD0546 4
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Reporting Options

Loan Display
Portfolio Order

POR16 GNMA 4.50% BD0548 (Interest Out) 6
POR17 GNMA 4.50% BD0566 (Interest Out) 6
POR18 GNMA 4.50% BK7186 6
POR19 GNMA 4.50% BK7197 6
POR20 GNMA 4.50% BM7905 1

Display
Expense Order

EXP01 Trustee 1
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2018C_1 SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Class I Bonds

2018 Series C (Non-AMT)

Other Revenues
Accrued Interest (REV01)

Other Revenue Information

Deposit Receipts to Revenue Account
Treasury Yield Handling Non-Yield Related

Other Revenue Information

Receipt Reserve Acquisition
Date Amount Deposit To Fund Fund

Apr  1, 2021 31.24 Revenue Account N/A N/A
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Bonds
08D Serials (Tax) (BON32)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2021 1,330,000 3.000% 3.000% 100 5,000
11/01/2021 1,345,000 3.050% 3.050% 100 5,000
05/01/2022 1,360,000 3.100% 3.100% 100 5,000
11/01/2022 1,375,000 3.150% 3.150% 100 5,000
05/01/2023 1,385,000 3.200% 3.200% 100 5,000
11/01/2023 1,405,000 3.250% 3.250% 100 5,000
05/01/2024 1,420,000 3.300% 3.300% 100 5,000
11/01/2024 1,435,000 3.350% 3.350% 100 5,000
05/01/2025 1,445,000 3.400% 3.400% 100 5,000
11/01/2025 1,470,000 3.450% 3.450% 100 5,000
05/01/2026 1,390,000 3.500% 3.500% 100 5,000
11/01/2026 1,415,000 3.550% 3.550% 100 5,000
05/01/2027 1,440,000 3.600% 3.600% 100 5,000
11/01/2027 1,455,000 3.625% 3.625% 100 5,000
05/01/2028 1,480,000 3.650% 3.650% 100 5,000
11/01/2028 1,510,000 3.710% 3.710% 100 5,000
05/01/2029 1,525,000 3.760% 3.760% 100 5,000
11/01/2029 1,520,000 3.810% 3.810% 100 5,000

25,705,000
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Redemption Schemes
Redemption (RED04)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem Redem
Target Grp Method Pct Date Freq Schedule Date Freq

BON32: 08D Serials (Tax) 1 PG - 05/01/2021 Semiannual N/A - Continuous
N/A 1 PG - 05/01/2021 Semiannual N/A - Continuous
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Surplus Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A

Call Options

Bond Call Redeemed
Component Method Interest

08D Serials (Tax) Strip Paid Same Day



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 557

2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Mandatory Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED04 - Redemption Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A

Call Options

Bond Call Redeemed
Component Method Interest

08D Serials (Tax) Strip Paid Same Day
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Undisbursed Proceeds Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A

Call Options

Unused Funds
Start Unused fund transfers on -
Send Unused funds to Revenue Account

Call Options

Bond Call Redeemed
Component Method Interest

08D Serials (Tax) Strip Paid Same Day
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Loans
08A: 1sts - NQ 190 (30bps) (POR23)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points No
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2019 6.950% 100 360 01/01/2020 Monthly Monthly 596833 04/30/2028
12/31/2019 6.950% 100 360 01/01/2020 Monthly Monthly 598508 04/30/2028
12/31/2019 6.950% 100 360 01/01/2020 Monthly Monthly 598599 04/30/2028
12/31/2019 6.950% 99 360 01/01/2020 Monthly Monthly 599480 03/31/2028
12/31/2019 6.950% 100 360 01/01/2020 Monthly Monthly 601005 04/30/2028
12/31/2019 6.950% 101 360 01/01/2020 Monthly Monthly 603183 05/31/2028
12/31/2019 6.900% 103 360 01/01/2020 Monthly Monthly 607895 07/31/2028
12/31/2019 6.900% 103 360 01/01/2020 Monthly Monthly 610535 07/31/2028
12/31/2019 6.950% 105 360 01/01/2020 Monthly Monthly 613075 09/30/2028
12/31/2019 6.900% 105 360 01/01/2020 Monthly Monthly 614867 09/30/2028
12/31/2019 5.400% 105 360 01/01/2020 Monthly Monthly 615732 09/30/2028
12/31/2019 5.400% 107 360 01/01/2020 Monthly Monthly 615799 11/30/2028
12/31/2019 5.400% 106 360 01/01/2020 Monthly Monthly 616367 10/31/2028
12/31/2019 4.000% 306 360 01/01/2020 Monthly Monthly 622571 06/30/2045
12/31/2019 6.600% 107 360 01/01/2020 Monthly Monthly 624882 11/30/2028
12/31/2019 5.400% 107 360 01/01/2020 Monthly Monthly 628594 11/30/2028
12/31/2019 5.400% 108 360 01/01/2020 Monthly Monthly 629436 12/31/2028
12/31/2019 6.600% 109 360 01/01/2020 Monthly Monthly 631259 01/31/2029
12/31/2019 5.400% 115 360 01/01/2020 Monthly Monthly 633776 07/31/2029
12/31/2019 5.400% 114 360 01/01/2020 Monthly Monthly 633800 06/30/2029
12/31/2019 5.400% 117 360 01/01/2020 Monthly Monthly 633842 09/30/2029
12/31/2019 6.750% 118 360 01/01/2020 Monthly Monthly 637934 10/31/2029
12/31/2019 5.400% 320 360 01/01/2020 Monthly Monthly 638718 08/31/2046
12/31/2019 4.750% 287 360 01/01/2020 Monthly Monthly 639179 11/30/2043
12/31/2019 5.400% 111 360 01/01/2020 Monthly Monthly 639278 03/31/2029
12/31/2019 6.900% 114 360 01/01/2020 Monthly Monthly 639658 06/30/2029
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Loans
08A: 1sts - NQ 190 (30bps) (POR23)

Loan Origination Information

Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2019 6.900% 117 360 01/01/2020 Monthly Monthly 640912 09/30/2029
12/31/2019 6.900% 113 360 01/01/2020 Monthly Monthly 642728 05/31/2029
12/31/2019 6.900% 113 360 01/01/2020 Monthly Monthly 643064 05/31/2029
12/31/2019 5.400% 113 360 01/01/2020 Monthly Monthly 643577 05/31/2029
12/31/2019 6.900% 114 360 01/01/2020 Monthly Monthly 644286 06/30/2029
12/31/2019 6.900% 114 360 01/01/2020 Monthly Monthly 644336 06/30/2029
12/31/2019 6.200% 113 360 01/01/2020 Monthly Monthly 644864 05/31/2029
12/31/2019 7.350% 117 360 01/01/2020 Monthly Monthly 651901 09/30/2029
12/31/2019 7.350% 116 360 01/01/2020 Monthly Monthly 652065 08/31/2029
12/31/2019 7.350% 116 360 01/01/2020 Monthly Monthly 653550 08/31/2029
12/31/2019 7.550% 117 360 01/01/2020 Monthly Monthly 653873 09/30/2029
12/31/2019 7.350% 122 360 01/01/2020 Monthly Monthly 654301 02/28/2030
12/31/2019 7.300% 119 360 01/01/2020 Monthly Monthly 655746 11/30/2029
12/31/2019 5.400% 118 360 01/01/2020 Monthly Monthly 655910 10/31/2029
12/31/2019 7.300% 118 360 01/01/2020 Monthly Monthly 657585 10/31/2029
12/31/2019 7.300% 118 360 01/01/2020 Monthly Monthly 658039 10/31/2029
12/31/2019 7.300% 119 360 01/01/2020 Monthly Monthly 659458 11/30/2029
12/31/2019 7.300% 119 360 01/01/2020 Monthly Monthly 660787 11/30/2029
12/31/2019 6.700% 119 360 01/01/2020 Monthly Monthly 662486 11/30/2029
12/31/2019 7.300% 120 360 01/01/2020 Monthly Monthly 664227 12/31/2029
12/31/2019 6.700% 119 360 01/01/2020 Monthly Monthly 664508 11/30/2029
12/31/2019 7.300% 125 360 01/01/2020 Monthly Monthly 665349 05/31/2030
12/31/2019 6.700% 124 360 01/01/2020 Monthly Monthly 666719 04/30/2030
12/31/2019 6.700% 121 360 01/01/2020 Monthly Monthly 666974 01/31/2030
12/31/2019 8.080% 122 360 01/01/2020 Monthly Monthly 670778 02/28/2030
12/31/2019 8.080% 123 360 01/01/2020 Monthly Monthly 673368 03/31/2030
12/31/2019 8.080% 128 360 01/01/2020 Monthly Monthly 674002 08/31/2030
12/31/2019 7.480% 124 360 01/01/2020 Monthly Monthly 676635 04/30/2030
12/31/2019 8.080% 124 360 01/01/2020 Monthly Monthly 677310 04/30/2030
12/31/2019 7.800% 126 360 01/01/2020 Monthly Monthly 679704 06/30/2030
12/31/2019 7.800% 124 360 01/01/2020 Monthly Monthly 679985 04/30/2030
12/31/2019 7.800% 125 360 01/01/2020 Monthly Monthly 680827 05/31/2030
12/31/2019 7.800% 125 360 01/01/2020 Monthly Monthly 682732 05/31/2030
12/31/2019 7.800% 127 360 01/01/2020 Monthly Monthly 683300 07/31/2030
12/31/2019 7.300% 125 360 01/01/2020 Monthly Monthly 684597 05/31/2030
12/31/2019 7.300% 127 360 01/01/2020 Monthly Monthly 687194 07/31/2030
12/31/2019 7.800% 128 360 01/01/2020 Monthly Monthly 688564 08/31/2030
12/31/2019 7.800% 127 360 01/01/2020 Monthly Monthly 689364 07/31/2030
12/31/2019 7.800% 127 360 01/01/2020 Monthly Monthly 689984 07/31/2030
12/31/2019 7.800% 128 360 01/01/2020 Monthly Monthly 692046 08/31/2030
12/31/2019 7.800% 129 360 01/01/2020 Monthly Monthly 698118 09/30/2030
12/31/2019 7.500% 130 360 01/01/2020 Monthly Monthly 701292 10/31/2030
12/31/2019 7.500% 132 360 01/01/2020 Monthly Monthly 702860 12/31/2030
12/31/2019 7.500% 130 360 01/01/2020 Monthly Monthly 704494 10/31/2030
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Loans
08A: 1sts - NQ 190 (30bps) (POR23)

Loan Origination Information

Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2019 3.000% 131 360 01/01/2020 Monthly Monthly 707034 11/30/2030
12/31/2019 6.250% 131 360 01/01/2020 Monthly Monthly 709444 11/30/2030
12/31/2019 7.500% 134 360 01/01/2020 Monthly Monthly 713958 02/28/2031
12/31/2019 7.500% 136 360 01/01/2020 Monthly Monthly 718890 04/30/2031
12/31/2019 6.250% 136 360 01/01/2020 Monthly Monthly 719286 04/30/2031
12/31/2019 6.250% 136 360 01/01/2020 Monthly Monthly 719492 04/30/2031
12/31/2019 6.250% 135 360 01/01/2020 Monthly Monthly 719914 03/31/2031
12/31/2019 4.375% 332 360 01/01/2020 Monthly Monthly 720532 08/31/2047
12/31/2019 6.250% 135 360 01/01/2020 Monthly Monthly 721514 03/31/2031
12/31/2019 7.050% 135 360 01/01/2020 Monthly Monthly 722488 03/31/2031
12/31/2019 7.050% 136 360 01/01/2020 Monthly Monthly 723494 04/30/2031
12/31/2019 7.050% 136 360 01/01/2020 Monthly Monthly 725978 04/30/2031
12/31/2019 7.050% 137 360 01/01/2020 Monthly Monthly 726703 05/31/2031
12/31/2019 7.050% 139 360 01/01/2020 Monthly Monthly 729426 07/31/2031
12/31/2019 7.125% 139 360 01/01/2020 Monthly Monthly 732164 07/31/2031
12/31/2019 7.125% 138 360 01/01/2020 Monthly Monthly 732651 06/30/2031
12/31/2019 7.125% 139 360 01/01/2020 Monthly Monthly 732800 07/31/2031
12/31/2019 7.125% 139 360 01/01/2020 Monthly Monthly 734673 07/31/2031
12/31/2019 7.125% 139 360 01/01/2020 Monthly Monthly 736322 07/31/2031
12/31/2019 3.000% 140 360 01/01/2020 Monthly Monthly 740621 08/31/2031
12/31/2019 7.000% 141 360 01/01/2020 Monthly Monthly 741777 09/30/2031
12/31/2019 7.000% 140 360 01/01/2020 Monthly Monthly 742031 08/31/2031
12/31/2019 7.000% 141 360 01/01/2020 Monthly Monthly 744912 09/30/2031
12/31/2019 6.250% 141 360 01/01/2020 Monthly Monthly 745604 09/30/2031
12/31/2019 7.000% 142 360 01/01/2020 Monthly Monthly 745877 10/31/2031
12/31/2019 7.000% 142 360 01/01/2020 Monthly Monthly 749812 10/31/2031
12/31/2019 6.375% 145 360 01/01/2020 Monthly Monthly 758623 01/31/2032
12/31/2019 3.000% 150 360 01/01/2020 Monthly Monthly 773945 06/30/2032
12/31/2019 3.000% 150 360 01/01/2020 Monthly Monthly 779645 06/30/2032
12/31/2019 5.750% 286 360 01/01/2020 Monthly Monthly 932442 10/31/2043
12/31/2019 6.625% 176 360 01/01/2020 Monthly Monthly 970764 08/31/2034
12/31/2019 6.000% 180 360 01/01/2020 Monthly Monthly 998575 12/31/2034
12/31/2019 5.750% 181 360 01/01/2020 Monthly Monthly 1003169 01/31/2035
12/31/2019 6.000% 183 360 01/01/2020 Monthly Monthly 1017920 03/31/2035
12/31/2019 6.125% 185 360 01/01/2020 Monthly Monthly 1021922 05/31/2035
12/31/2019 5.875% 185 360 01/01/2020 Monthly Monthly 1026996 05/31/2035
12/31/2019 5.500% 186 360 01/01/2020 Monthly Monthly 1032861 06/30/2035
12/31/2019 4.250% 303 360 01/01/2020 Monthly Monthly 1033125 03/31/2045
12/31/2019 4.375% 297 360 01/01/2020 Monthly Monthly 1042969 09/30/2044
12/31/2019 5.875% 188 360 01/01/2020 Monthly Monthly 1043298 08/31/2035
12/31/2019 6.125% 187 360 01/01/2020 Monthly Monthly 1044718 07/31/2035
12/31/2019 6.250% 188 360 01/01/2020 Monthly Monthly 1045749 08/31/2035
12/31/2019 6.000% 189 360 01/01/2020 Monthly Monthly 1051325 09/30/2035
12/31/2019 6.250% 189 360 01/01/2020 Monthly Monthly 1051853 09/30/2035
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Loans
08A: 1sts - NQ 190 (30bps) (POR23)

Loan Origination Information

Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2019 6.125% 189 360 01/01/2020 Monthly Monthly 1056621 09/30/2035
12/31/2019 5.875% 189 360 01/01/2020 Monthly Monthly 1058346 09/30/2035
12/31/2019 6.250% 190 360 01/01/2020 Monthly Monthly 1060979 10/31/2035
12/31/2019 7.125% 327 360 01/01/2020 Monthly Monthly 30025268 03/31/2047
12/31/2019 7.125% 331 360 01/01/2020 Monthly Monthly 30044461 07/31/2047
12/31/2019 7.000% 213 360 01/01/2020 Monthly Monthly 30064705 09/30/2037
12/31/2019 7.000% 213 360 01/01/2020 Monthly Monthly 30064858 09/30/2037
12/31/2019 6.750% 214 360 01/01/2020 Monthly Monthly 30067953 10/31/2037
12/31/2019 4.125% 316 360 01/01/2020 Monthly Monthly 30067971 04/30/2046
12/31/2019 7.000% 334 360 01/01/2020 Monthly Monthly 30070949 10/31/2047
12/31/2019 6.875% 214 360 01/01/2020 Monthly Monthly 30075677 10/31/2037
12/31/2019 6.875% 214 360 01/01/2020 Monthly Monthly 30075748 10/31/2037
12/31/2019 6.625% 216 360 01/01/2020 Monthly Monthly 30085041 12/31/2037
12/31/2019 6.625% 216 360 01/01/2020 Monthly Monthly 30085210 12/31/2037
12/31/2019 5.750% 336 360 01/01/2020 Monthly Monthly 30088084 12/31/2047
12/31/2019 6.625% 217 360 01/01/2020 Monthly Monthly 30089591 01/31/2038
12/31/2019 6.625% 338 360 01/01/2020 Monthly Monthly 30092186 02/29/2048
12/31/2019 6.625% 220 360 01/01/2020 Monthly Monthly 30093871 04/30/2038
12/31/2019 4.000% 339 360 01/01/2020 Monthly Monthly 30097378 03/31/2048
12/31/2019 5.375% 339 360 01/01/2020 Monthly Monthly 30098144 03/31/2048
12/31/2019 7.125% 339 360 01/01/2020 Monthly Monthly 30104672 03/31/2048
12/31/2019 5.500% 263 360 01/01/2020 Monthly Monthly 30105127 11/30/2041
12/31/2019 7.000% 219 360 01/01/2020 Monthly Monthly 30107599 03/31/2038
12/31/2019 4.125% 336 360 01/01/2020 Monthly Monthly 30108776 12/31/2047
12/31/2019 7.500% 339 360 01/01/2020 Monthly Monthly 30109481 03/31/2048
12/31/2019 7.250% 341 360 01/01/2020 Monthly Monthly 30113163 05/31/2048
12/31/2019 6.750% 221 360 01/01/2020 Monthly Monthly 30114224 05/31/2038
12/31/2019 7.375% 341 360 01/01/2020 Monthly Monthly 30118293 05/31/2048
12/31/2019 7.500% 343 360 01/01/2020 Monthly Monthly 30129888 07/31/2048
12/31/2019 7.750% 343 360 01/01/2020 Monthly Monthly 30130698 07/31/2048
12/31/2019 7.000% 224 360 01/01/2020 Monthly Monthly 30131214 08/31/2038
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Loans
08A: 1sts - NQ 190 (30bps) (POR23)

Servicing Information

Servicing Rate (%) 0.300000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Loans
03B: 1sts - 190 (30bps) (POR24)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points No
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 2,466.51 8.050% 6 360 01/01/2021 Monthly Monthly 06/30/2021
12/31/2020 4,765.71 7.800% 11 360 01/01/2021 Monthly Monthly 11/30/2021
12/31/2020 5,440.72 7.800% 12 360 01/01/2021 Monthly Monthly 12/31/2021
12/31/2020 6,272.05 7.800% 17 360 01/01/2021 Monthly Monthly 05/31/2022
12/31/2020 5,458.33 7.800% 18 360 01/01/2021 Monthly Monthly 06/30/2022
12/31/2020 7,668.39 7.650% 12 360 01/01/2021 Monthly Monthly 12/31/2021
12/31/2020 1,299.03 7.650% 15 360 01/01/2021 Monthly Monthly 03/31/2022
12/31/2020 3,843.18 7.650% 16 360 01/01/2021 Monthly Monthly 04/30/2022
12/31/2020 5,635.06 7.650% 16 360 01/01/2021 Monthly Monthly 04/30/2022
12/31/2020 7,431.06 7.650% 16 360 01/01/2021 Monthly Monthly 04/30/2022
12/31/2020 44,931.18 6.950% 87 360 01/01/2021 Monthly Monthly 03/31/2028
12/31/2020 15,950.38 6.950% 88 360 01/01/2021 Monthly Monthly 04/30/2028
12/31/2020 17,756.06 6.950% 88 360 01/01/2021 Monthly Monthly 04/30/2028
12/31/2020 18,988.93 6.950% 87 360 01/01/2021 Monthly Monthly 03/31/2028
12/31/2020 26,537.23 6.950% 88 360 01/01/2021 Monthly Monthly 04/30/2028
12/31/2020 19,789.49 6.950% 88 360 01/01/2021 Monthly Monthly 04/30/2028
12/31/2020 27,699.12 4.000% 271 360 01/01/2021 Monthly Monthly 07/31/2043
12/31/2020 8,951.75 6.950% 88 360 01/01/2021 Monthly Monthly 04/30/2028
12/31/2020 76,897.06 4.125% 303 360 01/01/2021 Monthly Monthly 03/31/2046
12/31/2020 36,531.69 6.950% 88 360 01/01/2021 Monthly Monthly 04/30/2028
12/31/2020 27,164.08 6.950% 87 360 01/01/2021 Monthly Monthly 03/31/2028
12/31/2020 14,519.62 6.950% 88 360 01/01/2021 Monthly Monthly 04/30/2028
12/31/2020 9,430.65 6.950% 88 360 01/01/2021 Monthly Monthly 04/30/2028
12/31/2020 36,910.87 6.950% 89 360 01/01/2021 Monthly Monthly 05/31/2028
12/31/2020 20,495.43 6.950% 89 360 01/01/2021 Monthly Monthly 05/31/2028
12/31/2020 34,852.00 6.950% 89 360 01/01/2021 Monthly Monthly 05/31/2028
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Loans
03B: 1sts - 190 (30bps) (POR24)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 29,486.73 6.950% 90 360 01/01/2021 Monthly Monthly 06/30/2028
12/31/2020 11,652.24 6.950% 90 360 01/01/2021 Monthly Monthly 06/30/2028
12/31/2020 40,663.88 6.950% 94 360 01/01/2021 Monthly Monthly 10/31/2028
12/31/2020 47,402.95 6.900% 96 360 01/01/2021 Monthly Monthly 12/31/2028
12/31/2020 18,677.13 6.900% 91 360 01/01/2021 Monthly Monthly 07/31/2028
12/31/2020 37,917.71 6.900% 92 360 01/01/2021 Monthly Monthly 08/31/2028
12/31/2020 32,463.83 6.950% 93 360 01/01/2021 Monthly Monthly 09/30/2028
12/31/2020 25,410.56 6.950% 93 360 01/01/2021 Monthly Monthly 09/30/2028
12/31/2020 21,191.15 6.900% 92 360 01/01/2021 Monthly Monthly 08/31/2028
12/31/2020 45,796.02 6.950% 98 360 01/01/2021 Monthly Monthly 02/28/2029
12/31/2020 43,491.77 6.950% 92 360 01/01/2021 Monthly Monthly 08/31/2028
12/31/2020 38,508.89 6.900% 93 360 01/01/2021 Monthly Monthly 09/30/2028
12/31/2020 42,734.36 6.950% 93 360 01/01/2021 Monthly Monthly 09/30/2028
12/31/2020 31,075.02 5.400% 94 360 01/01/2021 Monthly Monthly 10/31/2028
12/31/2020 28,973.14 5.400% 96 360 01/01/2021 Monthly Monthly 12/31/2028
12/31/2020 22,271.90 5.400% 95 360 01/01/2021 Monthly Monthly 11/30/2028
12/31/2020 42,795.59 5.400% 93 360 01/01/2021 Monthly Monthly 09/30/2028
12/31/2020 20,024.53 5.400% 95 360 01/01/2021 Monthly Monthly 11/30/2028
12/31/2020 46,980.63 4.875% 275 360 01/01/2021 Monthly Monthly 11/30/2043
12/31/2020 44,853.35 4.000% 294 360 01/01/2021 Monthly Monthly 06/30/2045
12/31/2020 24,727.46 6.600% 95 360 01/01/2021 Monthly Monthly 11/30/2028
12/31/2020 54,557.69 6.600% 95 360 01/01/2021 Monthly Monthly 11/30/2028
12/31/2020 77,805.65 4.500% 290 360 01/01/2021 Monthly Monthly 02/28/2045
12/31/2020 47,448.74 6.600% 96 360 01/01/2021 Monthly Monthly 12/31/2028
12/31/2020 40,191.13 5.400% 95 360 01/01/2021 Monthly Monthly 11/30/2028
12/31/2020 26,903.59 5.400% 95 360 01/01/2021 Monthly Monthly 11/30/2028
12/31/2020 40,254.40 5.400% 96 360 01/01/2021 Monthly Monthly 12/31/2028
12/31/2020 39,565.48 5.400% 98 360 01/01/2021 Monthly Monthly 02/28/2029
12/31/2020 43,833.38 5.400% 97 360 01/01/2021 Monthly Monthly 01/31/2029
12/31/2020 62,877.29 5.400% 98 360 01/01/2021 Monthly Monthly 02/28/2029
12/31/2020 39,281.75 5.400% 98 360 01/01/2021 Monthly Monthly 02/28/2029
12/31/2020 33,886.87 5.400% 103 360 01/01/2021 Monthly Monthly 07/31/2029
12/31/2020 35,925.93 5.400% 102 360 01/01/2021 Monthly Monthly 06/30/2029
12/31/2020 34,926.18 5.400% 105 360 01/01/2021 Monthly Monthly 09/30/2029
12/31/2020 39,146.54 6.750% 107 360 01/01/2021 Monthly Monthly 11/30/2029
12/31/2020 37,131.55 6.750% 105 360 01/01/2021 Monthly Monthly 09/30/2029
12/31/2020 22,850.00 6.750% 106 360 01/01/2021 Monthly Monthly 10/31/2029
12/31/2020 37,727.09 6.750% 107 360 01/01/2021 Monthly Monthly 11/30/2029
12/31/2020 43,769.07 5.400% 308 360 01/01/2021 Monthly Monthly 08/31/2046
12/31/2020 40,650.48 6.900% 99 360 01/01/2021 Monthly Monthly 03/31/2029
12/31/2020 17,640.56 5.400% 99 360 01/01/2021 Monthly Monthly 03/31/2029
12/31/2020 53,841.43 5.400% 100 360 01/01/2021 Monthly Monthly 04/30/2029
12/31/2020 53,617.74 4.750% 275 360 01/01/2021 Monthly Monthly 11/30/2043
12/31/2020 35,166.57 5.400% 99 360 01/01/2021 Monthly Monthly 03/31/2029
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Loans
03B: 1sts - 190 (30bps) (POR24)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 39,849.40 6.900% 104 360 01/01/2021 Monthly Monthly 08/31/2029
12/31/2020 36,877.07 6.900% 102 360 01/01/2021 Monthly Monthly 06/30/2029
12/31/2020 50,209.80 3.750% 314 360 01/01/2021 Monthly Monthly 02/28/2047
12/31/2020 25,335.31 5.400% 100 360 01/01/2021 Monthly Monthly 04/30/2029
12/31/2020 37,513.13 6.900% 105 360 01/01/2021 Monthly Monthly 09/30/2029
12/31/2020 33,924.04 6.600% 101 360 01/01/2021 Monthly Monthly 05/31/2029
12/31/2020 40,167.73 6.900% 101 360 01/01/2021 Monthly Monthly 05/31/2029
12/31/2020 17,813.80 6.900% 102 360 01/01/2021 Monthly Monthly 06/30/2029
12/31/2020 25,409.04 6.900% 102 360 01/01/2021 Monthly Monthly 06/30/2029
12/31/2020 29,877.54 6.900% 101 360 01/01/2021 Monthly Monthly 05/31/2029
12/31/2020 40,070.23 5.400% 101 360 01/01/2021 Monthly Monthly 05/31/2029
12/31/2020 46,767.57 5.400% 101 360 01/01/2021 Monthly Monthly 05/31/2029
12/31/2020 33,028.24 5.400% 102 360 01/01/2021 Monthly Monthly 06/30/2029
12/31/2020 41,962.43 5.400% 102 360 01/01/2021 Monthly Monthly 06/30/2029
12/31/2020 15,654.81 6.750% 108 360 01/01/2021 Monthly Monthly 12/31/2029
12/31/2020 38,983.14 6.900% 102 360 01/01/2021 Monthly Monthly 06/30/2029
12/31/2020 40,084.60 6.900% 102 360 01/01/2021 Monthly Monthly 06/30/2029
12/31/2020 35,384.94 6.200% 101 360 01/01/2021 Monthly Monthly 05/31/2029
12/31/2020 32,051.33 5.400% 101 360 01/01/2021 Monthly Monthly 05/31/2029
12/31/2020 25,765.74 6.200% 102 360 01/01/2021 Monthly Monthly 06/30/2029
12/31/2020 54,293.68 4.250% 298 360 01/01/2021 Monthly Monthly 10/31/2045
12/31/2020 17,727.96 6.750% 103 360 01/01/2021 Monthly Monthly 07/31/2029
12/31/2020 17,877.70 7.350% 103 360 01/01/2021 Monthly Monthly 07/31/2029
12/31/2020 30,228.45 7.350% 105 360 01/01/2021 Monthly Monthly 09/30/2029
12/31/2020 40,076.32 7.350% 106 360 01/01/2021 Monthly Monthly 10/31/2029
12/31/2020 41,685.13 7.350% 106 360 01/01/2021 Monthly Monthly 10/31/2029
12/31/2020 28,200.00 7.350% 105 360 01/01/2021 Monthly Monthly 09/30/2029
12/31/2020 26,860.94 7.350% 103 360 01/01/2021 Monthly Monthly 07/31/2029
12/31/2020 23,055.88 6.750% 105 360 01/01/2021 Monthly Monthly 09/30/2029
12/31/2020 20,376.53 7.350% 104 360 01/01/2021 Monthly Monthly 08/31/2029
12/31/2020 39,619.34 7.350% 105 360 01/01/2021 Monthly Monthly 09/30/2029
12/31/2020 9,365.54 7.550% 105 360 01/01/2021 Monthly Monthly 09/30/2029
12/31/2020 50,396.30 7.350% 110 360 01/01/2021 Monthly Monthly 02/28/2030
12/31/2020 49,954.10 7.550% 108 360 01/01/2021 Monthly Monthly 12/31/2029
12/31/2020 38,567.38 7.350% 105 360 01/01/2021 Monthly Monthly 09/30/2029
12/31/2020 30,695.86 7.350% 105 360 01/01/2021 Monthly Monthly 09/30/2029
12/31/2020 28,556.23 7.300% 107 360 01/01/2021 Monthly Monthly 11/30/2029
12/31/2020 15,797.19 5.400% 106 360 01/01/2021 Monthly Monthly 10/31/2029
12/31/2020 46,807.78 7.050% 105 360 01/01/2021 Monthly Monthly 09/30/2029
12/31/2020 26,518.87 7.300% 110 360 01/01/2021 Monthly Monthly 02/28/2030
12/31/2020 26,616.85 5.000% 337 360 01/01/2021 Monthly Monthly 01/31/2049
12/31/2020 36,177.19 7.300% 106 360 01/01/2021 Monthly Monthly 10/31/2029
12/31/2020 31,583.95 7.300% 107 360 01/01/2021 Monthly Monthly 11/30/2029
12/31/2020 50,966.95 7.300% 107 360 01/01/2021 Monthly Monthly 11/30/2029
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Loans
03B: 1sts - 190 (30bps) (POR24)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 36,588.59 7.300% 106 360 01/01/2021 Monthly Monthly 10/31/2029
12/31/2020 80,381.08 4.250% 303 360 01/01/2021 Monthly Monthly 03/31/2046
12/31/2020 32,867.01 7.300% 107 360 01/01/2021 Monthly Monthly 11/30/2029
12/31/2020 44,768.11 7.300% 107 360 01/01/2021 Monthly Monthly 11/30/2029
12/31/2020 40,565.24 7.300% 107 360 01/01/2021 Monthly Monthly 11/30/2029
12/31/2020 50,021.62 7.300% 111 360 01/01/2021 Monthly Monthly 03/31/2030
12/31/2020 35,460.69 6.700% 108 360 01/01/2021 Monthly Monthly 12/31/2029
12/31/2020 34,057.59 6.700% 107 360 01/01/2021 Monthly Monthly 11/30/2029
12/31/2020 33,343.63 7.300% 107 360 01/01/2021 Monthly Monthly 11/30/2029
12/31/2020 107,522.26 4.250% 274 360 01/01/2021 Monthly Monthly 10/31/2043
12/31/2020 20,988.23 7.300% 108 360 01/01/2021 Monthly Monthly 12/31/2029
12/31/2020 33,233.09 6.700% 107 360 01/01/2021 Monthly Monthly 11/30/2029
12/31/2020 35,060.32 6.700% 108 360 01/01/2021 Monthly Monthly 12/31/2029
12/31/2020 45,842.39 7.300% 113 360 01/01/2021 Monthly Monthly 05/31/2030
12/31/2020 50,198.68 6.700% 108 360 01/01/2021 Monthly Monthly 12/31/2029
12/31/2020 27,106.65 6.700% 111 360 01/01/2021 Monthly Monthly 03/31/2030
12/31/2020 45,366.17 6.700% 112 360 01/01/2021 Monthly Monthly 04/30/2030
12/31/2020 25,119.26 6.700% 110 360 01/01/2021 Monthly Monthly 02/28/2030
12/31/2020 61,191.66 6.700% 109 360 01/01/2021 Monthly Monthly 01/31/2030
12/31/2020 27,470.52 6.700% 109 360 01/01/2021 Monthly Monthly 01/31/2030
12/31/2020 48,847.18 8.080% 114 360 01/01/2021 Monthly Monthly 06/30/2030
12/31/2020 32,178.36 8.080% 113 360 01/01/2021 Monthly Monthly 05/31/2030
12/31/2020 25,757.61 8.080% 110 360 01/01/2021 Monthly Monthly 02/28/2030
12/31/2020 61,746.09 8.080% 110 360 01/01/2021 Monthly Monthly 02/28/2030
12/31/2020 23,700.10 8.080% 113 360 01/01/2021 Monthly Monthly 05/31/2030
12/31/2020 29,775.23 7.300% 111 360 01/01/2021 Monthly Monthly 03/31/2030
12/31/2020 28,087.39 8.080% 111 360 01/01/2021 Monthly Monthly 03/31/2030
12/31/2020 38,626.30 8.080% 116 360 01/01/2021 Monthly Monthly 08/31/2030
12/31/2020 34,543.76 7.300% 111 360 01/01/2021 Monthly Monthly 03/31/2030
12/31/2020 42,299.91 8.080% 112 360 01/01/2021 Monthly Monthly 04/30/2030
12/31/2020 30,113.78 7.480% 112 360 01/01/2021 Monthly Monthly 04/30/2030
12/31/2020 33,032.26 7.300% 112 360 01/01/2021 Monthly Monthly 04/30/2030
12/31/2020 42,241.38 4.250% 320 360 01/01/2021 Monthly Monthly 08/31/2047
12/31/2020 17,047.51 7.800% 114 360 01/01/2021 Monthly Monthly 06/30/2030
12/31/2020 38,148.12 7.800% 112 360 01/01/2021 Monthly Monthly 04/30/2030
12/31/2020 32,659.66 7.800% 113 360 01/01/2021 Monthly Monthly 05/31/2030
12/31/2020 39,925.94 7.800% 113 360 01/01/2021 Monthly Monthly 05/31/2030
12/31/2020 24,894.95 7.800% 114 360 01/01/2021 Monthly Monthly 06/30/2030
12/31/2020 11,880.91 7.800% 113 360 01/01/2021 Monthly Monthly 05/31/2030
12/31/2020 53,007.84 3.000% 115 360 01/01/2021 Monthly Monthly 07/31/2030
12/31/2020 32,869.39 7.800% 115 360 01/01/2021 Monthly Monthly 07/31/2030
12/31/2020 30,467.48 7.800% 113 360 01/01/2021 Monthly Monthly 05/31/2030
12/31/2020 64,297.01 7.800% 114 360 01/01/2021 Monthly Monthly 06/30/2030
12/31/2020 27,454.94 7.300% 113 360 01/01/2021 Monthly Monthly 05/31/2030
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12/31/2020 14,199.18 7.300% 115 360 01/01/2021 Monthly Monthly 07/31/2030
12/31/2020 21,702.93 7.300% 114 360 01/01/2021 Monthly Monthly 06/30/2030
12/31/2020 35,284.88 7.300% 114 360 01/01/2021 Monthly Monthly 06/30/2030
12/31/2020 32,541.68 7.300% 114 360 01/01/2021 Monthly Monthly 06/30/2030
12/31/2020 36,955.20 7.800% 116 360 01/01/2021 Monthly Monthly 08/31/2030
12/31/2020 43,307.42 7.800% 115 360 01/01/2021 Monthly Monthly 07/31/2030
12/31/2020 23,499.27 7.800% 115 360 01/01/2021 Monthly Monthly 07/31/2030
12/31/2020 56,613.32 7.800% 116 360 01/01/2021 Monthly Monthly 08/31/2030
12/31/2020 25,414.69 7.800% 115 360 01/01/2021 Monthly Monthly 07/31/2030
12/31/2020 16,335.21 7.800% 116 360 01/01/2021 Monthly Monthly 08/31/2030
12/31/2020 57,494.58 7.800% 115 360 01/01/2021 Monthly Monthly 07/31/2030
12/31/2020 25,237.06 7.800% 116 360 01/01/2021 Monthly Monthly 08/31/2030
12/31/2020 36,979.07 7.800% 117 360 01/01/2021 Monthly Monthly 09/30/2030
12/31/2020 26,029.22 7.800% 116 360 01/01/2021 Monthly Monthly 08/31/2030
12/31/2020 30,522.72 7.800% 115 360 01/01/2021 Monthly Monthly 07/31/2030
12/31/2020 69,543.21 7.800% 116 360 01/01/2021 Monthly Monthly 08/31/2030
12/31/2020 19,224.39 7.800% 117 360 01/01/2021 Monthly Monthly 09/30/2030
12/31/2020 26,501.88 7.500% 117 360 01/01/2021 Monthly Monthly 09/30/2030
12/31/2020 34,209.71 7.500% 117 360 01/01/2021 Monthly Monthly 09/30/2030
12/31/2020 56,517.94 7.500% 118 360 01/01/2021 Monthly Monthly 10/31/2030
12/31/2020 32,476.12 7.500% 118 360 01/01/2021 Monthly Monthly 10/31/2030
12/31/2020 48,559.99 7.500% 119 360 01/01/2021 Monthly Monthly 11/30/2030
12/31/2020 25,357.93 7.100% 117 360 01/01/2021 Monthly Monthly 09/30/2030
12/31/2020 15,451.45 3.000% 118 360 01/01/2021 Monthly Monthly 10/31/2030
12/31/2020 30,009.32 7.500% 120 360 01/01/2021 Monthly Monthly 12/31/2030
12/31/2020 18,309.49 7.500% 118 360 01/01/2021 Monthly Monthly 10/31/2030
12/31/2020 45,082.03 7.500% 119 360 01/01/2021 Monthly Monthly 11/30/2030
12/31/2020 23,996.70 7.500% 120 360 01/01/2021 Monthly Monthly 12/31/2030
12/31/2020 23,761.38 3.000% 119 360 01/01/2021 Monthly Monthly 11/30/2030
12/31/2020 23,466.14 6.250% 120 360 01/01/2021 Monthly Monthly 12/31/2030
12/31/2020 41,068.26 6.250% 121 360 01/01/2021 Monthly Monthly 01/31/2031
12/31/2020 16,785.12 6.250% 119 360 01/01/2021 Monthly Monthly 11/30/2030
12/31/2020 26,784.89 7.500% 120 360 01/01/2021 Monthly Monthly 12/31/2030
12/31/2020 42,106.46 7.500% 121 360 01/01/2021 Monthly Monthly 01/31/2031
12/31/2020 44,680.72 6.250% 123 360 01/01/2021 Monthly Monthly 03/31/2031
12/31/2020 39,134.31 6.250% 122 360 01/01/2021 Monthly Monthly 02/28/2031
12/31/2020 10,556.19 6.250% 123 360 01/01/2021 Monthly Monthly 03/31/2031
12/31/2020 25,246.90 7.500% 122 360 01/01/2021 Monthly Monthly 02/28/2031
12/31/2020 38,068.13 7.500% 124 360 01/01/2021 Monthly Monthly 04/30/2031
12/31/2020 77,936.73 6.250% 124 360 01/01/2021 Monthly Monthly 04/30/2031
12/31/2020 19,563.01 6.250% 124 360 01/01/2021 Monthly Monthly 04/30/2031
12/31/2020 43,713.31 6.250% 123 360 01/01/2021 Monthly Monthly 03/31/2031
12/31/2020 32,791.12 3.000% 123 360 01/01/2021 Monthly Monthly 03/31/2031
12/31/2020 54,698.03 7.050% 127 360 01/01/2021 Monthly Monthly 07/31/2031
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12/31/2020 82,441.56 7.050% 127 360 01/01/2021 Monthly Monthly 07/31/2031
12/31/2020 79,282.44 6.250% 123 360 01/01/2021 Monthly Monthly 03/31/2031
12/31/2020 63,502.54 7.050% 124 360 01/01/2021 Monthly Monthly 04/30/2031
12/31/2020 33,100.67 7.050% 123 360 01/01/2021 Monthly Monthly 03/31/2031
12/31/2020 67,880.70 6.250% 124 360 01/01/2021 Monthly Monthly 04/30/2031
12/31/2020 29,133.83 7.050% 124 360 01/01/2021 Monthly Monthly 04/30/2031
12/31/2020 41,276.85 7.050% 124 360 01/01/2021 Monthly Monthly 04/30/2031
12/31/2020 42,814.73 7.050% 125 360 01/01/2021 Monthly Monthly 05/31/2031
12/31/2020 31,621.63 6.250% 128 360 01/01/2021 Monthly Monthly 08/31/2031
12/31/2020 31,864.96 7.050% 125 360 01/01/2021 Monthly Monthly 05/31/2031
12/31/2020 61,111.80 7.050% 276 360 01/01/2021 Monthly Monthly 12/31/2043
12/31/2020 29,342.03 6.600% 125 360 01/01/2021 Monthly Monthly 05/31/2031
12/31/2020 46,351.31 6.600% 125 360 01/01/2021 Monthly Monthly 05/31/2031
12/31/2020 16,377.13 7.050% 127 360 01/01/2021 Monthly Monthly 07/31/2031
12/31/2020 49,988.77 6.600% 126 360 01/01/2021 Monthly Monthly 06/30/2031
12/31/2020 67,413.78 7.125% 126 360 01/01/2021 Monthly Monthly 06/30/2031
12/31/2020 35,679.52 7.125% 126 360 01/01/2021 Monthly Monthly 06/30/2031
12/31/2020 34,580.02 7.125% 127 360 01/01/2021 Monthly Monthly 07/31/2031
12/31/2020 47,182.85 7.125% 127 360 01/01/2021 Monthly Monthly 07/31/2031
12/31/2020 27,364.14 7.125% 126 360 01/01/2021 Monthly Monthly 06/30/2031
12/31/2020 51,396.47 7.125% 126 360 01/01/2021 Monthly Monthly 06/30/2031
12/31/2020 28,881.37 7.125% 127 360 01/01/2021 Monthly Monthly 07/31/2031
12/31/2020 40,856.95 7.125% 126 360 01/01/2021 Monthly Monthly 06/30/2031
12/31/2020 61,393.97 7.125% 126 360 01/01/2021 Monthly Monthly 06/30/2031
12/31/2020 31,549.50 7.125% 126 360 01/01/2021 Monthly Monthly 06/30/2031
12/31/2020 27,175.09 3.500% 354 360 01/01/2021 Monthly Monthly 06/30/2050
12/31/2020 48,520.59 7.125% 128 360 01/01/2021 Monthly Monthly 08/31/2031
12/31/2020 35,992.09 7.125% 127 360 01/01/2021 Monthly Monthly 07/31/2031
12/31/2020 37,562.75 6.250% 128 360 01/01/2021 Monthly Monthly 08/31/2031
12/31/2020 51,344.65 6.250% 127 360 01/01/2021 Monthly Monthly 07/31/2031
12/31/2020 34,104.59 3.000% 128 360 01/01/2021 Monthly Monthly 08/31/2031
12/31/2020 27,646.62 4.125% 346 360 01/01/2021 Monthly Monthly 10/31/2049
12/31/2020 20,329.76 7.000% 128 360 01/01/2021 Monthly Monthly 08/31/2031
12/31/2020 39,545.53 7.000% 129 360 01/01/2021 Monthly Monthly 09/30/2031
12/31/2020 58,780.05 7.000% 128 360 01/01/2021 Monthly Monthly 08/31/2031
12/31/2020 16,486.01 6.250% 128 360 01/01/2021 Monthly Monthly 08/31/2031
12/31/2020 58,374.83 7.000% 132 360 01/01/2021 Monthly Monthly 12/31/2031
12/31/2020 82,289.17 7.000% 130 360 01/01/2021 Monthly Monthly 10/31/2031
12/31/2020 27,842.54 7.000% 129 360 01/01/2021 Monthly Monthly 09/30/2031
12/31/2020 54,719.87 7.000% 129 360 01/01/2021 Monthly Monthly 09/30/2031
12/31/2020 43,529.67 7.000% 129 360 01/01/2021 Monthly Monthly 09/30/2031
12/31/2020 28,875.41 3.000% 130 360 01/01/2021 Monthly Monthly 10/31/2031
12/31/2020 66,046.75 6.250% 129 360 01/01/2021 Monthly Monthly 09/30/2031
12/31/2020 49,435.08 6.250% 129 360 01/01/2021 Monthly Monthly 09/30/2031
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12/31/2020 30,962.22 7.000% 130 360 01/01/2021 Monthly Monthly 10/31/2031
12/31/2020 56,281.05 7.000% 129 360 01/01/2021 Monthly Monthly 09/30/2031
12/31/2020 50,152.23 7.000% 130 360 01/01/2021 Monthly Monthly 10/31/2031
12/31/2020 20,983.93 7.000% 130 360 01/01/2021 Monthly Monthly 10/31/2031
12/31/2020 47,984.31 3.000% 130 360 01/01/2021 Monthly Monthly 10/31/2031
12/31/2020 43,590.71 7.000% 130 360 01/01/2021 Monthly Monthly 10/31/2031
12/31/2020 51,656.91 7.000% 131 360 01/01/2021 Monthly Monthly 11/30/2031
12/31/2020 29,027.23 7.000% 132 360 01/01/2021 Monthly Monthly 12/31/2031
12/31/2020 38,023.44 7.000% 133 360 01/01/2021 Monthly Monthly 01/31/2032
12/31/2020 74,880.92 6.375% 133 360 01/01/2021 Monthly Monthly 01/31/2032
12/31/2020 60,908.49 3.000% 136 360 01/01/2021 Monthly Monthly 04/30/2032
12/31/2020 15,859.18 3.000% 138 360 01/01/2021 Monthly Monthly 06/30/2032
12/31/2020 24,344.92 3.000% 138 360 01/01/2021 Monthly Monthly 06/30/2032
12/31/2020 53,999.89 3.000% 138 360 01/01/2021 Monthly Monthly 06/30/2032
12/31/2020 17,174.43 3.000% 144 360 01/01/2021 Monthly Monthly 12/31/2032
12/31/2020 127,339.72 3.875% 307 360 01/01/2021 Monthly Monthly 07/31/2046
12/31/2020 70,015.52 4.125% 293 360 01/01/2021 Monthly Monthly 05/31/2045
12/31/2020 86,371.96 6.000% 146 360 01/01/2021 Monthly Monthly 02/28/2033
12/31/2020 75,885.93 6.000% 147 360 01/01/2021 Monthly Monthly 03/31/2033
12/31/2020 88,432.62 6.000% 147 360 01/01/2021 Monthly Monthly 03/31/2033
12/31/2020 82,952.29 6.000% 147 360 01/01/2021 Monthly Monthly 03/31/2033
12/31/2020 146,320.61 4.500% 277 360 01/01/2021 Monthly Monthly 01/31/2044
12/31/2020 121,635.07 6.125% 148 360 01/01/2021 Monthly Monthly 04/30/2033
12/31/2020 109,194.79 6.125% 150 360 01/01/2021 Monthly Monthly 06/30/2033
12/31/2020 90,921.61 5.875% 149 360 01/01/2021 Monthly Monthly 05/31/2033
12/31/2020 55,532.41 5.625% 150 360 01/01/2021 Monthly Monthly 06/30/2033
12/31/2020 100,944.08 5.000% 151 360 01/01/2021 Monthly Monthly 07/31/2033
12/31/2020 53,629.96 5.000% 151 360 01/01/2021 Monthly Monthly 07/31/2033
12/31/2020 42,996.50 5.000% 151 360 01/01/2021 Monthly Monthly 07/31/2033
12/31/2020 92,995.87 5.000% 150 360 01/01/2021 Monthly Monthly 06/30/2033
12/31/2020 90,405.83 3.875% 307 360 01/01/2021 Monthly Monthly 07/31/2046
12/31/2020 57,321.66 5.625% 150 360 01/01/2021 Monthly Monthly 06/30/2033
12/31/2020 81,013.28 4.750% 280 360 01/01/2021 Monthly Monthly 04/30/2044
12/31/2020 57,718.53 3.000% 150 360 01/01/2021 Monthly Monthly 06/30/2033
12/31/2020 50,077.49 4.875% 150 360 01/01/2021 Monthly Monthly 06/30/2033
12/31/2020 92,059.97 5.000% 151 360 01/01/2021 Monthly Monthly 07/31/2033
12/31/2020 38,224.56 5.000% 151 360 01/01/2021 Monthly Monthly 07/31/2033
12/31/2020 71,487.44 5.000% 151 360 01/01/2021 Monthly Monthly 07/31/2033
12/31/2020 13,376.09 - 57 360 01/01/2021 Monthly Monthly 09/30/2025
12/31/2020 72,746.03 5.000% 151 360 01/01/2021 Monthly Monthly 07/31/2033
12/31/2020 64,839.55 5.000% 151 360 01/01/2021 Monthly Monthly 07/31/2033
12/31/2020 70,667.63 5.000% 151 360 01/01/2021 Monthly Monthly 07/31/2033
12/31/2020 68,616.89 4.750% 152 360 01/01/2021 Monthly Monthly 08/31/2033
12/31/2020 38,540.20 3.000% 152 360 01/01/2021 Monthly Monthly 08/31/2033
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12/31/2020 2,985.96 5.000% 152 360 01/01/2021 Monthly Monthly 08/31/2033
12/31/2020 81,227.81 5.000% 152 360 01/01/2021 Monthly Monthly 08/31/2033
12/31/2020 74,587.84 5.125% 151 360 01/01/2021 Monthly Monthly 07/31/2033
12/31/2020 48,886.38 5.125% 152 360 01/01/2021 Monthly Monthly 08/31/2033
12/31/2020 101,251.53 4.875% 151 360 01/01/2021 Monthly Monthly 07/31/2033
12/31/2020 45,180.66 4.875% 151 360 01/01/2021 Monthly Monthly 07/31/2033
12/31/2020 67,001.82 4.500% 285 360 01/01/2021 Monthly Monthly 09/30/2044
12/31/2020 74,216.10 4.875% 152 360 01/01/2021 Monthly Monthly 08/31/2033
12/31/2020 63,764.36 4.875% 152 360 01/01/2021 Monthly Monthly 08/31/2033
12/31/2020 70,057.89 5.250% 152 360 01/01/2021 Monthly Monthly 08/31/2033
12/31/2020 24,864.94 5.000% 152 360 01/01/2021 Monthly Monthly 08/31/2033
12/31/2020 65,385.16 5.250% 152 360 01/01/2021 Monthly Monthly 08/31/2033
12/31/2020 70,785.01 5.250% 152 360 01/01/2021 Monthly Monthly 08/31/2033
12/31/2020 50,111.47 5.625% 153 360 01/01/2021 Monthly Monthly 09/30/2033
12/31/2020 32,512.36 5.375% 153 360 01/01/2021 Monthly Monthly 09/30/2033
12/31/2020 71,347.02 5.125% 151 360 01/01/2021 Monthly Monthly 07/31/2033
12/31/2020 94,910.83 5.500% 151 360 01/01/2021 Monthly Monthly 07/31/2033
12/31/2020 54,710.35 5.750% 152 360 01/01/2021 Monthly Monthly 08/31/2033
12/31/2020 61,281.27 5.750% 153 360 01/01/2021 Monthly Monthly 09/30/2033
12/31/2020 76,926.06 5.875% 152 360 01/01/2021 Monthly Monthly 08/31/2033
12/31/2020 58,222.73 6.250% 152 360 01/01/2021 Monthly Monthly 08/31/2033
12/31/2020 40,602.32 6.250% 152 360 01/01/2021 Monthly Monthly 08/31/2033
12/31/2020 78,212.22 6.125% 152 360 01/01/2021 Monthly Monthly 08/31/2033
12/31/2020 83,231.74 4.250% 323 360 01/01/2021 Monthly Monthly 11/30/2047
12/31/2020 63,725.48 5.500% 152 360 01/01/2021 Monthly Monthly 08/31/2033
12/31/2020 61,580.28 6.000% 152 360 01/01/2021 Monthly Monthly 08/31/2033
12/31/2020 39,968.94 3.000% 152 360 01/01/2021 Monthly Monthly 08/31/2033
12/31/2020 134,886.65 5.875% 158 360 01/01/2021 Monthly Monthly 02/28/2034
12/31/2020 92,804.66 5.000% 159 360 01/01/2021 Monthly Monthly 03/31/2034
12/31/2020 144,927.55 5.750% 274 360 01/01/2021 Monthly Monthly 10/31/2043
12/31/2020 54,312.20 6.250% 162 360 01/01/2021 Monthly Monthly 06/30/2034
12/31/2020 45,146.20 - 156 360 01/01/2021 Monthly Monthly 12/31/2033
12/31/2020 91,390.64 6.000% 162 360 01/01/2021 Monthly Monthly 06/30/2034
12/31/2020 85,213.67 6.125% 166 360 01/01/2021 Monthly Monthly 10/31/2034
12/31/2020 43,773.07 6.000% 168 360 01/01/2021 Monthly Monthly 12/31/2034
12/31/2020 122,446.09 5.750% 169 360 01/01/2021 Monthly Monthly 01/31/2035
12/31/2020 89,092.48 6.000% 171 360 01/01/2021 Monthly Monthly 03/31/2035
12/31/2020 104,293.80 6.125% 173 360 01/01/2021 Monthly Monthly 05/31/2035
12/31/2020 98,023.61 6.250% 172 360 01/01/2021 Monthly Monthly 04/30/2035
12/31/2020 33,557.40 5.500% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 92,034.36 5.875% 176 360 01/01/2021 Monthly Monthly 08/31/2035
12/31/2020 92,352.63 6.125% 175 360 01/01/2021 Monthly Monthly 07/31/2035
12/31/2020 27,403.30 6.000% 177 360 01/01/2021 Monthly Monthly 09/30/2035
12/31/2020 90,283.02 5.875% 177 360 01/01/2021 Monthly Monthly 09/30/2035
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12/31/2020 71,031.85 6.250% 178 360 01/01/2021 Monthly Monthly 10/31/2035
12/31/2020 19,889.74 6.250% 180 360 01/01/2021 Monthly Monthly 12/31/2035
12/31/2020 61,246.15 6.250% 184 360 01/01/2021 Monthly Monthly 04/30/2036
12/31/2020 153,683.50 5.625% 184 360 01/01/2021 Monthly Monthly 04/30/2036
12/31/2020 116,990.46 2.000% 424 360 01/01/2021 Monthly Monthly 04/30/2056
12/31/2020 95,097.11 4.340% 279 360 01/01/2021 Monthly Monthly 03/31/2044
12/31/2020 61,958.38 6.750% 184 360 01/01/2021 Monthly Monthly 04/30/2036
12/31/2020 126,082.47 7.000% 189 360 01/01/2021 Monthly Monthly 09/30/2036
12/31/2020 90,446.49 7.125% 315 360 01/01/2021 Monthly Monthly 03/31/2047
12/31/2020 196,843.96 7.125% 319 360 01/01/2021 Monthly Monthly 07/31/2047
12/31/2020 31,280.92 6.875% 200 360 01/01/2021 Monthly Monthly 08/31/2037
12/31/2020 138,879.31 7.000% 201 360 01/01/2021 Monthly Monthly 09/30/2037
12/31/2020 205,727.90 7.000% 201 360 01/01/2021 Monthly Monthly 09/30/2037
12/31/2020 141,854.30 6.625% 201 360 01/01/2021 Monthly Monthly 09/30/2037
12/31/2020 36,053.68 6.750% 202 360 01/01/2021 Monthly Monthly 10/31/2037
12/31/2020 39,857.17 6.500% 202 360 01/01/2021 Monthly Monthly 10/31/2037
12/31/2020 65,081.20 6.500% 202 360 01/01/2021 Monthly Monthly 10/31/2037
12/31/2020 135,181.33 6.500% 203 360 01/01/2021 Monthly Monthly 11/30/2037
12/31/2020 70,663.45 6.500% 203 360 01/01/2021 Monthly Monthly 11/30/2037
12/31/2020 186,266.72 6.875% 202 360 01/01/2021 Monthly Monthly 10/31/2037
12/31/2020 114,968.46 6.500% 203 360 01/01/2021 Monthly Monthly 11/30/2037
12/31/2020 54,507.36 6.500% 203 360 01/01/2021 Monthly Monthly 11/30/2037
12/31/2020 144,975.34 6.500% 203 360 01/01/2021 Monthly Monthly 11/30/2037
12/31/2020 117,983.39 4.000% 294 360 01/01/2021 Monthly Monthly 06/30/2045
12/31/2020 40,937.83 6.500% 202 360 01/01/2021 Monthly Monthly 10/31/2037
12/31/2020 187,336.73 6.375% 203 360 01/01/2021 Monthly Monthly 11/30/2037
12/31/2020 71,097.16 6.625% 204 360 01/01/2021 Monthly Monthly 12/31/2037
12/31/2020 97,523.70 4.000% 292 360 01/01/2021 Monthly Monthly 04/30/2045
12/31/2020 87,906.88 4.250% 329 360 01/01/2021 Monthly Monthly 05/31/2048
12/31/2020 117,171.99 3.875% 315 360 01/01/2021 Monthly Monthly 03/31/2047
12/31/2020 133,158.80 6.625% 205 360 01/01/2021 Monthly Monthly 01/31/2038
12/31/2020 95,519.87 6.625% 208 360 01/01/2021 Monthly Monthly 04/30/2038
12/31/2020 207,193.92 4.000% 327 360 01/01/2021 Monthly Monthly 03/31/2048
12/31/2020 65,901.27 4.000% 306 360 01/01/2021 Monthly Monthly 06/30/2046
12/31/2020 57,690.33 4.000% 207 360 01/01/2021 Monthly Monthly 03/31/2038
12/31/2020 152,739.01 7.125% 327 360 01/01/2021 Monthly Monthly 03/31/2048
12/31/2020 85,971.80 6.500% 207 360 01/01/2021 Monthly Monthly 03/31/2038
12/31/2020 50,832.66 6.500% 207 360 01/01/2021 Monthly Monthly 03/31/2038
12/31/2020 128,489.15 4.625% 341 360 01/01/2021 Monthly Monthly 05/31/2049
12/31/2020 220,717.56 4.125% 324 360 01/01/2021 Monthly Monthly 12/31/2047
12/31/2020 82,551.60 6.500% 208 360 01/01/2021 Monthly Monthly 04/30/2038
12/31/2020 161,044.73 6.625% 209 360 01/01/2021 Monthly Monthly 05/31/2038
12/31/2020 58,677.29 7.375% 329 360 01/01/2021 Monthly Monthly 05/31/2048
12/31/2020 110,953.84 4.125% 291 360 01/01/2021 Monthly Monthly 03/31/2045
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Loans
03B: 1sts - 190 (30bps) (POR24)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 104,508.04 6.500% 209 360 01/01/2021 Monthly Monthly 05/31/2038
12/31/2020 117,985.99 6.500% 209 360 01/01/2021 Monthly Monthly 05/31/2038
12/31/2020 96,840.46 6.500% 210 360 01/01/2021 Monthly Monthly 06/30/2038
12/31/2020 137,108.28 6.500% 209 360 01/01/2021 Monthly Monthly 05/31/2038
12/31/2020 70,214.31 6.625% 209 360 01/01/2021 Monthly Monthly 05/31/2038
12/31/2020 53,808.57 4.250% 321 360 01/01/2021 Monthly Monthly 09/30/2047
12/31/2020 88,821.68 6.500% 210 360 01/01/2021 Monthly Monthly 06/30/2038
12/31/2020 46,846.04 6.500% 210 360 01/01/2021 Monthly Monthly 06/30/2038
12/31/2020 45,510.69 6.500% 211 360 01/01/2021 Monthly Monthly 07/31/2038
12/31/2020 165,432.38 6.500% 210 360 01/01/2021 Monthly Monthly 06/30/2038
12/31/2020 78,522.72 6.500% 210 360 01/01/2021 Monthly Monthly 06/30/2038
12/31/2020 74,830.50 6.500% 210 360 01/01/2021 Monthly Monthly 06/30/2038
12/31/2020 156,170.50 6.500% 210 360 01/01/2021 Monthly Monthly 06/30/2038
12/31/2020 90,057.71 6.500% 210 360 01/01/2021 Monthly Monthly 06/30/2038
12/31/2020 143,176.16 6.625% 210 360 01/01/2021 Monthly Monthly 06/30/2038
12/31/2020 131,431.66 6.500% 210 360 01/01/2021 Monthly Monthly 06/30/2038
12/31/2020 157,618.70 6.500% 211 360 01/01/2021 Monthly Monthly 07/31/2038
12/31/2020 189,587.80 3.875% 295 360 01/01/2021 Monthly Monthly 07/31/2045
12/31/2020 155,643.48 6.750% 210 360 01/01/2021 Monthly Monthly 06/30/2038
12/31/2020 138,152.54 6.750% 210 360 01/01/2021 Monthly Monthly 06/30/2038
12/31/2020 127,934.29 7.500% 331 360 01/01/2021 Monthly Monthly 07/31/2048
12/31/2020 71,533.17 7.000% 212 360 01/01/2021 Monthly Monthly 08/31/2038
12/31/2020 143,137.56 3.875% 296 360 01/01/2021 Monthly Monthly 08/31/2045
12/31/2020 138,681.15 4.000% 307 360 01/01/2021 Monthly Monthly 07/31/2046
12/31/2020 88,149.83 6.750% 212 360 01/01/2021 Monthly Monthly 08/31/2038
12/31/2020 83,341.60 6.625% 213 360 01/01/2021 Monthly Monthly 09/30/2038

22,264,569.67

Servicing Information

Servicing Rate (%) 0.300000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Loans
03B: 1sts - 190 (30bps) (POR24)

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Loans
12A: 1sts - 190 (30bps) (POR25)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points No
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2019 4.125% 334 360 01/01/2020 Monthly Monthly 806984 10/31/2047
12/31/2019 3.000% 156 360 01/01/2020 Monthly Monthly 810796 12/31/2032
12/31/2019 3.875% 319 360 01/01/2020 Monthly Monthly 814681 07/31/2046
12/31/2019 4.125% 305 360 01/01/2020 Monthly Monthly 814897 05/31/2045
12/31/2019 3.625% 325 360 01/01/2020 Monthly Monthly 824490 01/31/2047
12/31/2019 - 168 360 01/01/2020 Monthly Monthly 951228 12/31/2033
12/31/2019 6.625% 213 360 01/01/2020 Monthly Monthly 30065063 09/30/2037
12/31/2019 6.500% 214 360 01/01/2020 Monthly Monthly 30072616 10/31/2037
12/31/2019 6.500% 214 360 01/01/2020 Monthly Monthly 30072796 10/31/2037
12/31/2019 6.500% 215 360 01/01/2020 Monthly Monthly 30073615 11/30/2037
12/31/2019 6.500% 214 360 01/01/2020 Monthly Monthly 30074017 10/31/2037
12/31/2019 6.500% 287 360 01/01/2020 Monthly Monthly 30075203 11/30/2043
12/31/2019 6.500% 215 360 01/01/2020 Monthly Monthly 30075490 11/30/2037
12/31/2019 6.500% 215 360 01/01/2020 Monthly Monthly 30075971 11/30/2037
12/31/2019 6.500% 215 360 01/01/2020 Monthly Monthly 30076113 11/30/2037
12/31/2019 6.500% 215 360 01/01/2020 Monthly Monthly 30076729 11/30/2037
12/31/2019 4.000% 306 360 01/01/2020 Monthly Monthly 30076907 06/30/2045
12/31/2019 6.500% 214 360 01/01/2020 Monthly Monthly 30076943 10/31/2037
12/31/2019 6.375% 215 360 01/01/2020 Monthly Monthly 30082785 11/30/2037
12/31/2019 4.000% 304 360 01/01/2020 Monthly Monthly 30087058 04/30/2045
12/31/2019 4.250% 341 360 01/01/2020 Monthly Monthly 30088878 05/31/2048
12/31/2019 3.875% 327 360 01/01/2020 Monthly Monthly 30089396 03/31/2047
12/31/2019 4.000% 318 360 01/01/2020 Monthly Monthly 30100658 06/30/2046
12/31/2019 4.000% 219 360 01/01/2020 Monthly Monthly 30102585 03/31/2038
12/31/2019 6.500% 219 360 01/01/2020 Monthly Monthly 30106554 03/31/2038
12/31/2019 6.500% 219 360 01/01/2020 Monthly Monthly 30107107 03/31/2038
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Loans
12A: 1sts - 190 (30bps) (POR25)

Loan Origination Information

Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2019 6.500% 220 360 01/01/2020 Monthly Monthly 30109105 04/30/2038
12/31/2019 6.625% 221 360 01/01/2020 Monthly Monthly 30117579 05/31/2038
12/31/2019 4.125% 303 360 01/01/2020 Monthly Monthly 30118480 03/31/2045
12/31/2019 6.500% 221 360 01/01/2020 Monthly Monthly 30119826 05/31/2038
12/31/2019 6.500% 221 360 01/01/2020 Monthly Monthly 30119844 05/31/2038
12/31/2019 6.500% 221 360 01/01/2020 Monthly Monthly 30119880 05/31/2038
12/31/2019 6.500% 222 360 01/01/2020 Monthly Monthly 30120789 06/30/2038
12/31/2019 6.500% 221 360 01/01/2020 Monthly Monthly 30121635 05/31/2038
12/31/2019 6.500% 222 360 01/01/2020 Monthly Monthly 30121671 06/30/2038
12/31/2019 6.625% 221 360 01/01/2020 Monthly Monthly 30122368 05/31/2038
12/31/2019 4.250% 333 360 01/01/2020 Monthly Monthly 30123214 09/30/2047
12/31/2019 6.500% 222 360 01/01/2020 Monthly Monthly 30123759 06/30/2038
12/31/2019 6.500% 222 360 01/01/2020 Monthly Monthly 30124035 06/30/2038
12/31/2019 6.500% 223 360 01/01/2020 Monthly Monthly 30124179 07/31/2038
12/31/2019 6.500% 222 360 01/01/2020 Monthly Monthly 30124231 06/30/2038
12/31/2019 6.500% 222 360 01/01/2020 Monthly Monthly 30124259 06/30/2038
12/31/2019 6.500% 222 360 01/01/2020 Monthly Monthly 30124473 06/30/2038
12/31/2019 6.500% 222 360 01/01/2020 Monthly Monthly 30124552 06/30/2038
12/31/2019 6.500% 222 360 01/01/2020 Monthly Monthly 30124687 06/30/2038
12/31/2019 6.500% 222 360 01/01/2020 Monthly Monthly 30124703 06/30/2038
12/31/2019 6.625% 222 360 01/01/2020 Monthly Monthly 30125212 06/30/2038
12/31/2019 6.500% 222 360 01/01/2020 Monthly Monthly 30125757 06/30/2038
12/31/2019 6.500% 223 360 01/01/2020 Monthly Monthly 30125837 07/31/2038
12/31/2019 6.500% 223 360 01/01/2020 Monthly Monthly 30125944 07/31/2038
12/31/2019 3.875% 307 360 01/01/2020 Monthly Monthly 30126202 07/31/2045
12/31/2019 6.500% 222 360 01/01/2020 Monthly Monthly 30126630 06/30/2038
12/31/2019 6.500% 223 360 01/01/2020 Monthly Monthly 30126863 07/31/2038
12/31/2019 6.750% 222 360 01/01/2020 Monthly Monthly 30127942 06/30/2038
12/31/2019 4.000% 318 360 01/01/2020 Monthly Monthly 30128399 06/30/2046
12/31/2019 6.750% 222 360 01/01/2020 Monthly Monthly 30129584 06/30/2038
12/31/2019 6.500% 224 360 01/01/2020 Monthly Monthly 30130714 08/31/2038
12/31/2019 3.875% 308 360 01/01/2020 Monthly Monthly 30132598 08/31/2045
12/31/2019 6.750% 224 360 01/01/2020 Monthly Monthly 30135933 08/31/2038
12/31/2019 6.625% 225 360 01/01/2020 Monthly Monthly 30140605 09/30/2038
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Loans
12A: 1sts - 190 (30bps) (POR25)

Servicing Information

Servicing Rate (%) 0.300000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Loans
1sts - 190 (0bps) (POR27)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points No
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 105,006.29 6.625% 201 360 01/01/2021 Monthly Monthly 09/30/2037
12/31/2020 205,650.04 3.625% 309 360 01/01/2021 Monthly Monthly 09/30/2046
12/31/2020 179,086.72 3.875% 308 360 01/01/2021 Monthly Monthly 08/31/2046
12/31/2020 111,555.00 6.625% 209 360 01/01/2021 Monthly Monthly 05/31/2038

601,298.05

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Short Term Investments

Int Begin Beginning Interest First Pmt Payment Day % to Apply Exclude
Account Date Balance Rate Date Freq Basis to Parity From Arb

Default 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Loan Float 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Redemption 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Revenue 12/31/2020 2,327,863.94 - 02/01/2021 Monthly ACT/360 100% No

Default Short Term Rates

Interest Rate Table TBL08 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Loan Float Account Rates

Interest Rate Table TBL08 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Redemption Account Rates

Interest Rate Table TBL08 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Short Term Investments

Revenue Account Rates

Interest Rate Table TBL08 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Reserve Funds
Debt Service Reserve (RES01)

Basic Information

Type of Fund Debt Service Reserve Fund
Required Withdrawals Option No Required Withdrawals
Required Balance Option % of Bond Balance
Required Percentage 5.000000%
Requirement Linked With N/A
*Bond Component All
First Drawdown Date Nov  1, 2020
   Drawdown on On Surplus Calculation
Balance Lag (months) -
Amount to Add to Percentage -
Maximum Balance -
Minimum Balance -
*Are There Minimum Balance Changes No
Interest Flow Send to Revenue Account
Principal Drawdown
Principal Drawdown Flow Send to Revenue Account
*Allocate Entire Drawdown as Indicated Yes
Maturing Principal
Maturing Principal Flow Send to Revenue Account
*Allocate Entire Drawdown as Indicated Yes
On Termination prior to maturity send funds to Send to Revenue Account
Underfunded Balance Option N/A
Replenishment Option N/A
Replenishment Tap Order Before Security
Amortizing Fund
Percent to Apply for Parity 100.000%
Accrue Interest for Parity No
Include in Sources and Uses Yes
Exclude from Arbitrage No
*Are Reserve Taps Limited No
*Sell Securities Before Maturity N/A
*Change Required Percentage No
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Reserve Funds
Debt Service Reserve (RES01)

03B MM (SEC01)

Security Description

Type of Security Passbook
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 265,709.04
Maturity Date Nov  1, 2029
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate -
Interest Rate Table TBL08 - Reinvest Rates
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis ACT/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date -
*Are There Fund Withdrawals No
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Reserve Funds
Debt Service Reserve (RES01)

08A GNMA MBS (SEC04)

Security Description

Type of Security MBS
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 12,183.66
Maturity Date Nov  1, 2029
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate 5.000000%
Interest Rate Table N/A
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date -
*Are There Fund Withdrawals No
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Reserve Funds
Debt Service Reserve (RES01)
08A 7% GNMA MBS (SEC11)

Security Description

Type of Security MBS
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 69,678.02
Maturity Date Nov  1, 2029
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate 7.000000%
Interest Rate Table N/A
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date -
*Are There Fund Withdrawals No
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Reserve Funds
Debt Service Reserve (RES01)

08A 2.5% MBS (SEC12)

Security Description

Type of Security MBS
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 990,299.06
Maturity Date Nov  1, 2029
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate 2.500000%
Interest Rate Table N/A
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date -
*Are There Fund Withdrawals No
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Expenses
Trustee Fee (EXP14)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.035000%
   Expense Percent Type Annual Rate
*Bond Component All
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Annual
Expense Payment Lag (days) -
Expense Calculation Frequency Annual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Advance
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds & Loans are Retired
   Bond Component All
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Cashflow
Bonds / Redemptions

Deposit Accrued Interest to Revenue Account
First Bond Year Ending Date Nov  1, 2021

Bond Prin Component Selection

Bond Maturing Principal Redemption Tap LOC
Component Option Account Before Rev

08D Serials (Tax) Revenue Account Mandatory No

Mandatory Transfers

Force Mandatory redemptions before Surplus No
% of Prepayment 100.000%
% of Principal -
% of Interest -
% of Reimbursement -
% of Remaining Surplus to Transfer -

Redemption Acct Info

Surplus Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Mandatory Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Surplus/Mandatory Combined
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 588

2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Cashflow
Surplus/Deficiency

Coverage

Debt Service Coverage Requirement Pro Rata Share of D/S (P & I)
   Coverage Factor 100.000%
  *Bond Selection All
   Use Default Bond Freq. Set Aside Yes
   Setaside 100% of payments due in Surplus Period? Yes
Expense Coverage Requirement Pro Rata Share of Expenses
Minimum Coverage Amount 250,000.00

Distribution

First Surplus Calculation Date May  1, 2020
Surplus Calculation Frequency Semiannual
Surplus Distribution
% to Surplus Redemption Account 100.000%
% to Line of Credit Red Acct -
% to Reorigination Account -
% to Retain in Revenue Account -
% to Distribute to Issuer -
% to External Distribution/MRA -
% to Reserve Fund -
% to Residual Bondholder -
% to Other Redemption Account -
Parity distribution optimization Advanced
   Min Bond Redeemable 5,000.00
Replenish Reserves Only on Surplus Calc. Dates No



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 589

2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Cashflow
Surplus/Deficiency

Surplus Distribution Changes

Surplus Distribution Changes on Target Date
   Target Date May  1, 2038
    Min Coverage Amount 250,000.00
Post Target Criteria
% to Surplus Redemption Account 100.000%
% to Line of Credit Redemption Acct -
% to Reorigination Account -
% to Retain in Revenue Account -
% to Distribute to Issuer -
% to External Distribution/MRA -
% to Reserve Fund -
% to Residual Bondholder -
% to Other Redemption Account -
*  Are There Add'l Surplus Distribution Changes Yes

Add'l Distribution Changes

Change Calc % to Res Bond
Date Freq Ext Dis/MRA Fund Comp Other Account

05/01/2038 Semiannual 100% N/A N/A N/A

Add'l Post Target Parity Changes

Change Add Amt Res Bond
Date To Parity Fund Comp Other Account

05/01/2038 Yes N/A N/A N/A

Surplus Reorigination Fund Changes

Change Reorig Alloc to
Date Fund Fund

11/01/2011 N/A 100%
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Cashflow
Surplus/Deficiency

Deficiency Processing

Tap to Maintain Minimum Coverage Amount
Tap Loan Float Account Yes
Reorigination Account Tap Limit Unlimited
Tap Reorigination Account after Reserve Funds No
Deficiency Taps Processing
Pay Expense Deficiency Before All Redemptions (also pay D/S )

Redemption Account Taps

All Redemption Account Taps Are Unlimited
Tap Specified Reserve Fund After Surplus Redem. Acct
And Before Other Redemption Accts N/A
Tap Undisbursed Redemption Account Before Mandatory Accounts
Mandatory Redemption Accounts Tappable
  Allow Mandatory Red Acct Taps From May  1, 2011
  Allow Mandatory Red Acct Taps Until May  1, 2041
Mandatory / Additional Redemption Account Tap Order
Mandatory Account 1

Reserve Taps and Replenishments

Reserve Tap Limited to Percentage of (Sr & Mezz) Bonds
   Percent of Bond Balance 5.000%

Reserve Taps and Replenishments

Replenishment
Fund Option

RES01 Debt Service Reserve N/A
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Cashflow
Surplus/Deficiency

Other Debts

Are Lines of Credit Available No



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 592

2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Rate Table
SIFMA: VRDO (TBL02)

Change New
Date Rate

11/01/2018 1.6875%
05/01/2019 2.0625%
11/01/2019 2.4375%
05/01/2020 2.8125%
11/01/2020 2.8000%
05/01/2021 3.1500%
11/01/2021 3.3250%
11/01/2022 3.3250%
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Rate Table
LIBOR: VRDO (TBL03)

Change New
Date Rate

11/01/2018 2.25%
05/01/2019 2.75%
11/01/2019 3.25%
05/01/2020 3.75%
11/01/2020 4.00%
05/01/2021 4.50%
11/01/2021 4.75%
11/01/2022 4.75%
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Rate Table
SIFMA+0.15%: Triggrs (TBL04)

Change New
Date Rate

11/01/2018 1.8375%
05/01/2019 2.2125%
11/01/2019 2.5875%
05/01/2020 -
11/01/2020 -
05/01/2021 -
11/01/2021 -
11/01/2022 -
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Rate Table
SIFMA+0.05%: Triggrs (TBL05)

Change New
Date Rate

11/01/2018 1.7375%
05/01/2019 2.1125%
11/01/2019 2.4875%
05/01/2020 -
11/01/2020 -
05/01/2021 -
11/01/2021 -
11/01/2022 -
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Rate Table
LIBOR: Triggers (TBL06)

Change New
Date Rate

11/01/2018 -
05/01/2019 -
11/01/2019 -
05/01/2020 3.75%
11/01/2020 4.00%
05/01/2021 4.50%
11/01/2021 4.75%
11/01/2022 4.75%
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Rate Table
LIBOR+0.05% Swaps (TBL07)

Change New
Date Rate

11/01/2018 2.30%
05/01/2019 2.80%
11/01/2019 3.30%
05/01/2020 3.80%
11/01/2020 4.05%
05/01/2021 4.55%
11/01/2021 4.80%
11/01/2022 4.80%
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Rate Table
Reinvest Rates (TBL08)

Change New
Date Rate

11/01/2018 2.00%
05/01/2019 2.50%
11/01/2019 2.75%
05/01/2020 3.00%
11/01/2020 3.00%
05/01/2021 3.00%
11/01/2021 3.00%
11/01/2022 3.00%
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Miscellaneous

First Parity Display Date -
TIC/NIC Calculation Parameters
Bid Price 100.0000000%
Underwriter's Discount -
Calculate Bond to Loan Ratio No
Bond Rounding Option Round to nearest cent
 Apply to Regular Interest By Lot
 Apply to Initial Accrued Interest No rounding
 Apply to Initial Purchase Cost No rounding
Include Redemption and Loan Float Accrued Interest in Parity No
Include Arrears Interest In Parity Calc No

Pv 1

Present Value of External Distribution
PV Date Nov  1, 2020
Include Values Before PV Date At Par
PV Rate 3.0000000%
PV Amount -
Compounding Frequency Semiannual
Generate Proof Report No
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Reporting Options

Issuer Title
Add to Default Title
Federally Taxable Single Family Mortgage Class I Bonds
2018 Series D

Series Title
Add to Default Title

Additional Reporting Date -
Report Alignment Date Nov  1, 2021

Loan Report
Portfolio Group

POR23 08A: 1sts - NQ 190 (30bps) 1
POR24 03B: 1sts - 190 (30bps) 1
POR25 12A: 1sts - 190 (30bps) 1
POR27 1sts - 190 (0bps) 1

Display
Bond Order

BON32 08D Serials (Tax) 1

Loan Display
Portfolio Order

POR23 08A: 1sts - NQ 190 (30bps) 12
POR24 03B: 1sts - 190 (30bps) 1
POR25 12A: 1sts - 190 (30bps) 12
POR27 1sts - 190 (0bps) 1

Display
Expense Order

EXP14 Trustee Fee 1
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Reporting Options

Reserve Display
Fund Order

RES01 Debt Service Reserve 1
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2018D SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Federally Taxable Single Family Mortgage Class I Bonds

2018 Series D
2018 Series D

Other Revenues
Accrued Interest (REV01)

Other Revenue Information

Deposit Receipts to Revenue Account
Treasury Yield Handling Non-Yield Related

Other Revenue Information

Receipt Reserve Acquisition
Date Amount Deposit To Fund Fund

Apr  1, 2021 3,034.61 Revenue Account N/A N/A
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Bonds
19A Serials (AMT) (BON01)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2021 765,000 2.60% 2.60% 100 5,000
11/01/2021 785,000 2.70% 2.70% 100 5,000
05/01/2022 805,000 2.80% 2.80% 100 5,000
11/01/2022 825,000 2.90% 2.90% 100 5,000
05/01/2023 850,000 3.00% 3.00% 100 5,000
11/01/2023 870,000 3.05% 3.05% 100 5,000
05/01/2024 895,000 3.10% 3.10% 100 5,000
11/01/2024 915,000 3.15% 3.15% 100 5,000
05/01/2025 940,000 3.25% 3.25% 100 5,000
11/01/2025 965,000 3.35% 3.35% 100 5,000
05/01/2026 985,000 3.45% 3.45% 100 5,000
11/01/2026 285,000 3.50% 3.50% 100 5,000
05/01/2027 - 3.55% 3.55% 100 5,000
11/01/2027 - - - 100 5,000
05/01/2028 - - - 100 5,000
11/01/2028 - - - 100 5,000
05/01/2029 - 3.70% 3.70% 100 5,000

9,885,000
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Bonds
19B-1 Serials (TAX) (BON03)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

11/01/2027 540,000 3.90% 3.90% 100 5,000
05/01/2028 545,000 3.99% 3.99% 100 5,000
11/01/2028 560,000 4.04% 4.04% 100 5,000
05/01/2029 575,000 4.10% 4.10% 100 5,000
11/01/2029 595,000 4.16% 4.16% 100 5,000
05/01/2030 605,000 4.21% 4.21% 100 5,000
11/01/2030 620,000 4.26% 4.26% 100 5,000
05/01/2031 635,000 4.32% 4.32% 100 5,000
11/01/2031 655,000 4.36% 4.36% 100 5,000
05/01/2032 670,000 4.42% 4.42% 100 5,000
11/01/2032 685,000 4.45% 4.45% 100 5,000
05/01/2033 705,000 4.49% 4.49% 100 5,000
11/01/2033 720,000 4.52% 4.52% 100 5,000
05/01/2034 745,000 4.56% 4.56% 100 5,000
11/01/2034 760,000 4.59% 4.59% 100 5,000

9,615,000
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Bonds
19B-1 Term 2038 (TAX) (BON07)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Interest SIA Reoffering Issuance
Date Rate Yield Price Denom

05/01/2035 4.7% 4.7% 100 5,000
11/01/2035 4.7% 4.7% 100 5,000
05/01/2036 4.7% 4.7% 100 5,000
11/01/2036 4.7% 4.7% 100 5,000
05/01/2037 4.7% 4.7% 100 5,000
11/01/2037 4.7% 4.7% 100 5,000
05/01/2038 4.7% 4.7% 100 5,000
11/01/2038 4.7% 4.7% 100 5,000
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Bonds
19C PAC 4.25% (NAMT) (BON12)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category Super-Sinker
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2035 165,000 4.25% 3.918% 105.669 5,000
11/01/2035 225,000 4.25% 3.918% 105.669 5,000
05/01/2036 265,000 4.25% 3.918% 105.669 5,000
11/01/2036 270,000 4.25% 3.918% 105.669 5,000
05/01/2037 270,000 4.25% 3.918% 105.669 5,000
11/01/2037 270,000 4.25% 3.918% 105.669 5,000
05/01/2038 270,000 4.25% 3.918% 105.669 5,000
11/01/2038 270,000 4.25% 3.918% 105.669 5,000
05/01/2039 280,000 4.25% 3.918% 105.669 5,000
11/01/2039 285,000 4.25% 3.918% 105.669 5,000
05/01/2040 295,000 4.25% 3.918% 105.669 5,000
11/01/2040 305,000 4.25% 3.918% 105.669 5,000
05/01/2041 310,000 4.25% 3.918% 105.669 5,000
11/01/2041 320,000 4.25% 3.918% 105.669 5,000
05/01/2042 330,000 4.25% 3.918% 105.669 5,000
11/01/2042 335,000 4.25% 3.918% 105.669 5,000
05/01/2043 345,000 4.25% 3.918% 105.669 5,000
11/01/2043 350,000 4.25% 3.918% 105.669 5,000
05/01/2044 355,000 4.25% 3.918% 105.669 5,000
11/01/2044 355,000 4.25% 3.918% 105.669 5,000
05/01/2045 1,415,000 4.25% 3.918% 105.669 5,000
11/01/2045 1,420,000 4.25% 3.918% 105.669 5,000
05/01/2046 1,485,000 4.25% 3.918% 105.669 5,000
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Bonds
19C PAC 4.25% (NAMT) (BON12)

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

11/01/2046 1,520,000 4.25% 3.918% 105.669 5,000
05/01/2047 1,565,000 4.25% 3.918% 105.669 5,000
11/01/2047 1,610,000 4.25% 3.918% 105.669 5,000
05/01/2048 1,640,000 4.25% 3.918% 105.669 5,000
11/01/2048 1,680,000 4.25% 3.918% 105.669 5,000
05/01/2049 1,380,000 4.25% 3.918% 105.669 5,000

19,585,000
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Bonds
19B-2 VRDO (TAX) (BON13)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Variable Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2039 1,140,000 3.5% 3.5% 100 5,000
11/01/2039 1,505,000 3.5% 3.5% 100 5,000
05/01/2040 1,540,000 3.5% 3.5% 100 5,000
11/01/2040 1,580,000 3.5% 3.5% 100 5,000
05/01/2041 1,625,000 3.5% 3.5% 100 5,000
11/01/2041 1,665,000 3.5% 3.5% 100 5,000
05/01/2042 1,710,000 3.5% 3.5% 100 5,000
11/01/2042 1,755,000 3.5% 3.5% 100 5,000
05/01/2043 1,800,000 3.5% 3.5% 100 5,000
11/01/2043 1,845,000 3.5% 3.5% 100 5,000
05/01/2044 1,895,000 3.5% 3.5% 100 5,000
11/01/2044 1,940,000 3.5% 3.5% 100 5,000

20,000,000
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Bonds
19B-2 VRDO (TAX) (BON13)

Interest Rate Table Description

Interest Rate Table TBL01 - LIBOR: VRDO
Table Percentage 100.000%
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
*Additional Changes No
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Bonds
19C PAC 4.75% (NAMT) (BON14)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category Super-Sinker
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2035 125,000 4.75% 4.268% 107.904 5,000
11/01/2035 160,000 4.75% 4.268% 107.904 5,000
05/01/2036 185,000 4.75% 4.268% 107.904 5,000
11/01/2036 185,000 4.75% 4.268% 107.904 5,000
05/01/2037 185,000 4.75% 4.268% 107.904 5,000
11/01/2037 190,000 4.75% 4.268% 107.904 5,000
05/01/2038 195,000 4.75% 4.268% 107.904 5,000
11/01/2038 200,000 4.75% 4.268% 107.904 5,000
05/01/2039 200,000 4.75% 4.268% 107.904 5,000
11/01/2039 200,000 4.75% 4.268% 107.904 5,000
05/01/2040 200,000 4.75% 4.268% 107.904 5,000
11/01/2040 200,000 4.75% 4.268% 107.904 5,000
05/01/2041 200,000 4.75% 4.268% 107.904 5,000
11/01/2041 205,000 4.75% 4.268% 107.904 5,000
05/01/2042 210,000 4.75% 4.268% 107.904 5,000
11/01/2042 220,000 4.75% 4.268% 107.904 5,000
05/01/2043 225,000 4.75% 4.268% 107.904 5,000
11/01/2043 225,000 4.75% 4.268% 107.904 5,000
05/01/2044 230,000 4.75% 4.268% 107.904 5,000
11/01/2044 240,000 4.75% 4.268% 107.904 5,000
05/01/2045 965,000 4.75% 4.268% 107.904 5,000
11/01/2045 975,000 4.75% 4.268% 107.904 5,000
05/01/2046 1,020,000 4.75% 4.268% 107.904 5,000
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Bonds
19C PAC 4.75% (NAMT) (BON14)

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

11/01/2046 1,045,000 4.75% 4.268% 107.904 5,000
05/01/2047 1,070,000 4.75% 4.268% 107.904 5,000
11/01/2047 1,100,000 4.75% 4.268% 107.904 5,000
05/01/2048 1,135,000 4.75% 4.268% 107.904 5,000
11/01/2048 1,160,000 4.75% 4.268% 107.904 5,000
05/01/2049 945,000 4.75% 4.268% 107.904 5,000

13,395,000



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 612

2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Redemption Schedules
PAC 4.25% Schedule (SCD01)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Required Maximum
Date Redemption Redemption

05/01/2019 90,000 90,000
11/01/2019 475,000 475,000
05/01/2020 625,000 625,000
11/01/2020 1,160,000 1,160,000
05/01/2021 1,550,000 1,550,000
11/01/2021 1,780,000 1,780,000
05/01/2022 1,720,000 1,720,000
11/01/2022 1,650,000 1,650,000
05/01/2023 1,560,000 1,560,000
11/01/2023 1,485,000 1,485,000
05/01/2024 1,405,000 1,405,000
11/01/2024 1,335,000 1,335,000
05/01/2025 1,260,000 1,260,000
11/01/2025 1,190,000 1,190,000
05/01/2026 1,120,000 1,120,000
11/01/2026 1,045,000 1,045,000
05/01/2027 980,000 980,000
11/01/2027 910,000 910,000
05/01/2028 595,000 595,000
11/01/2028 - -
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Redemption Schedules
400% PSA Table (SCD02)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

01/03/2019 102,970,000
05/01/2019 102,330,000
11/01/2019 98,745,000
05/01/2020 92,740,000
11/01/2020 84,665,000
05/01/2021 74,985,000
11/01/2021 64,645,000
05/01/2022 55,530,000
11/01/2022 47,640,000
05/01/2023 40,805,000
11/01/2023 34,895,000
05/01/2024 29,775,000
11/01/2024 25,345,000
05/01/2025 21,505,000
11/01/2025 18,185,000
05/01/2026 15,290,000
11/01/2026 12,780,000
05/01/2027 10,600,000
11/01/2027 8,710,000
05/01/2028 7,065,000
11/01/2028 5,995,000
05/01/2029 5,020,000
11/01/2029 3,860,000
05/01/2030 2,855,000
11/01/2030 1,975,000
05/01/2031 1,205,000
11/01/2031 535,000
05/01/2032 -
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Redemption Schedules
19B-2 Swap #1 Notional (SCD03)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Both Scheme and Schedule
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

11/01/2020 10,000,000
05/01/2021 10,000,000
11/01/2021 10,000,000
05/01/2022 10,000,000
11/01/2022 10,000,000
05/01/2023 10,000,000
11/01/2023 10,000,000
05/01/2024 10,000,000
11/01/2024 10,000,000
05/01/2025 10,000,000
11/01/2025 10,000,000
05/01/2026 10,000,000
11/01/2026 10,000,000
05/01/2027 10,000,000
11/01/2027 10,000,000
05/01/2028 -
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Redemption Schedules
19B-2 Swap #2 Notional (SCD05)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Both Scheme and Schedule
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

11/01/2020 10,000,000
05/01/2021 10,000,000
11/01/2021 10,000,000
05/01/2022 10,000,000
11/01/2022 10,000,000
05/01/2023 10,000,000
11/01/2023 10,000,000
05/01/2024 10,000,000
11/01/2024 10,000,000
05/01/2025 10,000,000
11/01/2025 10,000,000
05/01/2026 10,000,000
11/01/2026 10,000,000
05/01/2027 10,000,000
11/01/2027 10,000,000
05/01/2028 10,000,000
11/01/2028 10,000,000
05/01/2029 10,000,000
11/01/2029 10,000,000
05/01/2030 10,000,000
11/01/2030 10,000,000
05/01/2031 10,000,000
11/01/2031 10,000,000
05/01/2032 10,000,000
11/01/2032 10,000,000
05/01/2033 10,000,000
11/01/2033 10,000,000
05/01/2034 10,000,000
11/01/2034 10,000,000
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Redemption Schedules
19B-2 Swap #2 Notional (SCD05)

Redemption Schedule

Minimum
Date Balance

05/01/2035 9,695,000
11/01/2035 8,840,000
05/01/2036 8,010,000
11/01/2036 7,205,000
05/01/2037 6,420,000
11/01/2037 5,655,000
05/01/2038 4,910,000
11/01/2038 4,190,000
05/01/2039 3,490,000
11/01/2039 2,790,000
05/01/2040 2,135,000
11/01/2040 1,485,000
05/01/2041 855,000
11/01/2041 240,000
05/01/2042 -
11/01/2042 -
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Redemption Schedules
19B-2 Swap #2 Optionality (SCD06)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Both Scheme and Schedule
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

11/01/2019 10,000,000
05/01/2020 10,000,000
11/01/2020 10,000,000
05/01/2021 10,000,000
11/01/2021 10,000,000
05/01/2022 10,000,000
11/01/2022 10,000,000
05/01/2023 10,000,000
11/01/2023 10,000,000
05/01/2024 10,000,000
11/01/2024 10,000,000
05/01/2025 -
11/01/2025 -
05/01/2026 -
11/01/2026 -
05/01/2027 -
11/01/2027 -
05/01/2028 -
11/01/2028 -
05/01/2029 -
11/01/2029 -
05/01/2030 -
11/01/2030 -
05/01/2031 -
11/01/2031 -
05/01/2032 -
11/01/2032 -
05/01/2033 -
11/01/2033 -



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 618

2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Redemption Schedules
19B-2 Swap #2 Optionality (SCD06)

Redemption Schedule

Minimum
Date Balance

05/01/2034 -
11/01/2034 -
05/01/2035 -
11/01/2035 -
05/01/2036 -
11/01/2036 -
05/01/2037 -
11/01/2037 -
05/01/2038 -
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Redemption Schedules
PAC 4.75% Schedule (SCD07)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Required Maximum
Date Redemption Redemption

05/01/2019 60,000 60,000
11/01/2019 325,000 325,000
05/01/2020 425,000 425,000
11/01/2020 795,000 795,000
05/01/2021 1,060,000 1,060,000
11/01/2021 1,215,000 1,215,000
05/01/2022 1,180,000 1,180,000
11/01/2022 1,125,000 1,125,000
05/01/2023 1,065,000 1,065,000
11/01/2023 1,015,000 1,015,000
05/01/2024 965,000 965,000
11/01/2024 910,000 910,000
05/01/2025 860,000 860,000
11/01/2025 810,000 810,000
05/01/2026 770,000 770,000
11/01/2026 715,000 715,000
05/01/2027 670,000 670,000
11/01/2027 625,000 625,000
05/01/2028 410,000 410,000
11/01/2028 - -



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 620

2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Redemption Schemes
PAC (RED01)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply
Target Grp Method Pct Date Freq Schedule

BON12: 19C PAC 4.25% (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC 4.25% Schedule
BON14: 19C PAC 4.75% (NAMT) - PG - 05/01/2021 Semiannual SCD07: PAC 4.75% Schedule
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Redemption Schemes
PAC (RED01)

Redemption Scheme Setup

1st Redem Redem
Date Freq

05/01/2021 Semiannual
05/01/2021 Semiannual
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Redemption Schemes
All (RED03)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply
Target Grp Method Pct Date Freq Schedule

BON12: 19C PAC 4.25% (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC 4.25% Schedule
BON14: 19C PAC 4.75% (NAMT) - PG - 05/01/2021 Semiannual SCD07: PAC 4.75% Schedule
BON01: 19A Serials (AMT) 1 PG - 05/01/2021 Semiannual N/A
BON03: 19B-1 Serials (TAX) 1 PG - 05/01/2021 Semiannual N/A
BON07: 19B-1 Term 2038 (TAX) 1 PG - 05/01/2021 Semiannual N/A
BON12: 19C PAC 4.25% (NAMT) 3 PG - 05/01/2021 Semiannual N/A
BON14: 19C PAC 4.75% (NAMT) 3 PG - 05/01/2021 Semiannual N/A
BON13: 19B-2 VRDO (TAX) 2 PG - 05/01/2021 Semiannual N/A
N/A 1 PG - 05/01/2021 Semiannual N/A
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Redemption Schemes
All (RED03)

Redemption Scheme Setup

1st Redem Redem
Date Freq

05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Redemption Schemes
TE First (RED04)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply
Target Grp Method Pct Date Freq Schedule

BON12: 19C PAC 4.25% (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC 4.25% Schedule
BON14: 19C PAC 4.75% (NAMT) - PG - 05/01/2021 Semiannual SCD07: PAC 4.75% Schedule
BON01: 19A Serials (AMT) 1 PG - 05/01/2021 Semiannual N/A
BON14: 19C PAC 4.75% (NAMT) 2 PG - 05/01/2021 Semiannual N/A
BON12: 19C PAC 4.25% (NAMT) 2 PG - 05/01/2021 Semiannual N/A
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Redemption Schemes
TE First (RED04)

Redemption Scheme Setup

1st Redem Redem
Date Freq

05/01/2021 Semiannual
05/01/2021 Semiannual
05/01/2021 Semiannual
05/01/2021 Semiannual
05/01/2021 Semiannual
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Redemption Schemes
TE All (RED06)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply
Target Grp Method Pct Date Freq Schedule

BON12: 19C PAC 4.25% (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC 4.25% Schedule
BON14: 19C PAC 4.75% (NAMT) - PG - 05/01/2021 Semiannual SCD07: PAC 4.75% Schedule
BON01: 19A Serials (AMT) 1 PG - 05/01/2021 Semiannual N/A
BON03: 19B-1 Serials (TAX) 3 PG - 05/01/2021 Semiannual N/A
BON07: 19B-1 Term 2038 (TAX) 3 PG - 05/01/2021 Semiannual N/A
BON12: 19C PAC 4.25% (NAMT) 2 PG - 05/01/2021 Semiannual N/A
BON14: 19C PAC 4.75% (NAMT) 2 PG - 05/01/2021 Semiannual N/A
BON13: 19B-2 VRDO (TAX) 4 PG - 05/01/2021 Semiannual N/A
N/A 3 PG - 05/01/2021 Semiannual N/A
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Redemption Schemes
TE All (RED06)

Redemption Scheme Setup

1st Redem Redem
Date Freq

05/01/2021 Semiannual
05/01/2021 Semiannual
05/01/2021 Semiannual
05/01/2021 Semiannual
05/01/2021 Semiannual
05/01/2021 Semiannual
05/01/2021 Semiannual
05/01/2021 Semiannual
05/01/2021 Semiannual
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Redemption Schemes
PAC Maintenance (RED07)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply
Target Grp Method Pct Date Freq Schedule

BON12: 19C PAC 4.25% (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC 4.25% Schedule
BON14: 19C PAC 4.75% (NAMT) - PG - 05/01/2021 Semiannual SCD07: PAC 4.75% Schedule
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Redemption Schemes
PAC Maintenance (RED07)

Redemption Scheme Setup

1st Redem Redem
Date Freq

05/01/2021 Semiannual
05/01/2021 Semiannual
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Redemption Schemes
Surplus (RED08)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply
Target Grp Method Pct Date Freq Schedule

BON12: 19C PAC 4.25% (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC 4.25% Schedule
BON14: 19C PAC 4.75% (NAMT) - PG - 05/01/2021 Semiannual SCD07: PAC 4.75% Schedule
BON01: 19A Serials (AMT) 2 PG - 05/01/2021 Semiannual N/A
BON03: 19B-1 Serials (TAX) 2 PG - 05/01/2021 Semiannual N/A
BON07: 19B-1 Term 2038 (TAX) 2 PG - 05/01/2021 Semiannual N/A
BON12: 19C PAC 4.25% (NAMT) 4 PG - 05/01/2021 Semiannual N/A
BON14: 19C PAC 4.75% (NAMT) 4 PG - 05/01/2021 Semiannual N/A
BON13: 19B-2 VRDO (TAX) 3 PG - 05/01/2021 Semiannual N/A
N/A 2 PG - 05/01/2021 Semiannual N/A
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Redemption Schemes
Surplus (RED08)

Redemption Scheme Setup

1st Redem Redem
Date Freq

05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Redemption Schemes
< = 100% PSA (RED09)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply
Target Grp Method Pct Date Freq Schedule

BON12: 19C PAC 4.25% (NAMT) 1 PG - 05/01/2021 Semiannual N/A
BON14: 19C PAC 4.75% (NAMT) 1 PG - 05/01/2021 Semiannual N/A
BON01: 19A Serials (AMT) 2 PG - 05/01/2021 Semiannual N/A
BON03: 19B-1 Serials (TAX) 2 PG - 05/01/2021 Semiannual N/A
BON07: 19B-1 Term 2038 (TAX) 2 PG - 05/01/2021 Semiannual N/A
BON13: 19B-2 VRDO (TAX) 3 PG - 05/01/2021 Semiannual N/A
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Redemption Schemes
< = 100% PSA (RED09)

Redemption Scheme Setup

1st Redem Redem
Date Freq

05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Redemption Schemes
100 - 400% PSA (RED10)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply
Target Grp Method Pct Date Freq Schedule

BON12: 19C PAC 4.25% (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC 4.25% Schedule
BON14: 19C PAC 4.75% (NAMT) - PG - 05/01/2021 Semiannual SCD07: PAC 4.75% Schedule
BON01: 19A Serials (AMT) 1 PG - 05/01/2021 Semiannual N/A
BON03: 19B-1 Serials (TAX) 1 PG - 05/01/2021 Semiannual N/A
BON07: 19B-1 Term 2038 (TAX) 1 PG - 05/01/2021 Semiannual N/A
BON12: 19C PAC 4.25% (NAMT) 2 PG - 05/01/2021 Semiannual N/A
BON14: 19C PAC 4.75% (NAMT) 2 PG - 05/01/2021 Semiannual N/A
BON13: 19B-2 VRDO (TAX) 3 PG - 05/01/2021 Semiannual N/A
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Redemption Schemes
100 - 400% PSA (RED10)

Redemption Scheme Setup

1st Redem Redem
Date Freq

05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Redemption Schemes
> 400% PSA (RED11)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply
Target Grp Method Pct Date Freq Schedule

RED10: 100 - 400% PSA - PG - - Continuous SCD02: 400% PSA Table
BON12: 19C PAC 4.25% (NAMT) 1 PG - 05/01/2021 Semiannual N/A
BON14: 19C PAC 4.75% (NAMT) 1 PG - 05/01/2021 Semiannual N/A
BON03: 19B-1 Serials (TAX) 1 PG - 05/01/2021 Semiannual N/A
BON07: 19B-1 Term 2038 (TAX) 1 PG - 05/01/2021 Semiannual N/A
BON01: 19A Serials (AMT) 1 PG - 05/01/2021 Semiannual N/A
BON13: 19B-2 VRDO (TAX) 2 PG - 05/01/2021 Semiannual N/A
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Redemption Schemes
> 400% PSA (RED11)

Redemption Scheme Setup

1st Redem Redem
Date Freq

- Continuous
- Continuous
- Continuous
- Continuous
- Continuous
- Continuous
- Continuous
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Surplus Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED09 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
RED10 - 100 - 400% PSA After, > Prepayment Speed 99.0000% N/A
And Through, <= Prepayment Speed 400.0000% N/A
RED11 - > 400% PSA After, > Prepayment Speed 400.0000% N/A

Call Options

Bond Call Redeemed
Component Method Interest

19A Serials (AMT) Strip Paid Same Day
19B-1 Serials (TAX) Strip Paid Same Day
19B-1 Term 2038 (TAX) Strip Paid Same Day
19C PAC 4.25% (NAMT) Strip Paid Same Day
19B-2 VRDO (TAX) Strip Paid Same Day
19C PAC 4.75% (NAMT) Strip Paid Same Day
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Mandatory Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED04 - TE First Always Date - N/A

Call Options

Bond Call Redeemed
Component Method Interest

19A Serials (AMT) Strip Paid Same Day
19B-1 Serials (TAX) Strip Paid Same Day
19B-1 Term 2038 (TAX) Strip Paid Same Day
19C PAC 4.25% (NAMT) Strip Paid Same Day
19B-2 VRDO (TAX) Strip Paid Same Day
19C PAC 4.75% (NAMT) Strip Paid Same Day

10 Year Rule Redemption Adjustment

*Use 10 Year Rule Redemption Adjustment Yes
Apply 10 Year Rule to Account ACCT01 - All TE
 Based on All Loan Principal
 10 Year Adjustment 10-year Rule Adjustment Only
*Subtract Maturing Principal Yes
 Target for Requirement Mandatory Redemption Account
 Target for Excess Monies ACCT03 - Unrestricted TE
 Tap for Shortfall N/A
 Round Requirement Up to 5,000.00
 Calculate after Taxable Bond Retire No
Change Target for Requirement/Excess No

10 Year Rule Redem Adj Table

Change
Date Pct

01/03/2019 28.9738%
04/01/2019 30.2497%
05/01/2021 32.0365%
10/01/2027 32.0366%
12/01/2027 32.1644%
02/01/2028 34.6657%
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Mandatory Redemptions

10 Year Rule Redem Adj Table

Change
Date Pct

05/01/2028 34.8925%
08/01/2028 34.9014%
10/01/2028 35.0025%
01/03/2029 100.0000%

10 Year Rule Redem Adj Bonds

Subtract
Bond Prin

19A Serials (AMT) Yes
19B-1 Serials (TAX) No
19B-1 Term 2038 (TAX) No
19C PAC 4.25% (NAMT) Yes
19B-2 VRDO (TAX) No
19C PAC 4.75% (NAMT) Yes

Seldom Used Options

 Standard Excess Calculation Yes
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

ACCT01 - All TE

Redemption Scheme Is Active Conditional Value Bond Component

RED09 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
RED10 - 100 - 400% PSA After, > Prepayment Speed 99.0000% N/A
And Through, <= Prepayment Speed 400.0000% N/A
RED11 - > 400% PSA After, > Prepayment Speed 400.0000% N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

ACCT02 - Taxable

Redemption Scheme Is Active Conditional Value Bond Component

RED09 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
RED10 - 100 - 400% PSA After, > Prepayment Speed 99.0000% N/A
And Through, <= Prepayment Speed 400.0000% N/A
RED11 - > 400% PSA After, > Prepayment Speed 400.0000% N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

ACCT03 - Unrestricted TE

Redemption Scheme Is Active Conditional Value Bond Component

RED09 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
RED10 - 100 - 400% PSA After, > Prepayment Speed 99.0000% N/A
And Through, <= Prepayment Speed 400.0000% N/A
RED11 - > 400% PSA After, > Prepayment Speed 400.0000% N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Undisbursed Proceeds Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

And Always Date - N/A

Call Options

Unused Funds
Start Unused fund transfers on -
Send Unused funds to Revenue Account

Call Options

Bond Call Redeemed
Component Method Interest

19A Serials (AMT) Strip Paid Same Day
19B-1 Serials (TAX) Strip Paid Same Day
19B-1 Term 2038 (TAX) Strip Paid Same Day
19C PAC 4.25% (NAMT) Strip Paid Same Day
19B-2 VRDO (TAX) Strip Paid Same Day
19C PAC 4.75% (NAMT) Strip Paid Same Day



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 645

2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Loans
1sts (w/ 2nds) GNMA BD0574 (POR01)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 25,473,426.67 5.122% 333 360 01/01/2021 Monthly Monthly 3617BFT77 09/30/2048

25,473,426.67

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 25,473,426.67 25,473,426.67 Remaining Balance 1%

25,473,426.67 25,473,426.67
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Loans
1sts (w/ 2nds) GNMA BD0574 (POR01)

Servicing Information

Servicing Rate (%) 0.622000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Loans
1sts (w/ 2nds) GNMA BK7165 (POR05)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 3,829,610.07 5.125% 333 360 01/01/2021 Monthly Monthly 3617J76A5 09/30/2048

3,829,610.07

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 3,829,610.07 3,829,610.07 Remaining Balance 1%

3,829,610.07 3,829,610.07
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Loans
1sts (w/ 2nds) GNMA BK7165 (POR05)

Servicing Information

Servicing Rate (%) 0.625000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Loans
1sts (w/ 2nds) Future GNMAs (POR06)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2019 5.125% 347 360 01/01/2020 Monthly Monthly 3617J76J6 11/30/2048

Discount / Revenue Yield Points

Loan Yield Pts Loan Yld
Orig Date Apply to Points

12/31/2019 Remaining Balance 1%
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Loans
1sts (w/ 2nds) Future GNMAs (POR06)

Servicing Information

Servicing Rate (%) 0.625000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Loans
1sts (w/ 2nds) GNMA BK7166 (POR07)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 6,759,821.71 5.125% 334 360 01/01/2021 Monthly Monthly 3617J76B3 10/31/2048

6,759,821.71

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 6,759,821.71 6,759,821.71 Remaining Balance 1%

6,759,821.71 6,759,821.71
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Loans
1sts (w/ 2nds) GNMA BK7166 (POR07)

Servicing Information

Servicing Rate (%) 0.625000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Loans
1sts (w/ 2nds) GNMA BK7167 (POR08)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 14,514,332.32 5.125% 334 360 01/01/2021 Monthly Monthly 3617J76C1 10/31/2048

14,514,332.32

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 14,514,332.32 14,514,332.32 Remaining Balance 1%

14,514,332.32 14,514,332.32
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Loans
1sts (w/ 2nds) GNMA BK7167 (POR08)

Servicing Information

Servicing Rate (%) 0.625000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Loans
1sts (w/ 2nds) GNMA BK7173 (POR09)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 12,108,989.63 5.125% 335 360 01/01/2021 Monthly Monthly 3617J76J6 11/30/2048

12,108,989.63

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 12,108,989.63 12,108,989.63 Remaining Balance 1%

12,108,989.63 12,108,989.63
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Loans
1sts (w/ 2nds) GNMA BK7173 (POR09)

Servicing Information

Servicing Rate (%) 0.625000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Short Term Investments

Int Begin Beginning Interest First Pmt Payment Day % to Apply Exclude
Account Date Balance Rate Date Freq Basis to Parity From Arb

Default 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Loan Float 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Redemption 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Revenue 12/31/2020 8,789,150.71 - 02/01/2021 Monthly ACT/360 100% No

Default Short Term Rates

Interest Rate Table TBL02 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Loan Float Account Rates

Interest Rate Table TBL02 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Redemption Account Rates

Interest Rate Table TBL02 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Short Term Investments

Revenue Account Rates

Interest Rate Table TBL02 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Expenses
Trustee (EXP01)

Type of Expense Trustee
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.035000%
   Expense Percent Type Annual Rate
*Bond Component All
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Annual
Expense Payment Lag (days) -
Expense Calculation Frequency Annual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Advance
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds are Retired
   Bond Component All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Expenses
Liquidity (EXP03)

Type of Expense Administrative
*Expense Calculation Method % of Bond Bal + x Days Interest
   Expense Percent 0.330000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON13 - 19B-2 VRDO (TAX)
   Expense Interest Rate 10.000000%
   No. of Days of Interest 184
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Quarterly
Expense Payment Lag (days) -
Expense Calculation Frequency Quarterly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds are Retired
   Bond Component BON13 - 19B-2 VRDO (TAX)
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes Yes
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Expense Payment Changes

Expense Expense Expense Calc
Date Percent Freq Freq

02/01/2023 0.555553% Quarterly Quarterly
05/01/2023 1.000000% Quarterly Quarterly
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Expenses
Remarketing (EXP04)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.070000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON13 - 19B-2 VRDO (TAX)
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Quarterly
Expense Payment Lag (days) -
Expense Calculation Frequency Quarterly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds are Retired
   Bond Component BON13 - 19B-2 VRDO (TAX)
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Expenses
19B-2 Swap #1: Fixed Pmt (EXP06)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent 2.967500%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON13 - 19B-2 VRDO (TAX)
Apply Balance Restrictions Yes
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Bond Payments.
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON13 - 19B-2 VRDO (TAX)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Balance Limits

Minimum Value Specification SCD03 - 19B-2 Swap #1 Notional
Maximum Value Specification SCD03 - 19B-2 Swap #1 Notional
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Expenses
19B-2 Swap #1: Receipt: 1M LIBOR (EXP07)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON13 - 19B-2 VRDO (TAX)
Apply Balance Restrictions Yes
Interest Rate Table TBL01 - LIBOR: VRDO
Table percentage (100.000000%)
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/ACT
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Bond Payments.
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON13 - 19B-2 VRDO (TAX)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Balance Limits

Minimum Value Specification SCD03 - 19B-2 Swap #1 Notional
Maximum Value Specification SCD03 - 19B-2 Swap #1 Notional
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Expenses
Basis Risk (Tax VRDO) (EXP08)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.400000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON13 - 19B-2 VRDO (TAX)
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Quarterly
Expense Payment Lag (days) -
Expense Calculation Frequency Quarterly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Bond Payments.
    End Date for Adjustments -
Terminate Expense When Bonds are Retired
   Bond Component BON13 - 19B-2 VRDO (TAX)
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Expenses
19B-2 Swap #2: Fixed Pmt (EXP09)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent 3.757500%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON13 - 19B-2 VRDO (TAX)
Apply Balance Restrictions Yes
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Bond Payments.
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON13 - 19B-2 VRDO (TAX)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Balance Limits

Minimum Value Specification SCD06 - 19B-2 Swap #2 Optionality
Maximum Value Specification SCD05 - 19B-2 Swap #2 Notional
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Expenses
19B-2 Swap #2: Receipt: 1M LIBOR (EXP10)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON13 - 19B-2 VRDO (TAX)
Apply Balance Restrictions Yes
Interest Rate Table TBL01 - LIBOR: VRDO
Table percentage (100.000000%)
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/ACT
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Bond Payments.
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON13 - 19B-2 VRDO (TAX)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Balance Limits

Minimum Value Specification SCD06 - 19B-2 Swap #2 Optionality
Maximum Value Specification SCD05 - 19B-2 Swap #2 Notional
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Cashflow
Bonds / Redemptions

Deposit Accrued Interest to Revenue Account
First Bond Year Ending Date May  1, 2021

Interest and Maturing Prin Payments

Debt Service Interest is Paid From Revenue Account
Maturing Principal is Paid From Redemption Account
   Redemption Account Mandatory
   Tap LOC Before Revenue Account No

Bond Prin Component Selection

Bond Maturing Principal Redemption Tap LOC
Component Option Account Before Rev

19A Serials (AMT) Redemption Account ACCT01: All TE No
19B-1 Serials (TAX) Redemption Account ACCT02: Taxable No
19B-1 Term 2038 (TAX) Redemption Account ACCT02: Taxable No
19C PAC 4.25% (NAMT) Redemption Account ACCT01: All TE No
19B-2 VRDO (TAX) Redemption Account ACCT02: Taxable No
19C PAC 4.75% (NAMT) Redemption Account ACCT01: All TE No
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Cashflow
Bonds / Redemptions

Taxable / Tax-exempt Information

*Are There Taxable/Tax-Exempt Bonds Yes
Taxable Loan Rate 6.275000%
Tax-Exempt Loan Rate -
Taxable Loan Origination Percent 50.000000%
Partial Loan Loss Percent -
*Allocate Scheduled Loan Principal Based on Loan Ratios
Partial Prepay Percent (Taxable) -
Prepayments Allocation Based on Loan Ratios
Transfer Taxable Loan Balance No
Universal Cap
Start Universal Cap Calc -
Tap Res Funds by Ratio No
Used accreted value for bond ratios No

Taxable / Tax-exempt Bond Selection

Bond Tax
Component Category

19A Serials (AMT) Tax-Exempt
19B-1 Serials (TAX) Taxable
19B-1 Term 2038 (TAX) Taxable
19C PAC 4.25% (NAMT) Tax-Exempt
19B-2 VRDO (TAX) Taxable
19C PAC 4.75% (NAMT) Tax-Exempt

Taxable / Tax-exempt Loan Selection

Tax
Loans Category

1sts (w/ 2nds) GNMA BD0574 Taxable / Tax-Exempt
1sts (w/ 2nds) GNMA BK7165 Taxable / Tax-Exempt
1sts (w/ 2nds) Future GNMAs Taxable / Tax-Exempt
1sts (w/ 2nds) GNMA BK7166 Taxable / Tax-Exempt
1sts (w/ 2nds) GNMA BK7167 Taxable / Tax-Exempt
1sts (w/ 2nds) GNMA BK7173 Taxable / Tax-Exempt
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Cashflow
Bonds / Redemptions

10 Year Rule Redemption Adjustment

*Use 10 Year Rule Redemption Adjustment Yes
Apply 10 Year Rule to Account ACCT01 - All TE
 Based on All Loan Principal
 10 Year Adjustment 10-year Rule Adjustment Only
*Subtract Maturing Principal Yes
 Target for Requirement Mandatory Redemption Account
 Target for Excess Monies ACCT03 - Unrestricted TE
 Tap for Shortfall N/A
 Round Requirement Up to 5,000.00
 Calculate after Taxable Bond Retire No
Change Target for Requirement/Excess No

10 Year Rule Redem Adj Table

Change
Date Pct

01/03/2019 28.9738%
04/01/2019 30.2497%
05/01/2021 32.0365%
10/01/2027 32.0366%
12/01/2027 32.1644%
02/01/2028 34.6657%
05/01/2028 34.8925%
08/01/2028 34.9014%
10/01/2028 35.0025%
01/03/2029 100.0000%

10 Year Rule Redem Adj Bonds

Subtract
Bond Prin

19A Serials (AMT) Yes
19B-1 Serials (TAX) No
19B-1 Term 2038 (TAX) No
19C PAC 4.25% (NAMT) Yes
19B-2 VRDO (TAX) No
19C PAC 4.75% (NAMT) Yes
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Cashflow
Bonds / Redemptions

Seldom Used Options

 Standard Excess Calculation Yes

Additional Changes

*Are There Additional Mandatory Transfer Changes Yes

Additional Changes

Change Loan Target
Date Port % Prin % Prepay Account

01/01/2019 POR01: 1sts (w/ 2nds) GNMA BD0574 50% 50% ACCT01: All TE
01/01/2019 POR01: 1sts (w/ 2nds) GNMA BD0574 50% 50% ACCT02: Taxable
01/01/2019 All 100% 100% ACCT01: All TE
01/01/2019 POR05: 1sts (w/ 2nds) GNMA BK7165 50% 50% ACCT01: All TE
01/01/2019 POR05: 1sts (w/ 2nds) GNMA BK7165 50% 50% ACCT02: Taxable
01/01/2019 POR06: 1sts (w/ 2nds) Future GNMAs 50% 50% ACCT01: All TE
01/01/2019 POR06: 1sts (w/ 2nds) Future GNMAs 50% 50% ACCT02: Taxable
01/01/2019 POR07: 1sts (w/ 2nds) GNMA BK7166 50% 50% ACCT01: All TE
01/01/2019 POR07: 1sts (w/ 2nds) GNMA BK7166 50% 50% ACCT02: Taxable
01/01/2019 POR08: 1sts (w/ 2nds) GNMA BK7167 50% 50% ACCT01: All TE
01/01/2019 POR08: 1sts (w/ 2nds) GNMA BK7167 50% 50% ACCT02: Taxable
01/01/2019 POR09: 1sts (w/ 2nds) GNMA BK7173 50% 50% ACCT01: All TE
01/01/2019 POR09: 1sts (w/ 2nds) GNMA BK7173 50% 50% ACCT02: Taxable
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Cashflow
Bonds / Redemptions

Additional Changes (cont)

Change Loan Change Bond
Date Port on Comp

01/01/2019 POR01: 1sts (w/ 2nds) GNMA BD0574 Same for Life N/A
01/01/2019 POR01: 1sts (w/ 2nds) GNMA BD0574 Same for Life N/A
01/01/2019 All Same for Life N/A
01/01/2019 POR05: 1sts (w/ 2nds) GNMA BK7165 Same for Life N/A
01/01/2019 POR05: 1sts (w/ 2nds) GNMA BK7165 Same for Life N/A
01/01/2019 POR06: 1sts (w/ 2nds) Future GNMAs Same for Life N/A
01/01/2019 POR06: 1sts (w/ 2nds) Future GNMAs Same for Life N/A
01/01/2019 POR07: 1sts (w/ 2nds) GNMA BK7166 Same for Life N/A
01/01/2019 POR07: 1sts (w/ 2nds) GNMA BK7166 Same for Life N/A
01/01/2019 POR08: 1sts (w/ 2nds) GNMA BK7167 Same for Life N/A
01/01/2019 POR08: 1sts (w/ 2nds) GNMA BK7167 Same for Life N/A
01/01/2019 POR09: 1sts (w/ 2nds) GNMA BK7173 Same for Life N/A
01/01/2019 POR09: 1sts (w/ 2nds) GNMA BK7173 Same for Life N/A
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Cashflow
Bonds / Redemptions

Additional Changes (cont)

Change Loan Target
Date Port Account

01/01/2019 POR01: 1sts (w/ 2nds) GNMA BD0574 ACCT01: All TE
01/01/2019 POR01: 1sts (w/ 2nds) GNMA BD0574 ACCT02: Taxable
01/01/2019 All ACCT01: All TE
01/01/2019 POR05: 1sts (w/ 2nds) GNMA BK7165 ACCT01: All TE
01/01/2019 POR05: 1sts (w/ 2nds) GNMA BK7165 ACCT02: Taxable
01/01/2019 POR06: 1sts (w/ 2nds) Future GNMAs ACCT01: All TE
01/01/2019 POR06: 1sts (w/ 2nds) Future GNMAs ACCT02: Taxable
01/01/2019 POR07: 1sts (w/ 2nds) GNMA BK7166 ACCT01: All TE
01/01/2019 POR07: 1sts (w/ 2nds) GNMA BK7166 ACCT02: Taxable
01/01/2019 POR08: 1sts (w/ 2nds) GNMA BK7167 ACCT01: All TE
01/01/2019 POR08: 1sts (w/ 2nds) GNMA BK7167 ACCT02: Taxable
01/01/2019 POR09: 1sts (w/ 2nds) GNMA BK7173 ACCT01: All TE
01/01/2019 POR09: 1sts (w/ 2nds) GNMA BK7173 ACCT02: Taxable



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 673

2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Cashflow
Bonds / Redemptions

Redemption Acct Info

Surplus Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Mandatory Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Surplus/Mandatory Combined
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Cashflow
Surplus/Deficiency

Coverage

Debt Service Coverage Requirement Pro Rata Share of D/S (P & I)
   Coverage Factor 100.000%
  *Bond Selection All
   Use Default Bond Freq. Set Aside Yes
   Setaside 100% of payments due in Surplus Period? No
Expense Coverage Requirement Pro Rata Share of Expenses
Minimum Coverage Amount 10,000.00

Distribution

First Surplus Calculation Date May  1, 2020
Surplus Calculation Frequency Semiannual
Surplus Distribution
% to Surplus Redemption Account 100.000%
% to Line of Credit Red Acct -
% to Reorigination Account -
% to Retain in Revenue Account -
% to Distribute to Issuer -
% to External Distribution/MRA -
% to Reserve Fund -
% to Residual Bondholder -
% to Other Redemption Account -
Parity distribution optimization Advanced
   Min Bond Redeemable 5,000.00
Replenish Reserves Only on Surplus Calc. Dates Yes

Deficiency Processing

Tap to Maintain Minimum Coverage Amount
Tap Loan Float Account Yes
Reorigination Account Tap Limit Unlimited
Tap Reorigination Account after Reserve Funds No
Deficiency Taps Processing
Pay Expense Deficiency After All Redemptions
   Process D/S Deficiency Taps Immediately No
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Cashflow
Surplus/Deficiency

Redemption Account Taps

All Redemption Account Taps Are Not Tappable
Tap Specified Reserve Fund After Surplus Redem. Acct

Other Debts

Are Lines of Credit Available No
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Rate Table
LIBOR: VRDO (TBL01)

Change New
Date Rate

11/01/2018 2.28%
05/01/2019 2.60%
11/01/2019 3.00%
05/01/2020 3.00%
11/01/2020 3.00%
11/01/2021 3.00%
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Rate Table
Reinvest Rates (TBL02)

Change New
Date Rate

11/01/2018 1.95%
05/01/2019 2.10%
11/01/2019 2.35%
05/01/2020 2.60%
11/01/2020 2.60%
11/01/2021 3.00%
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Miscellaneous

First Parity Display Date -
TIC/NIC Calculation Parameters
Bid Price 102.9925696%
Underwriter's Discount -
Calculate Bond to Loan Ratio No
Bond Rounding Option Round to nearest cent
 Apply to Regular Interest By Lot
 Apply to Initial Accrued Interest No rounding
 Apply to Initial Purchase Cost No rounding
Include Redemption and Loan Float Accrued Interest in Parity No
Include Arrears Interest In Parity Calc No

Pv 1

Present Value of External Distribution
PV Date Nov  1, 2020
Include Values Before PV Date At Par
PV Rate 3.0000000%
PV Amount -
Compounding Frequency Semiannual
Generate Proof Report No
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Reporting Options

Issuer Title
Add to Default Title

Series Title
Replace Default Title
Single Family Mortgage Bonds
2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)
2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)
Additional Reporting Date -
Report Alignment Date May  1, 2021

Loan Report
Portfolio Group

POR01 1sts (w/ 2nds) GNMA BD0574 1
POR05 1sts (w/ 2nds) GNMA BK7165 1
POR06 1sts (w/ 2nds) Future GNMAs 1
POR07 1sts (w/ 2nds) GNMA BK7166 1
POR08 1sts (w/ 2nds) GNMA BK7167 1
POR09 1sts (w/ 2nds) GNMA BK7173 1

Display
Bond Order

BON01 19A Serials (AMT) 1
BON03 19B-1 Serials (TAX) 2
BON07 19B-1 Term 2038 (TAX) 3
BON12 19C PAC 4.25% (NAMT) 5
BON13 19B-2 VRDO (TAX) 4
BON14 19C PAC 4.75% (NAMT) 5

Loan Display
Portfolio Order

POR01 1sts (w/ 2nds) GNMA BD0574 1
POR05 1sts (w/ 2nds) GNMA BK7165 1
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Reporting Options

Loan Display
Portfolio Order

POR06 1sts (w/ 2nds) Future GNMAs 1
POR07 1sts (w/ 2nds) GNMA BK7166 1
POR08 1sts (w/ 2nds) GNMA BK7167 1
POR09 1sts (w/ 2nds) GNMA BK7173 1

Display
Expense Order

EXP01 Trustee 1
EXP03 Liquidity 1
EXP04 Remarketing 1
EXP06 19B-2 Swap #1: Fixed Pmt 1
EXP07 19B-2 Swap #1: Receipt: 1M LIBOR 1
EXP08 Basis Risk (Tax VRDO) 1
EXP09 19B-2 Swap #2: Fixed Pmt 1
EXP10 19B-2 Swap #2: Receipt: 1M LIBOR 1
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2019ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series A (AMT)
2019 Series B-1 (Taxable Fixed)

2019 Series B-2 (Taxable VRDO)
2019 Series C (Non-AMT)

Other Revenues
Accrued Interest (REV01)

Other Revenue Information

Deposit Receipts to Revenue Account
Treasury Yield Handling Non-Yield Related

Other Revenue Information

Receipt Reserve Acquisition
Date Amount Deposit To Fund Fund

Apr  1, 2021 37.50 Revenue Account N/A N/A
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Bonds
19E Serials (NAMT) (BON04)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2021 1,430,000 1.75% 1.75% 100 5,000
11/01/2021 1,445,000 1.80% 1.80% 100 5,000
05/01/2022 1,465,000 1.85% 1.85% 100 5,000
11/01/2022 1,485,000 1.85% 1.85% 100 5,000
05/01/2023 1,505,000 1.95% 1.95% 100 5,000
11/01/2023 1,520,000 2.00% 2.00% 100 5,000
05/01/2024 1,540,000 2.05% 2.05% 100 5,000
11/01/2024 1,560,000 2.05% 2.05% 100 5,000
05/01/2025 1,580,000 2.15% 2.15% 100 5,000
11/01/2025 1,600,000 2.20% 2.20% 100 5,000
05/01/2026 1,625,000 2.30% 2.30% 100 5,000
11/01/2026 1,655,000 2.35% 2.35% 100 5,000
05/01/2027 1,670,000 2.45% 2.45% 100 5,000
11/01/2027 1,700,000 2.50% 2.50% 100 5,000
05/01/2028 1,725,000 2.60% 2.60% 100 5,000
11/01/2028 1,750,000 2.65% 2.65% 100 5,000
05/01/2029 1,790,000 2.75% 2.75% 100 5,000

27,045,000
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Bonds
19D VRDB (AMT) (BON09)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Variable Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

11/01/2029 3,200,000 2.43% 2.43% 100 5,000
05/01/2030 3,225,000 2.43% 2.43% 100 5,000
11/01/2030 3,200,000 2.43% 2.43% 100 5,000
05/01/2031 3,175,000 2.43% 2.43% 100 5,000
11/01/2031 3,145,000 2.43% 2.43% 100 5,000
05/01/2032 3,120,000 2.43% 2.43% 100 5,000
11/01/2032 3,095,000 2.43% 2.43% 100 5,000
05/01/2033 3,065,000 2.43% 2.43% 100 5,000
11/01/2033 3,045,000 2.43% 2.43% 100 5,000
05/01/2034 3,020,000 2.43% 2.43% 100 5,000
11/01/2034 2,990,000 2.43% 2.43% 100 5,000
05/01/2035 2,965,000 2.43% 2.43% 100 5,000
11/01/2035 2,940,000 2.43% 2.43% 100 5,000
05/01/2036 2,910,000 2.43% 2.43% 100 5,000
11/01/2036 2,885,000 2.43% 2.43% 100 5,000
05/01/2037 2,860,000 2.43% 2.43% 100 5,000
11/01/2037 1,160,000 2.43% 2.43% 100 5,000

50,000,000
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Bonds
19D VRDB (AMT) (BON09)

Interest Rate Table Description

Interest Rate Table TBL02 - SIFMA: VRDO
Table Percentage 100.000%
Spread 0.050%
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
*Additional Changes No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Bonds
19E PAC (NAMT) (BON12)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category Super-Sinker
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

11/01/2039 670,000 4.25% 3.81% 107.615 5,000
05/01/2040 1,655,000 4.25% 3.81% 107.615 5,000
11/01/2040 1,660,000 4.25% 3.81% 107.615 5,000
05/01/2041 1,700,000 4.25% 3.81% 107.615 5,000
11/01/2041 1,730,000 4.25% 3.81% 107.615 5,000
05/01/2042 1,775,000 4.25% 3.81% 107.615 5,000
11/01/2042 1,810,000 4.25% 3.81% 107.615 5,000
05/01/2043 1,855,000 4.25% 3.81% 107.615 5,000
11/01/2043 1,895,000 4.25% 3.81% 107.615 5,000
05/01/2044 1,940,000 4.25% 3.81% 107.615 5,000
11/01/2044 1,980,000 4.25% 3.81% 107.615 5,000
05/01/2045 2,020,000 4.25% 3.81% 107.615 5,000
11/01/2045 2,070,000 4.25% 3.81% 107.615 5,000
05/01/2046 2,130,000 4.25% 3.81% 107.615 5,000
11/01/2046 2,170,000 4.25% 3.81% 107.615 5,000
05/01/2047 2,215,000 4.25% 3.81% 107.615 5,000
11/01/2047 2,280,000 4.25% 3.81% 107.615 5,000
05/01/2048 2,320,000 4.25% 3.81% 107.615 5,000
11/01/2048 2,360,000 4.25% 3.81% 107.615 5,000
05/01/2049 1,850,000 4.25% 3.81% 107.615 5,000

38,085,000



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 686

2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Bonds
19E Term 2039 (NAMT) (BON13)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2038 345,000 3.6% 3.6% 100 5,000
11/01/2038 320,000 3.6% 3.6% 100 5,000
05/01/2039 330,000 3.6% 3.6% 100 5,000
11/01/2039 195,000 3.6% 3.6% 100 5,000

1,190,000
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Redemption Schedules
PAC (SCD01)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Both Scheme and Schedule
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

04/18/2019 45,535,000
05/01/2019 45,535,000
11/01/2019 44,945,000
05/01/2020 41,890,000
11/01/2020 38,085,000
05/01/2021 34,990,000
11/01/2021 31,575,000
05/01/2022 28,210,000
11/01/2022 25,045,000
05/01/2023 22,050,000
11/01/2023 19,235,000
05/01/2024 16,585,000
11/01/2024 14,110,000
05/01/2025 11,795,000
11/01/2025 9,650,000
05/01/2026 7,660,000
11/01/2026 5,835,000
05/01/2027 4,155,000
11/01/2027 2,625,000
05/01/2028 1,245,000
11/01/2028 20,000
05/01/2029 -
11/01/2029 -
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Redemption Schedules
400% PSA Bonds Table (SCD02)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Both Scheme and Schedule
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

04/18/2019 143,240,000
05/01/2019 143,240,000
11/01/2019 136,550,000
05/01/2020 124,750,000
11/01/2020 111,365,000
05/01/2021 98,120,000
11/01/2021 84,705,000
05/01/2022 72,685,000
11/01/2022 62,280,000
05/01/2023 53,325,000
11/01/2023 45,535,000
05/01/2024 38,665,000
11/01/2024 32,520,000
05/01/2025 27,195,000
11/01/2025 22,590,000
05/01/2026 18,605,000
11/01/2026 15,165,000
05/01/2027 12,175,000
11/01/2027 9,590,000
05/01/2028 7,345,000
11/01/2028 5,395,000
05/01/2029 3,700,000
11/01/2029 2,220,000
05/01/2030 940,000
11/01/2030 -
05/01/2031 -
11/01/2031 -
05/01/2032 -
11/01/2032 -
05/01/2033 -
11/01/2033 -
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Redemption Schedules
400% PSA Bonds Table (SCD02)

Redemption Schedule

Minimum
Date Balance

05/01/2034 -
11/01/2034 -
05/01/2035 -
11/01/2035 -
05/01/2036 -
11/01/2036 -
05/01/2037 -
11/01/2037 -
05/01/2038 -
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Redemption Schedules
19E Swap Notional (SCD03)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Both Scheme and Schedule
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

11/01/2020 50,000,000
05/01/2021 50,000,000
11/01/2021 50,000,000
05/01/2022 50,000,000
11/01/2022 50,000,000
05/01/2023 50,000,000
11/01/2023 50,000,000
05/01/2024 50,000,000
11/01/2024 50,000,000
05/01/2025 50,000,000
11/01/2025 50,000,000
05/01/2026 50,000,000
11/01/2026 50,000,000
05/01/2027 50,000,000
11/01/2027 50,000,000
05/01/2028 50,000,000
11/01/2028 50,000,000
05/01/2029 50,000,000
11/01/2029 46,800,000
05/01/2030 43,575,000
11/01/2030 40,375,000
05/01/2031 37,200,000
11/01/2031 34,055,000
05/01/2032 30,935,000
11/01/2032 27,840,000
05/01/2033 24,775,000
11/01/2033 21,730,000
05/01/2034 18,710,000
11/01/2034 15,720,000
05/01/2035 12,755,000
11/01/2035 9,815,000



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 691

2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Redemption Schedules
19E Swap Notional (SCD03)

Redemption Schedule

Minimum
Date Balance

05/01/2036 6,905,000
11/01/2036 4,020,000
05/01/2037 1,160,000
11/01/2037 -
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Redemption Schedules
19E Swap Optionality (SCD04)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Both Scheme and Schedule
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

11/01/2020 50,000,000
05/01/2021 50,000,000
11/01/2021 50,000,000
05/01/2022 50,000,000
11/01/2022 43,925,000
05/01/2023 -
11/01/2023 -
05/01/2024 -
11/01/2024 -
05/01/2025 -
11/01/2025 -
05/01/2026 -
11/01/2026 -
05/01/2027 -
11/01/2027 -
05/01/2028 -
11/01/2028 -
05/01/2029 -
11/01/2029 -
05/01/2030 -
11/01/2030 -
05/01/2031 -
11/01/2031 -
05/01/2032 -
11/01/2032 -
05/01/2033 -
11/01/2033 -
05/01/2034 -
11/01/2034 -
05/01/2035 -
11/01/2035 -
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Redemption Schedules
19E Swap Optionality (SCD04)

Redemption Schedule

Minimum
Date Balance

05/01/2036 -
11/01/2036 -
05/01/2037 -
11/01/2037 -
05/01/2038 -
11/01/2038 -
05/01/2039 -
11/01/2039 -
05/01/2040 -
11/01/2040 -
05/01/2041 -
11/01/2041 -
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Redemption Schemes
< = 100% PSA (RED06)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON12: 19E PAC (NAMT) 1 PG - 05/01/2021 Semiannual N/A -
N/A 2 PG - 05/01/2021 Semiannual N/A -
BON13: 19E Term 2039 (NAMT) 2 PG - 05/01/2021 Semiannual N/A -
BON04: 19E Serials (NAMT) 2 PG - 05/01/2021 Semiannual N/A -
N/A 2 PG - 05/01/2021 Semiannual N/A -
BON09: 19D VRDB (AMT) 3 PG - 05/01/2021 Semiannual N/A -
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Redemption Schemes
< = 100% PSA (RED06)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Redemption Schemes
100 - 400% PSA (RED07)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON12: 19E PAC (NAMT) - PG - - Continuous SCD01: PAC -
BON04: 19E Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A -
N/A 1 PG - 05/01/2021 Semiannual N/A -
N/A 1 PG - 05/01/2021 Semiannual N/A -
BON13: 19E Term 2039 (NAMT) 1 PG - 05/01/2021 Semiannual N/A -
BON09: 19D VRDB (AMT) 2 PG - 05/01/2021 Semiannual N/A -
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Redemption Schemes
100 - 400% PSA (RED07)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
Continuous



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 698

2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Redemption Schemes
> 400% PSA (RED08)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

RED07: 100 - 400% PSA - PG - - Continuous SCD02: 400% PSA Bonds Table -
BON04: 19E Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A -
N/A 1 PG - 05/01/2021 Semiannual N/A -
N/A 1 PG - 05/01/2021 Semiannual N/A -
BON13: 19E Term 2039 (NAMT) 1 PG - 05/01/2021 Semiannual N/A -
BON12: 19E PAC (NAMT) 1 PG - 05/01/2021 Semiannual N/A -
BON09: 19D VRDB (AMT) 1 PG - 05/01/2021 Semiannual N/A -
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Redemption Schemes
> 400% PSA (RED08)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 700

2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Surplus Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED06 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
RED07 - 100 - 400% PSA After, > Prepayment Speed 99.0000% N/A
And Through, <= Prepayment Speed 400.0000% N/A
RED08 - > 400% PSA After, > Prepayment Speed 400.0000% N/A

Call Options

Bond Call Redeemed
Component Method Interest

19E Serials (NAMT) Strip Paid Same Day
19D VRDB (AMT) Strip Paid Same Day
19E PAC (NAMT) Strip Paid Same Day
19E Term 2039 (NAMT) Strip Paid Same Day
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Mandatory Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED06 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
RED07 - 100 - 400% PSA After, > Prepayment Speed 99.0000% N/A
And Through, <= Prepayment Speed 400.0000% N/A
RED08 - > 400% PSA After, > Prepayment Speed 400.0000% N/A

Call Options

Bond Call Redeemed
Component Method Interest

19E Serials (NAMT) Strip Paid Same Day
19D VRDB (AMT) Strip Paid Same Day
19E PAC (NAMT) Strip Paid Same Day
19E Term 2039 (NAMT) Strip Paid Same Day
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

ACCT01 - Prepayments

Redemption Scheme Is Active Conditional Value Bond Component

And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Undisbursed Proceeds Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

And Always Date - N/A

Call Options

Unused Funds
Start Unused fund transfers on -
Send Unused funds to Revenue Account

Call Options

Bond Call Redeemed
Component Method Interest

19E Serials (NAMT) Strip Paid Same Day
19D VRDB (AMT) Strip Paid Same Day
19E PAC (NAMT) Strip Paid Same Day
19E Term 2039 (NAMT) Strip Paid Same Day
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
Tfd Loans - 1sts (30 bps) (POR12)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 68,473.92 3.000% 170 360 01/01/2021 Monthly Monthly 02/28/2035
12/31/2020 63,568.87 3.000% 168 360 01/01/2021 Monthly Monthly 12/31/2034
12/31/2020 46,681.38 3.000% 169 360 01/01/2021 Monthly Monthly 01/31/2035
12/31/2020 24,267.46 3.000% 171 360 01/01/2021 Monthly Monthly 03/31/2035
12/31/2020 75,101.58 4.375% 189 360 01/01/2021 Monthly Monthly 09/30/2036
12/31/2020 67,960.02 5.000% 173 360 01/01/2021 Monthly Monthly 05/31/2035
12/31/2020 78,049.38 5.000% 171 360 01/01/2021 Monthly Monthly 03/31/2035
12/31/2020 34,540.13 5.000% 172 360 01/01/2021 Monthly Monthly 04/30/2035
12/31/2020 72,745.74 5.000% 170 360 01/01/2021 Monthly Monthly 02/28/2035
12/31/2020 141,335.97 5.000% 171 360 01/01/2021 Monthly Monthly 03/31/2035
12/31/2020 36,135.33 5.000% 170 360 01/01/2021 Monthly Monthly 02/28/2035
12/31/2020 77,461.64 4.500% 288 360 01/01/2021 Monthly Monthly 12/31/2044
12/31/2020 51,118.57 3.000% 171 360 01/01/2021 Monthly Monthly 03/31/2035
12/31/2020 48,546.83 3.000% 171 360 01/01/2021 Monthly Monthly 03/31/2035
12/31/2020 49,208.98 3.000% 171 360 01/01/2021 Monthly Monthly 03/31/2035
12/31/2020 66,621.82 4.375% 285 360 01/01/2021 Monthly Monthly 09/30/2044
12/31/2020 87,298.43 3.000% 173 360 01/01/2021 Monthly Monthly 05/31/2035
12/31/2020 71,079.80 3.000% 173 360 01/01/2021 Monthly Monthly 05/31/2035
12/31/2020 49,436.39 3.000% 172 360 01/01/2021 Monthly Monthly 04/30/2035
12/31/2020 82,803.56 3.000% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 22,540.96 3.000% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 37,188.32 3.000% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 25,881.89 3.000% 175 360 01/01/2021 Monthly Monthly 07/31/2035
12/31/2020 24,028.76 3.000% 175 360 01/01/2021 Monthly Monthly 07/31/2035
12/31/2020 72,230.29 3.000% 174 360 01/01/2021 Monthly Monthly 06/30/2035
12/31/2020 21,588.89 3.000% 175 360 01/01/2021 Monthly Monthly 07/31/2035



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 705

2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
Tfd Loans - 1sts (30 bps) (POR12)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 61,594.29 3.000% 176 360 01/01/2021 Monthly Monthly 08/31/2035
12/31/2020 94,713.24 5.750% 177 360 01/01/2021 Monthly Monthly 09/30/2035
12/31/2020 30,119.01 3.000% 176 360 01/01/2021 Monthly Monthly 08/31/2035
12/31/2020 95,900.10 5.750% 178 360 01/01/2021 Monthly Monthly 10/31/2035
12/31/2020 47,561.02 3.000% 176 360 01/01/2021 Monthly Monthly 08/31/2035
12/31/2020 114,932.00 5.750% 177 360 01/01/2021 Monthly Monthly 09/30/2035
12/31/2020 45,048.25 5.500% 178 360 01/01/2021 Monthly Monthly 10/31/2035
12/31/2020 41,806.01 3.000% 176 360 01/01/2021 Monthly Monthly 08/31/2035
12/31/2020 84,907.98 3.875% 309 360 01/01/2021 Monthly Monthly 09/30/2046
12/31/2020 45,080.88 - 152 360 01/01/2021 Monthly Monthly 08/31/2033
12/31/2020 9,259.54 - 23 360 01/01/2021 Monthly Monthly 11/30/2022
12/31/2020 117,240.39 5.750% 176 360 01/01/2021 Monthly Monthly 08/31/2035
12/31/2020 34,673.13 5.625% 177 360 01/01/2021 Monthly Monthly 09/30/2035
12/31/2020 68,022.95 - 172 360 01/01/2021 Monthly Monthly 04/30/2035
12/31/2020 116,792.52 5.625% 178 360 01/01/2021 Monthly Monthly 10/31/2035
12/31/2020 86,688.42 5.625% 178 360 01/01/2021 Monthly Monthly 10/31/2035
12/31/2020 5,465.52 3.000% 178 360 01/01/2021 Monthly Monthly 10/31/2035
12/31/2020 53,373.52 5.750% 178 360 01/01/2021 Monthly Monthly 10/31/2035
12/31/2020 62,468.31 5.750% 178 360 01/01/2021 Monthly Monthly 10/31/2035
12/31/2020 41,369.07 5.750% 178 360 01/01/2021 Monthly Monthly 10/31/2035
12/31/2020 127,307.61 5.750% 179 360 01/01/2021 Monthly Monthly 11/30/2035
12/31/2020 34,627.41 3.000% 179 360 01/01/2021 Monthly Monthly 11/30/2035
12/31/2020 27,635.14 3.000% 178 360 01/01/2021 Monthly Monthly 10/31/2035
12/31/2020 128,849.88 5.750% 179 360 01/01/2021 Monthly Monthly 11/30/2035
12/31/2020 70,697.22 3.875% 297 360 01/01/2021 Monthly Monthly 09/30/2045
12/31/2020 110,045.39 3.000% 178 360 01/01/2021 Monthly Monthly 10/31/2035
12/31/2020 80,599.54 5.750% 179 360 01/01/2021 Monthly Monthly 11/30/2035
12/31/2020 158,786.06 5.750% 178 360 01/01/2021 Monthly Monthly 10/31/2035
12/31/2020 76,550.64 5.875% 181 360 01/01/2021 Monthly Monthly 01/31/2036
12/31/2020 108,851.55 5.750% 179 360 01/01/2021 Monthly Monthly 11/30/2035
12/31/2020 152,374.05 5.500% 179 360 01/01/2021 Monthly Monthly 11/30/2035
12/31/2020 65,519.02 3.875% 294 360 01/01/2021 Monthly Monthly 06/30/2045
12/31/2020 107,776.48 5.750% 178 360 01/01/2021 Monthly Monthly 10/31/2035
12/31/2020 109,424.86 5.625% 178 360 01/01/2021 Monthly Monthly 10/31/2035
12/31/2020 96,221.80 5.875% 179 360 01/01/2021 Monthly Monthly 11/30/2035
12/31/2020 68,521.33 5.625% 178 360 01/01/2021 Monthly Monthly 10/31/2035
12/31/2020 83,519.47 5.875% 179 360 01/01/2021 Monthly Monthly 11/30/2035
12/31/2020 82,558.30 5.875% 179 360 01/01/2021 Monthly Monthly 11/30/2035
12/31/2020 79,668.20 5.875% 179 360 01/01/2021 Monthly Monthly 11/30/2035
12/31/2020 18,094.16 5.875% 179 360 01/01/2021 Monthly Monthly 11/30/2035
12/31/2020 17,358.67 3.000% 179 360 01/01/2021 Monthly Monthly 11/30/2035
12/31/2020 67,339.19 3.000% 181 360 01/01/2021 Monthly Monthly 01/31/2036
12/31/2020 28,478.79 3.000% 180 360 01/01/2021 Monthly Monthly 12/31/2035
12/31/2020 93,456.15 3.875% 295 360 01/01/2021 Monthly Monthly 07/31/2045
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
Tfd Loans - 1sts (30 bps) (POR12)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 46,473.85 3.000% 179 360 01/01/2021 Monthly Monthly 11/30/2035
12/31/2020 19,911.32 3.000% 180 360 01/01/2021 Monthly Monthly 12/31/2035
12/31/2020 65,183.56 3.000% 179 360 01/01/2021 Monthly Monthly 11/30/2035
12/31/2020 23,614.58 3.000% 180 360 01/01/2021 Monthly Monthly 12/31/2035
12/31/2020 1,019.96 6.000% 181 360 01/01/2021 Monthly Monthly 01/31/2036
12/31/2020 102,686.14 6.000% 179 360 01/01/2021 Monthly Monthly 11/30/2035
12/31/2020 61,546.32 6.000% 181 360 01/01/2021 Monthly Monthly 01/31/2036
12/31/2020 90,697.34 6.000% 179 360 01/01/2021 Monthly Monthly 11/30/2035
12/31/2020 99,462.69 6.000% 180 360 01/01/2021 Monthly Monthly 12/31/2035
12/31/2020 60,548.43 6.000% 179 360 01/01/2021 Monthly Monthly 11/30/2035
12/31/2020 36,907.04 3.000% 180 360 01/01/2021 Monthly Monthly 12/31/2035
12/31/2020 31,155.46 3.000% 180 360 01/01/2021 Monthly Monthly 12/31/2035
12/31/2020 43,292.57 6.000% 180 360 01/01/2021 Monthly Monthly 12/31/2035
12/31/2020 101,100.72 5.750% 179 360 01/01/2021 Monthly Monthly 11/30/2035
12/31/2020 23,471.49 - 58 360 01/01/2021 Monthly Monthly 10/31/2025
12/31/2020 59,460.25 5.875% 181 360 01/01/2021 Monthly Monthly 01/31/2036
12/31/2020 83,620.19 5.875% 180 360 01/01/2021 Monthly Monthly 12/31/2035
12/31/2020 101,179.85 5.875% 181 360 01/01/2021 Monthly Monthly 01/31/2036
12/31/2020 56,326.33 3.000% 180 360 01/01/2021 Monthly Monthly 12/31/2035
12/31/2020 86,669.44 5.875% 181 360 01/01/2021 Monthly Monthly 01/31/2036
12/31/2020 28,158.89 - 116 360 01/01/2021 Monthly Monthly 08/31/2030
12/31/2020 30,510.98 - 118 360 01/01/2021 Monthly Monthly 10/31/2030
12/31/2020 13,295.69 - 49 360 01/01/2021 Monthly Monthly 01/31/2025
12/31/2020 45,062.14 - 163 360 01/01/2021 Monthly Monthly 07/31/2034
12/31/2020 43,585.04 - 168 360 01/01/2021 Monthly Monthly 12/31/2034
12/31/2020 42,000.00 - 139 360 01/01/2021 Monthly Monthly 07/31/2032
12/31/2020 37,948.68 5.625% 180 360 01/01/2021 Monthly Monthly 12/31/2035
12/31/2020 33,870.02 2.000% 180 360 01/01/2021 Monthly Monthly 12/31/2035
12/31/2020 20,468.14 5.625% 181 360 01/01/2021 Monthly Monthly 01/31/2036
12/31/2020 90,042.39 5.625% 180 360 01/01/2021 Monthly Monthly 12/31/2035
12/31/2020 63,725.98 5.875% 181 360 01/01/2021 Monthly Monthly 01/31/2036
12/31/2020 89,321.76 4.500% 284 360 01/01/2021 Monthly Monthly 08/31/2044
12/31/2020 22,266.74 3.000% 182 360 01/01/2021 Monthly Monthly 02/29/2036
12/31/2020 95,919.45 5.750% 181 360 01/01/2021 Monthly Monthly 01/31/2036
12/31/2020 92,981.72 5.750% 180 360 01/01/2021 Monthly Monthly 12/31/2035
12/31/2020 40,882.84 3.000% 181 360 01/01/2021 Monthly Monthly 01/31/2036
12/31/2020 41,105.66 5.750% 181 360 01/01/2021 Monthly Monthly 01/31/2036
12/31/2020 86,954.80 5.750% 181 360 01/01/2021 Monthly Monthly 01/31/2036
12/31/2020 59,172.80 - 175 360 01/01/2021 Monthly Monthly 07/31/2035
12/31/2020 128,448.07 5.750% 182 360 01/01/2021 Monthly Monthly 02/29/2036
12/31/2020 93,680.29 5.750% 180 360 01/01/2021 Monthly Monthly 12/31/2035
12/31/2020 117,013.77 5.750% 181 360 01/01/2021 Monthly Monthly 01/31/2036
12/31/2020 144,951.29 5.750% 182 360 01/01/2021 Monthly Monthly 02/29/2036
12/31/2020 47,803.44 3.000% 181 360 01/01/2021 Monthly Monthly 01/31/2036
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
Tfd Loans - 1sts (30 bps) (POR12)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 28,478.57 5.750% 182 360 01/01/2021 Monthly Monthly 02/29/2036
12/31/2020 77,578.54 3.000% 181 360 01/01/2021 Monthly Monthly 01/31/2036
12/31/2020 31,868.37 5.750% 182 360 01/01/2021 Monthly Monthly 02/29/2036
12/31/2020 63,406.07 5.750% 181 360 01/01/2021 Monthly Monthly 01/31/2036
12/31/2020 72,364.74 5.750% 181 360 01/01/2021 Monthly Monthly 01/31/2036
12/31/2020 47,858.02 5.750% 181 360 01/01/2021 Monthly Monthly 01/31/2036
12/31/2020 55,133.80 5.500% 182 360 01/01/2021 Monthly Monthly 02/29/2036
12/31/2020 57,360.31 5.750% 182 360 01/01/2021 Monthly Monthly 02/29/2036
12/31/2020 60,357.62 5.500% 182 360 01/01/2021 Monthly Monthly 02/29/2036
12/31/2020 34,012.02 5.750% 181 360 01/01/2021 Monthly Monthly 01/31/2036
12/31/2020 32,120.74 5.750% 182 360 01/01/2021 Monthly Monthly 02/29/2036
12/31/2020 34,560.99 5.500% 183 360 01/01/2021 Monthly Monthly 03/31/2036
12/31/2020 103,468.60 4.375% 277 360 01/01/2021 Monthly Monthly 01/31/2044
12/31/2020 68,374.93 5.750% 183 360 01/01/2021 Monthly Monthly 03/31/2036
12/31/2020 59,214.29 4.375% 264 360 01/01/2021 Monthly Monthly 12/31/2042
12/31/2020 49,726.91 5.750% 182 360 01/01/2021 Monthly Monthly 02/29/2036
12/31/2020 42,777.13 5.750% 182 360 01/01/2021 Monthly Monthly 02/29/2036
12/31/2020 48,076.70 5.500% 183 360 01/01/2021 Monthly Monthly 03/31/2036
12/31/2020 108,178.49 5.750% 182 360 01/01/2021 Monthly Monthly 02/29/2036
12/31/2020 48,079.30 5.750% 181 360 01/01/2021 Monthly Monthly 01/31/2036
12/31/2020 108,891.75 5.750% 183 360 01/01/2021 Monthly Monthly 03/31/2036
12/31/2020 107,607.60 5.500% 182 360 01/01/2021 Monthly Monthly 02/29/2036
12/31/2020 88,814.32 3.000% 182 360 01/01/2021 Monthly Monthly 02/29/2036
12/31/2020 75,814.71 5.750% 182 360 01/01/2021 Monthly Monthly 02/29/2036
12/31/2020 122,768.54 5.750% 182 360 01/01/2021 Monthly Monthly 02/29/2036
12/31/2020 58,576.56 5.750% 182 360 01/01/2021 Monthly Monthly 02/29/2036
12/31/2020 24,786.90 - 106 360 01/01/2021 Monthly Monthly 10/31/2029
12/31/2020 139,893.57 5.875% 182 360 01/01/2021 Monthly Monthly 02/29/2036
12/31/2020 87,195.88 5.875% 182 360 01/01/2021 Monthly Monthly 02/29/2036
12/31/2020 16,238.37 3.000% 183 360 01/01/2021 Monthly Monthly 03/31/2036
12/31/2020 72,412.98 4.000% 407 360 01/01/2021 Monthly Monthly 11/30/2054
12/31/2020 101,872.41 5.875% 183 360 01/01/2021 Monthly Monthly 03/31/2036
12/31/2020 67,316.34 3.000% 182 360 01/01/2021 Monthly Monthly 02/29/2036
12/31/2020 97,797.47 5.875% 182 360 01/01/2021 Monthly Monthly 02/29/2036
12/31/2020 69,819.80 5.875% 182 360 01/01/2021 Monthly Monthly 02/29/2036
12/31/2020 88,089.44 5.875% 182 360 01/01/2021 Monthly Monthly 02/29/2036
12/31/2020 59,747.26 5.875% 182 360 01/01/2021 Monthly Monthly 02/29/2036
12/31/2020 79,935.72 5.875% 182 360 01/01/2021 Monthly Monthly 02/29/2036
12/31/2020 100,678.88 6.125% 184 360 01/01/2021 Monthly Monthly 04/30/2036
12/31/2020 49,539.71 5.625% 184 360 01/01/2021 Monthly Monthly 04/30/2036
12/31/2020 97,581.15 6.250% 186 360 01/01/2021 Monthly Monthly 06/30/2036
12/31/2020 108,876.31 5.625% 184 360 01/01/2021 Monthly Monthly 04/30/2036
12/31/2020 43,756.97 5.875% 183 360 01/01/2021 Monthly Monthly 03/31/2036
12/31/2020 55,567.26 5.875% 183 360 01/01/2021 Monthly Monthly 03/31/2036
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
Tfd Loans - 1sts (30 bps) (POR12)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 34,015.39 6.000% 185 360 01/01/2021 Monthly Monthly 05/31/2036
12/31/2020 88,604.78 5.875% 183 360 01/01/2021 Monthly Monthly 03/31/2036
12/31/2020 34,550.93 5.875% 183 360 01/01/2021 Monthly Monthly 03/31/2036
12/31/2020 38,259.25 3.000% 183 360 01/01/2021 Monthly Monthly 03/31/2036
12/31/2020 12,049.37 5.625% 183 360 01/01/2021 Monthly Monthly 03/31/2036
12/31/2020 92,524.76 5.875% 183 360 01/01/2021 Monthly Monthly 03/31/2036
12/31/2020 19,716.83 3.000% 183 360 01/01/2021 Monthly Monthly 03/31/2036
12/31/2020 91,318.85 6.000% 183 360 01/01/2021 Monthly Monthly 03/31/2036
12/31/2020 101,434.15 3.875% 295 360 01/01/2021 Monthly Monthly 07/31/2045
12/31/2020 49,697.05 6.000% 183 360 01/01/2021 Monthly Monthly 03/31/2036
12/31/2020 132,041.71 6.000% 183 360 01/01/2021 Monthly Monthly 03/31/2036
12/31/2020 37,945.35 6.000% 183 360 01/01/2021 Monthly Monthly 03/31/2036
12/31/2020 87,172.89 6.000% 183 360 01/01/2021 Monthly Monthly 03/31/2036
12/31/2020 16,529.96 6.000% 183 360 01/01/2021 Monthly Monthly 03/31/2036
12/31/2020 125,240.87 6.000% 183 360 01/01/2021 Monthly Monthly 03/31/2036
12/31/2020 105,167.20 6.000% 184 360 01/01/2021 Monthly Monthly 04/30/2036
12/31/2020 54,603.30 3.000% 184 360 01/01/2021 Monthly Monthly 04/30/2036
12/31/2020 71,018.09 6.000% 184 360 01/01/2021 Monthly Monthly 04/30/2036
12/31/2020 28,542.91 6.000% 184 360 01/01/2021 Monthly Monthly 04/30/2036
12/31/2020 130,947.75 5.875% 183 360 01/01/2021 Monthly Monthly 03/31/2036
12/31/2020 44,646.43 5.875% 183 360 01/01/2021 Monthly Monthly 03/31/2036
12/31/2020 121,089.66 5.875% 184 360 01/01/2021 Monthly Monthly 04/30/2036
12/31/2020 117,075.12 5.625% 184 360 01/01/2021 Monthly Monthly 04/30/2036
12/31/2020 42,281.35 5.875% 183 360 01/01/2021 Monthly Monthly 03/31/2036
12/31/2020 29,078.39 5.875% 184 360 01/01/2021 Monthly Monthly 04/30/2036
12/31/2020 75,514.97 5.875% 184 360 01/01/2021 Monthly Monthly 04/30/2036
12/31/2020 50,167.93 - 182 360 01/01/2021 Monthly Monthly 02/29/2036
12/31/2020 70,337.86 5.875% 184 360 01/01/2021 Monthly Monthly 04/30/2036
12/31/2020 40,785.64 5.750% 184 360 01/01/2021 Monthly Monthly 04/30/2036
12/31/2020 91,689.60 6.000% 184 360 01/01/2021 Monthly Monthly 04/30/2036
12/31/2020 55,020.21 5.750% 185 360 01/01/2021 Monthly Monthly 05/31/2036
12/31/2020 48,644.91 3.000% 184 360 01/01/2021 Monthly Monthly 04/30/2036
12/31/2020 108,172.77 6.000% 185 360 01/01/2021 Monthly Monthly 05/31/2036
12/31/2020 50,477.55 5.875% 185 360 01/01/2021 Monthly Monthly 05/31/2036
12/31/2020 57,986.40 6.125% 185 360 01/01/2021 Monthly Monthly 05/31/2036
12/31/2020 114,448.58 5.750% 185 360 01/01/2021 Monthly Monthly 05/31/2036
12/31/2020 51,806.81 6.125% 185 360 01/01/2021 Monthly Monthly 05/31/2036
12/31/2020 148,463.92 6.125% 184 360 01/01/2021 Monthly Monthly 04/30/2036
12/31/2020 93,170.94 6.125% 184 360 01/01/2021 Monthly Monthly 04/30/2036
12/31/2020 83,247.84 5.875% 185 360 01/01/2021 Monthly Monthly 05/31/2036
12/31/2020 33,664.08 - 177 360 01/01/2021 Monthly Monthly 09/30/2035
12/31/2020 29,287.72 6.250% 185 360 01/01/2021 Monthly Monthly 05/31/2036
12/31/2020 59,951.84 6.250% 184 360 01/01/2021 Monthly Monthly 04/30/2036
12/31/2020 40,883.96 6.250% 185 360 01/01/2021 Monthly Monthly 05/31/2036
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
Tfd Loans - 1sts (30 bps) (POR12)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 106,879.98 6.250% 186 360 01/01/2021 Monthly Monthly 06/30/2036
12/31/2020 32,460.35 6.000% 185 360 01/01/2021 Monthly Monthly 05/31/2036
12/31/2020 63,556.55 6.250% 185 360 01/01/2021 Monthly Monthly 05/31/2036
12/31/2020 62,635.41 3.000% 185 360 01/01/2021 Monthly Monthly 05/31/2036
12/31/2020 97,649.94 4.375% 288 360 01/01/2021 Monthly Monthly 12/31/2044
12/31/2020 97,886.73 6.250% 185 360 01/01/2021 Monthly Monthly 05/31/2036
12/31/2020 106,456.04 6.250% 186 360 01/01/2021 Monthly Monthly 06/30/2036
12/31/2020 71,126.71 6.250% 185 360 01/01/2021 Monthly Monthly 05/31/2036
12/31/2020 58,059.65 6.250% 185 360 01/01/2021 Monthly Monthly 05/31/2036
12/31/2020 52,939.09 - 184 360 01/01/2021 Monthly Monthly 04/30/2036
12/31/2020 29,994.52 - 71 360 01/01/2021 Monthly Monthly 11/30/2026
12/31/2020 49,330.06 - 182 360 01/01/2021 Monthly Monthly 02/29/2036
12/31/2020 66,867.95 3.000% 185 360 01/01/2021 Monthly Monthly 05/31/2036
12/31/2020 73,367.35 6.375% 185 360 01/01/2021 Monthly Monthly 05/31/2036
12/31/2020 63,665.22 6.375% 186 360 01/01/2021 Monthly Monthly 06/30/2036
12/31/2020 76,894.88 3.000% 185 360 01/01/2021 Monthly Monthly 05/31/2036
12/31/2020 136,144.15 6.375% 186 360 01/01/2021 Monthly Monthly 06/30/2036
12/31/2020 46,167.89 6.125% 185 360 01/01/2021 Monthly Monthly 05/31/2036
12/31/2020 150,287.97 6.375% 185 360 01/01/2021 Monthly Monthly 05/31/2036
12/31/2020 56,467.84 6.375% 186 360 01/01/2021 Monthly Monthly 06/30/2036
12/31/2020 41,906.64 6.375% 186 360 01/01/2021 Monthly Monthly 06/30/2036
12/31/2020 109,884.34 6.125% 186 360 01/01/2021 Monthly Monthly 06/30/2036
12/31/2020 99,060.45 6.375% 186 360 01/01/2021 Monthly Monthly 06/30/2036
12/31/2020 35,545.46 3.000% 185 360 01/01/2021 Monthly Monthly 05/31/2036
12/31/2020 128,673.63 6.250% 186 360 01/01/2021 Monthly Monthly 06/30/2036
12/31/2020 115,163.89 6.250% 186 360 01/01/2021 Monthly Monthly 06/30/2036
12/31/2020 25,993.90 - 111 360 01/01/2021 Monthly Monthly 03/31/2030
12/31/2020 38,822.82 6.250% 187 360 01/01/2021 Monthly Monthly 07/31/2036
12/31/2020 96,292.33 6.250% 186 360 01/01/2021 Monthly Monthly 06/30/2036
12/31/2020 96,723.47 6.375% 187 360 01/01/2021 Monthly Monthly 07/31/2036
12/31/2020 47,282.20 6.375% 188 360 01/01/2021 Monthly Monthly 08/31/2036
12/31/2020 50,132.76 - 110 360 01/01/2021 Monthly Monthly 02/28/2030
12/31/2020 30,587.73 6.375% 187 360 01/01/2021 Monthly Monthly 07/31/2036
12/31/2020 120,533.99 6.375% 187 360 01/01/2021 Monthly Monthly 07/31/2036
12/31/2020 37,642.04 3.000% 187 360 01/01/2021 Monthly Monthly 07/31/2036
12/31/2020 69,537.98 6.375% 188 360 01/01/2021 Monthly Monthly 08/31/2036
12/31/2020 44,070.00 - 107 360 01/01/2021 Monthly Monthly 11/30/2029
12/31/2020 47,783.60 - 125 360 01/01/2021 Monthly Monthly 05/31/2031
12/31/2020 61,954.62 - 185 360 01/01/2021 Monthly Monthly 05/31/2036
12/31/2020 55,537.21 - 162 360 01/01/2021 Monthly Monthly 06/30/2034
12/31/2020 58,299.28 - 186 360 01/01/2021 Monthly Monthly 06/30/2036
12/31/2020 35,905.80 3.000% 188 360 01/01/2021 Monthly Monthly 08/31/2036
12/31/2020 4,443.08 3.000% 188 360 01/01/2021 Monthly Monthly 08/31/2036
12/31/2020 84,176.84 3.000% 188 360 01/01/2021 Monthly Monthly 08/31/2036
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Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
Tfd Loans - 1sts (30 bps) (POR12)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 33,870.76 3.000% 188 360 01/01/2021 Monthly Monthly 08/31/2036
12/31/2020 51,130.02 6.250% 188 360 01/01/2021 Monthly Monthly 08/31/2036
12/31/2020 83,732.95 3.000% 188 360 01/01/2021 Monthly Monthly 08/31/2036
12/31/2020 49,774.69 3.000% 188 360 01/01/2021 Monthly Monthly 08/31/2036
12/31/2020 50,765.32 6.125% 188 360 01/01/2021 Monthly Monthly 08/31/2036
12/31/2020 13,971.37 - 67 360 01/01/2021 Monthly Monthly 07/31/2026
12/31/2020 169,646.16 6.250% 189 360 01/01/2021 Monthly Monthly 09/30/2036
12/31/2020 130,808.22 6.250% 190 360 01/01/2021 Monthly Monthly 10/31/2036
12/31/2020 128,582.39 6.250% 189 360 01/01/2021 Monthly Monthly 09/30/2036
12/31/2020 118,628.20 4.375% 286 360 01/01/2021 Monthly Monthly 10/31/2044
12/31/2020 91,407.71 6.250% 189 360 01/01/2021 Monthly Monthly 09/30/2036
12/31/2020 101,601.86 6.250% 189 360 01/01/2021 Monthly Monthly 09/30/2036
12/31/2020 64,908.89 6.250% 189 360 01/01/2021 Monthly Monthly 09/30/2036
12/31/2020 53,038.04 3.000% 190 360 01/01/2021 Monthly Monthly 10/31/2036
12/31/2020 25,733.42 3.000% 189 360 01/01/2021 Monthly Monthly 09/30/2036
12/31/2020 34,498.98 6.250% 188 360 01/01/2021 Monthly Monthly 08/31/2036
12/31/2020 45,531.13 6.250% 189 360 01/01/2021 Monthly Monthly 09/30/2036
12/31/2020 142,786.58 6.250% 189 360 01/01/2021 Monthly Monthly 09/30/2036
12/31/2020 57,158.35 6.000% 190 360 01/01/2021 Monthly Monthly 10/31/2036
12/31/2020 56,786.62 - 184 360 01/01/2021 Monthly Monthly 04/30/2036
12/31/2020 42,525.63 3.000% 190 360 01/01/2021 Monthly Monthly 10/31/2036
12/31/2020 46,986.08 3.000% 189 360 01/01/2021 Monthly Monthly 09/30/2036
12/31/2020 85,403.89 3.000% 189 360 01/01/2021 Monthly Monthly 09/30/2036
12/31/2020 61,867.92 6.000% 190 360 01/01/2021 Monthly Monthly 10/31/2036
12/31/2020 31,722.54 - 142 360 01/01/2021 Monthly Monthly 10/31/2032
12/31/2020 33,950.33 - 78 360 01/01/2021 Monthly Monthly 06/30/2027
12/31/2020 22,998.88 3.000% 190 360 01/01/2021 Monthly Monthly 10/31/2036
12/31/2020 58,795.23 3.000% 190 360 01/01/2021 Monthly Monthly 10/31/2036
12/31/2020 23,794.53 3.000% 191 360 01/01/2021 Monthly Monthly 11/30/2036
12/31/2020 34,221.34 - 126 360 01/01/2021 Monthly Monthly 06/30/2031
12/31/2020 39,618.33 - 188 360 01/01/2021 Monthly Monthly 08/31/2036
12/31/2020 17,873.64 - 60 360 01/01/2021 Monthly Monthly 12/31/2025
12/31/2020 40,013.08 - 186 360 01/01/2021 Monthly Monthly 06/30/2036
12/31/2020 19,980.55 - 61 360 01/01/2021 Monthly Monthly 01/31/2026
12/31/2020 55,577.64 - 188 360 01/01/2021 Monthly Monthly 08/31/2036
12/31/2020 59,117.00 - 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 16,674.52 - 56 360 01/01/2021 Monthly Monthly 08/31/2025
12/31/2020 59,490.64 - 175 360 01/01/2021 Monthly Monthly 07/31/2035
12/31/2020 46,369.83 - 155 360 01/01/2021 Monthly Monthly 11/30/2033
12/31/2020 20,552.02 - 90 360 01/01/2021 Monthly Monthly 06/30/2028
12/31/2020 42,650.06 - 192 360 01/01/2021 Monthly Monthly 12/31/2036
12/31/2020 48,425.65 - 192 360 01/01/2021 Monthly Monthly 12/31/2036
12/31/2020 68,040.34 - 192 360 01/01/2021 Monthly Monthly 12/31/2036
12/31/2020 35,980.84 3.000% 196 360 01/01/2021 Monthly Monthly 04/30/2037
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Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
Tfd Loans - 1sts (30 bps) (POR12)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 10,200.98 3.000% 197 360 01/01/2021 Monthly Monthly 05/31/2037
12/31/2020 29,716.33 3.000% 198 360 01/01/2021 Monthly Monthly 06/30/2037
12/31/2020 33,552.95 3.000% 203 360 01/01/2021 Monthly Monthly 11/30/2037
12/31/2020 52,820.07 3.000% 200 360 01/01/2021 Monthly Monthly 08/31/2037
12/31/2020 33,889.01 3.000% 199 360 01/01/2021 Monthly Monthly 07/31/2037
12/31/2020 29,950.01 3.000% 202 360 01/01/2021 Monthly Monthly 10/31/2037
12/31/2020 32,757.18 3.000% 202 360 01/01/2021 Monthly Monthly 10/31/2037
12/31/2020 70,534.53 6.250% 189 360 01/01/2021 Monthly Monthly 09/30/2036
12/31/2020 33,856.55 6.250% 190 360 01/01/2021 Monthly Monthly 10/31/2036
12/31/2020 89,119.68 6.250% 190 360 01/01/2021 Monthly Monthly 10/31/2036
12/31/2020 114,905.01 6.000% 190 360 01/01/2021 Monthly Monthly 10/31/2036
12/31/2020 56,463.60 6.125% 190 360 01/01/2021 Monthly Monthly 10/31/2036
12/31/2020 79,336.28 5.875% 190 360 01/01/2021 Monthly Monthly 10/31/2036
12/31/2020 86,398.38 5.875% 190 360 01/01/2021 Monthly Monthly 10/31/2036
12/31/2020 84,862.01 6.125% 190 360 01/01/2021 Monthly Monthly 10/31/2036
12/31/2020 109,266.50 6.125% 190 360 01/01/2021 Monthly Monthly 10/31/2036
12/31/2020 136,425.28 6.000% 190 360 01/01/2021 Monthly Monthly 10/31/2036
12/31/2020 107,431.36 6.000% 191 360 01/01/2021 Monthly Monthly 11/30/2036
12/31/2020 45,768.18 - 194 360 01/01/2021 Monthly Monthly 02/28/2037
12/31/2020 52,932.19 6.250% 196 360 01/01/2021 Monthly Monthly 04/30/2037
12/31/2020 34,281.16 - 135 360 01/01/2021 Monthly Monthly 03/31/2032
12/31/2020 109,415.98 6.125% 197 360 01/01/2021 Monthly Monthly 05/31/2037
12/31/2020 116,255.61 6.250% 198 360 01/01/2021 Monthly Monthly 06/30/2037
12/31/2020 56,009.96 6.750% 200 360 01/01/2021 Monthly Monthly 08/31/2037
12/31/2020 39,739.55 - 179 360 01/01/2021 Monthly Monthly 11/30/2035
12/31/2020 45,121.39 - 128 360 01/01/2021 Monthly Monthly 08/31/2031
12/31/2020 150,687.04 6.500% 198 360 01/01/2021 Monthly Monthly 06/30/2037
12/31/2020 46,364.16 6.250% 198 360 01/01/2021 Monthly Monthly 06/30/2037
12/31/2020 68,148.39 4.125% 328 360 01/01/2021 Monthly Monthly 04/30/2048
12/31/2020 126,760.07 6.500% 198 360 01/01/2021 Monthly Monthly 06/30/2037
12/31/2020 58,091.32 6.625% 198 360 01/01/2021 Monthly Monthly 06/30/2037
12/31/2020 101,521.63 6.625% 199 360 01/01/2021 Monthly Monthly 07/31/2037
12/31/2020 117,587.52 6.750% 199 360 01/01/2021 Monthly Monthly 07/31/2037
12/31/2020 72,149.01 6.750% 199 360 01/01/2021 Monthly Monthly 07/31/2037
12/31/2020 42,401.15 - 111 360 01/01/2021 Monthly Monthly 03/31/2030
12/31/2020 53,463.57 - 120 360 01/01/2021 Monthly Monthly 12/31/2030
12/31/2020 58,607.13 - 193 360 01/01/2021 Monthly Monthly 01/31/2037
12/31/2020 42,980.82 6.750% 199 360 01/01/2021 Monthly Monthly 07/31/2037
12/31/2020 97,555.79 6.750% 199 360 01/01/2021 Monthly Monthly 07/31/2037
12/31/2020 110,277.86 6.750% 199 360 01/01/2021 Monthly Monthly 07/31/2037
12/31/2020 47,000.55 6.750% 200 360 01/01/2021 Monthly Monthly 08/31/2037
12/31/2020 130,040.25 4.400% 279 360 01/01/2021 Monthly Monthly 03/31/2044
12/31/2020 102,259.52 6.750% 199 360 01/01/2021 Monthly Monthly 07/31/2037
12/31/2020 38,022.75 6.750% 199 360 01/01/2021 Monthly Monthly 07/31/2037
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Colorado Housing and Finance Authority
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Loans
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Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 85,975.60 6.750% 199 360 01/01/2021 Monthly Monthly 07/31/2037
12/31/2020 130,047.35 4.250% 304 360 01/01/2021 Monthly Monthly 04/30/2046
12/31/2020 54,303.15 6.750% 199 360 01/01/2021 Monthly Monthly 07/31/2037
12/31/2020 96,595.55 6.750% 199 360 01/01/2021 Monthly Monthly 07/31/2037
12/31/2020 106,008.87 6.750% 199 360 01/01/2021 Monthly Monthly 07/31/2037
12/31/2020 50,213.85 6.750% 200 360 01/01/2021 Monthly Monthly 08/31/2037
12/31/2020 136,088.28 4.625% 330 360 01/01/2021 Monthly Monthly 06/30/2048
12/31/2020 76,062.94 4.125% 296 360 01/01/2021 Monthly Monthly 08/31/2045
12/31/2020 114,819.13 6.750% 200 360 01/01/2021 Monthly Monthly 08/31/2037
12/31/2020 41,668.67 6.750% 200 360 01/01/2021 Monthly Monthly 08/31/2037
12/31/2020 66,788.44 6.750% 200 360 01/01/2021 Monthly Monthly 08/31/2037
12/31/2020 45,795.30 - 133 360 01/01/2021 Monthly Monthly 01/31/2032
12/31/2020 125,029.67 6.625% 200 360 01/01/2021 Monthly Monthly 08/31/2037
12/31/2020 101,997.32 6.375% 200 360 01/01/2021 Monthly Monthly 08/31/2037
12/31/2020 53,968.89 6.625% 200 360 01/01/2021 Monthly Monthly 08/31/2037
12/31/2020 90,084.35 6.625% 200 360 01/01/2021 Monthly Monthly 08/31/2037
12/31/2020 112,995.03 6.625% 200 360 01/01/2021 Monthly Monthly 08/31/2037
12/31/2020 90,786.84 4.150% 283 360 01/01/2021 Monthly Monthly 07/31/2044
12/31/2020 58,700.92 - 194 360 01/01/2021 Monthly Monthly 02/28/2037
12/31/2020 93,399.02 6.625% 200 360 01/01/2021 Monthly Monthly 08/31/2037
12/31/2020 139,354.34 6.625% 201 360 01/01/2021 Monthly Monthly 09/30/2037
12/31/2020 121,587.43 6.625% 202 360 01/01/2021 Monthly Monthly 10/31/2037
12/31/2020 111,680.72 6.625% 203 360 01/01/2021 Monthly Monthly 11/30/2037
12/31/2020 168,288.17 6.625% 201 360 01/01/2021 Monthly Monthly 09/30/2037
12/31/2020 75,347.43 3.750% 314 360 01/01/2021 Monthly Monthly 02/28/2047
12/31/2020 119,630.71 4.500% 278 360 01/01/2021 Monthly Monthly 02/29/2044
12/31/2020 58,246.74 4.000% 301 360 01/01/2021 Monthly Monthly 01/31/2046
12/31/2020 223,059.26 4.500% 302 360 01/01/2021 Monthly Monthly 02/28/2046
12/31/2020 147,080.36 6.500% 201 360 01/01/2021 Monthly Monthly 09/30/2037
12/31/2020 132,985.81 4.000% 293 360 01/01/2021 Monthly Monthly 05/31/2045
12/31/2020 167,362.01 6.250% 201 360 01/01/2021 Monthly Monthly 09/30/2037
12/31/2020 73,499.17 - 138 360 01/01/2021 Monthly Monthly 06/30/2032
12/31/2020 25,642.13 6.250% 201 360 01/01/2021 Monthly Monthly 09/30/2037
12/31/2020 156,913.35 6.375% 201 360 01/01/2021 Monthly Monthly 09/30/2037
12/31/2020 86,732.76 6.250% 203 360 01/01/2021 Monthly Monthly 11/30/2037
12/31/2020 41,613.68 3.000% 204 360 01/01/2021 Monthly Monthly 12/31/2037
12/31/2020 40,159.43 3.000% 203 360 01/01/2021 Monthly Monthly 11/30/2037
12/31/2020 20,384.03 - 77 360 01/01/2021 Monthly Monthly 05/31/2027
12/31/2020 25,751.00 - 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 45,912.33 - 138 360 01/01/2021 Monthly Monthly 06/30/2032
12/31/2020 53,150.05 3.000% 204 360 01/01/2021 Monthly Monthly 12/31/2037
12/31/2020 34,195.06 - 90 360 01/01/2021 Monthly Monthly 06/30/2028
12/31/2020 44,610.50 - 93 360 01/01/2021 Monthly Monthly 09/30/2028
12/31/2020 130,045.86 6.250% 269 360 01/01/2021 Monthly Monthly 05/31/2043
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Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
Tfd Loans - 1sts (30 bps) (POR12)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 53,539.28 - 198 360 01/01/2021 Monthly Monthly 06/30/2037
12/31/2020 48,008.53 3.000% 204 360 01/01/2021 Monthly Monthly 12/31/2037
12/31/2020 59,484.29 - 205 360 01/01/2021 Monthly Monthly 01/31/2038
12/31/2020 94,772.93 - 224 360 01/01/2021 Monthly Monthly 08/31/2039
12/31/2020 48,783.06 - 110 360 01/01/2021 Monthly Monthly 02/28/2030
12/31/2020 95,619.40 - 227 360 01/01/2021 Monthly Monthly 11/30/2039
12/31/2020 56,412.69 - 237 360 01/01/2021 Monthly Monthly 09/30/2040
12/31/2020 38,425.90 - 154 360 01/01/2021 Monthly Monthly 10/31/2033
12/31/2020 66,870.00 - 204 360 01/01/2021 Monthly Monthly 12/31/2037
12/31/2020 65,383.00 - 194 360 01/01/2021 Monthly Monthly 02/28/2037
12/31/2020 70,040.73 - 220 360 01/01/2021 Monthly Monthly 04/30/2039
12/31/2020 48,694.42 - 113 360 01/01/2021 Monthly Monthly 05/31/2030
12/31/2020 104,780.53 - 344 360 01/01/2021 Monthly Monthly 08/31/2049
12/31/2020 69,280.00 - 144 360 01/01/2021 Monthly Monthly 12/31/2032

27,107,891.02

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 68,473.92 68,473.92 Remaining Balance 0.8664382%
12/31/2020 63,568.87 63,568.87 Remaining Balance 0.8664382%
12/31/2020 46,681.38 46,681.38 Remaining Balance 0.8664382%
12/31/2020 24,267.46 24,267.46 Remaining Balance 0.8664382%
12/31/2020 75,101.58 75,101.58 Remaining Balance 0.8664382%
12/31/2020 67,960.02 67,960.02 Remaining Balance 0.8664382%
12/31/2020 78,049.38 78,049.38 Remaining Balance 0.8664382%
12/31/2020 34,540.13 34,540.13 Remaining Balance 0.8664382%
12/31/2020 72,745.74 72,745.74 Remaining Balance 0.8664382%
12/31/2020 141,335.97 141,335.97 Remaining Balance 0.8664382%
12/31/2020 36,135.33 36,135.33 Remaining Balance 0.8664382%
12/31/2020 77,461.64 77,461.64 Remaining Balance 0.8664382%
12/31/2020 51,118.57 51,118.57 Remaining Balance 0.8664382%
12/31/2020 48,546.83 48,546.83 Remaining Balance 0.8664382%
12/31/2020 49,208.98 49,208.98 Remaining Balance 0.8664382%
12/31/2020 66,621.82 66,621.82 Remaining Balance 0.8664382%
12/31/2020 87,298.43 87,298.43 Remaining Balance 0.8664382%
12/31/2020 71,079.80 71,079.80 Remaining Balance 0.8664382%
12/31/2020 49,436.39 49,436.39 Remaining Balance 0.8664382%
12/31/2020 82,803.56 82,803.56 Remaining Balance 0.8664382%
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
Tfd Loans - 1sts (30 bps) (POR12)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 22,540.96 22,540.96 Remaining Balance 0.8664382%
12/31/2020 37,188.32 37,188.32 Remaining Balance 0.8664382%
12/31/2020 25,881.89 25,881.89 Remaining Balance 0.8664382%
12/31/2020 24,028.76 24,028.76 Remaining Balance 0.8664382%
12/31/2020 72,230.29 72,230.29 Remaining Balance 0.8664382%
12/31/2020 21,588.89 21,588.89 Remaining Balance 0.8664382%
12/31/2020 61,594.29 61,594.29 Remaining Balance 0.8664382%
12/31/2020 94,713.24 94,713.24 Remaining Balance 0.8664382%
12/31/2020 30,119.01 30,119.01 Remaining Balance 0.8664382%
12/31/2020 95,900.10 95,900.10 Remaining Balance 0.8664382%
12/31/2020 47,561.02 47,561.02 Remaining Balance 0.8664382%
12/31/2020 114,932.00 114,932.00 Remaining Balance 0.8664382%
12/31/2020 45,048.25 45,048.25 Remaining Balance 0.8664382%
12/31/2020 41,806.01 41,806.01 Remaining Balance 0.8664382%
12/31/2020 84,907.98 84,907.98 Remaining Balance 0.8664382%
12/31/2020 45,080.88 45,080.88 Remaining Balance 0.8664382%
12/31/2020 9,259.54 9,259.54 Remaining Balance 0.8664382%
12/31/2020 117,240.39 117,240.39 Remaining Balance 0.8664382%
12/31/2020 34,673.13 34,673.13 Remaining Balance 0.8664382%
12/31/2020 68,022.95 68,022.95 Remaining Balance 0.8664382%
12/31/2020 116,792.52 116,792.52 Remaining Balance 0.8664382%
12/31/2020 86,688.42 86,688.42 Remaining Balance 0.8664382%
12/31/2020 5,465.52 5,465.52 Remaining Balance 0.8664382%
12/31/2020 53,373.52 53,373.52 Remaining Balance 0.8664382%
12/31/2020 62,468.31 62,468.31 Remaining Balance 0.8664382%
12/31/2020 41,369.07 41,369.07 Remaining Balance 0.8664382%
12/31/2020 127,307.61 127,307.61 Remaining Balance 0.8664382%
12/31/2020 34,627.41 34,627.41 Remaining Balance 0.8664382%
12/31/2020 27,635.14 27,635.14 Remaining Balance 0.8664382%
12/31/2020 128,849.88 128,849.88 Remaining Balance 0.8664382%
12/31/2020 70,697.22 70,697.22 Remaining Balance 0.8664382%
12/31/2020 110,045.39 110,045.39 Remaining Balance 0.8664382%
12/31/2020 80,599.54 80,599.54 Remaining Balance 0.8664382%
12/31/2020 158,786.06 158,786.06 Remaining Balance 0.8664382%
12/31/2020 76,550.64 76,550.64 Remaining Balance 0.8664382%
12/31/2020 108,851.55 108,851.55 Remaining Balance 0.8664382%
12/31/2020 152,374.05 152,374.05 Remaining Balance 0.8664382%
12/31/2020 65,519.02 65,519.02 Remaining Balance 0.8664382%
12/31/2020 107,776.48 107,776.48 Remaining Balance 0.8664382%
12/31/2020 109,424.86 109,424.86 Remaining Balance 0.8664382%
12/31/2020 96,221.80 96,221.80 Remaining Balance 0.8664382%
12/31/2020 68,521.33 68,521.33 Remaining Balance 0.8664382%
12/31/2020 83,519.47 83,519.47 Remaining Balance 0.8664382%
12/31/2020 82,558.30 82,558.30 Remaining Balance 0.8664382%
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
Tfd Loans - 1sts (30 bps) (POR12)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 79,668.20 79,668.20 Remaining Balance 0.8664382%
12/31/2020 18,094.16 18,094.16 Remaining Balance 0.8664382%
12/31/2020 17,358.67 17,358.67 Remaining Balance 0.8664382%
12/31/2020 67,339.19 67,339.19 Remaining Balance 0.8664382%
12/31/2020 28,478.79 28,478.79 Remaining Balance 0.8664382%
12/31/2020 93,456.15 93,456.15 Remaining Balance 0.8664382%
12/31/2020 46,473.85 46,473.85 Remaining Balance 0.8664382%
12/31/2020 19,911.32 19,911.32 Remaining Balance 0.8664382%
12/31/2020 65,183.56 65,183.56 Remaining Balance 0.8664382%
12/31/2020 23,614.58 23,614.58 Remaining Balance 0.8664382%
12/31/2020 1,019.96 1,019.96 Remaining Balance 0.8664382%
12/31/2020 102,686.14 102,686.14 Remaining Balance 0.8664382%
12/31/2020 61,546.32 61,546.32 Remaining Balance 0.8664382%
12/31/2020 90,697.34 90,697.34 Remaining Balance 0.8664382%
12/31/2020 99,462.69 99,462.69 Remaining Balance 0.8664382%
12/31/2020 60,548.43 60,548.43 Remaining Balance 0.8664382%
12/31/2020 36,907.04 36,907.04 Remaining Balance 0.8664382%
12/31/2020 31,155.46 31,155.46 Remaining Balance 0.8664382%
12/31/2020 43,292.57 43,292.57 Remaining Balance 0.8664382%
12/31/2020 101,100.72 101,100.72 Remaining Balance 0.8664382%
12/31/2020 23,471.49 23,471.49 Remaining Balance 0.8664382%
12/31/2020 59,460.25 59,460.25 Remaining Balance 0.8664382%
12/31/2020 83,620.19 83,620.19 Remaining Balance 0.8664382%
12/31/2020 101,179.85 101,179.85 Remaining Balance 0.8664382%
12/31/2020 56,326.33 56,326.33 Remaining Balance 0.8664382%
12/31/2020 86,669.44 86,669.44 Remaining Balance 0.8664382%
12/31/2020 28,158.89 28,158.89 Remaining Balance 0.8664382%
12/31/2020 30,510.98 30,510.98 Remaining Balance 0.8664382%
12/31/2020 13,295.69 13,295.69 Remaining Balance 0.8664382%
12/31/2020 45,062.14 45,062.14 Remaining Balance 0.8664382%
12/31/2020 43,585.04 43,585.04 Remaining Balance 0.8664382%
12/31/2020 42,000.00 42,000.00 Remaining Balance 0.8664382%
12/31/2020 37,948.68 37,948.68 Remaining Balance 0.8664382%
12/31/2020 33,870.02 33,870.02 Remaining Balance 0.8664382%
12/31/2020 20,468.14 20,468.14 Remaining Balance 0.8664382%
12/31/2020 90,042.39 90,042.39 Remaining Balance 0.8664382%
12/31/2020 63,725.98 63,725.98 Remaining Balance 0.8664382%
12/31/2020 89,321.76 89,321.76 Remaining Balance 0.8664382%
12/31/2020 22,266.74 22,266.74 Remaining Balance 0.8664382%
12/31/2020 95,919.45 95,919.45 Remaining Balance 0.8664382%
12/31/2020 92,981.72 92,981.72 Remaining Balance 0.8664382%
12/31/2020 40,882.84 40,882.84 Remaining Balance 0.8664382%
12/31/2020 41,105.66 41,105.66 Remaining Balance 0.8664382%
12/31/2020 86,954.80 86,954.80 Remaining Balance 0.8664382%
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
Tfd Loans - 1sts (30 bps) (POR12)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 59,172.80 59,172.80 Remaining Balance 0.8664382%
12/31/2020 128,448.07 128,448.07 Remaining Balance 0.8664382%
12/31/2020 93,680.29 93,680.29 Remaining Balance 0.8664382%
12/31/2020 117,013.77 117,013.77 Remaining Balance 0.8664382%
12/31/2020 144,951.29 144,951.29 Remaining Balance 0.8664382%
12/31/2020 47,803.44 47,803.44 Remaining Balance 0.8664382%
12/31/2020 28,478.57 28,478.57 Remaining Balance 0.8664382%
12/31/2020 77,578.54 77,578.54 Remaining Balance 0.8664382%
12/31/2020 31,868.37 31,868.37 Remaining Balance 0.8664382%
12/31/2020 63,406.07 63,406.07 Remaining Balance 0.8664382%
12/31/2020 72,364.74 72,364.74 Remaining Balance 0.8664382%
12/31/2020 47,858.02 47,858.02 Remaining Balance 0.8664382%
12/31/2020 55,133.80 55,133.80 Remaining Balance 0.8664382%
12/31/2020 57,360.31 57,360.31 Remaining Balance 0.8664382%
12/31/2020 60,357.62 60,357.62 Remaining Balance 0.8664382%
12/31/2020 34,012.02 34,012.02 Remaining Balance 0.8664382%
12/31/2020 32,120.74 32,120.74 Remaining Balance 0.8664382%
12/31/2020 34,560.99 34,560.99 Remaining Balance 0.8664382%
12/31/2020 103,468.60 103,468.60 Remaining Balance 0.8664382%
12/31/2020 68,374.93 68,374.93 Remaining Balance 0.8664382%
12/31/2020 59,214.29 59,214.29 Remaining Balance 0.8664382%
12/31/2020 49,726.91 49,726.91 Remaining Balance 0.8664382%
12/31/2020 42,777.13 42,777.13 Remaining Balance 0.8664382%
12/31/2020 48,076.70 48,076.70 Remaining Balance 0.8664382%
12/31/2020 108,178.49 108,178.49 Remaining Balance 0.8664382%
12/31/2020 48,079.30 48,079.30 Remaining Balance 0.8664382%
12/31/2020 108,891.75 108,891.75 Remaining Balance 0.8664382%
12/31/2020 107,607.60 107,607.60 Remaining Balance 0.8664382%
12/31/2020 88,814.32 88,814.32 Remaining Balance 0.8664382%
12/31/2020 75,814.71 75,814.71 Remaining Balance 0.8664382%
12/31/2020 122,768.54 122,768.54 Remaining Balance 0.8664382%
12/31/2020 58,576.56 58,576.56 Remaining Balance 0.8664382%
12/31/2020 24,786.90 24,786.90 Remaining Balance 0.8664382%
12/31/2020 139,893.57 139,893.57 Remaining Balance 0.8664382%
12/31/2020 87,195.88 87,195.88 Remaining Balance 0.8664382%
12/31/2020 16,238.37 16,238.37 Remaining Balance 0.8664382%
12/31/2020 72,412.98 72,412.98 Remaining Balance 0.8664382%
12/31/2020 101,872.41 101,872.41 Remaining Balance 0.8664382%
12/31/2020 67,316.34 67,316.34 Remaining Balance 0.8664382%
12/31/2020 97,797.47 97,797.47 Remaining Balance 0.8664382%
12/31/2020 69,819.80 69,819.80 Remaining Balance 0.8664382%
12/31/2020 88,089.44 88,089.44 Remaining Balance 0.8664382%
12/31/2020 59,747.26 59,747.26 Remaining Balance 0.8664382%
12/31/2020 79,935.72 79,935.72 Remaining Balance 0.8664382%
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
Tfd Loans - 1sts (30 bps) (POR12)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 100,678.88 100,678.88 Remaining Balance 0.8664382%
12/31/2020 49,539.71 49,539.71 Remaining Balance 0.8664382%
12/31/2020 97,581.15 97,581.15 Remaining Balance 0.8664382%
12/31/2020 108,876.31 108,876.31 Remaining Balance 0.8664382%
12/31/2020 43,756.97 43,756.97 Remaining Balance 0.8664382%
12/31/2020 55,567.26 55,567.26 Remaining Balance 0.8664382%
12/31/2020 34,015.39 34,015.39 Remaining Balance 0.8664382%
12/31/2020 88,604.78 88,604.78 Remaining Balance 0.8664382%
12/31/2020 34,550.93 34,550.93 Remaining Balance 0.8664382%
12/31/2020 38,259.25 38,259.25 Remaining Balance 0.8664382%
12/31/2020 12,049.37 12,049.37 Remaining Balance 0.8664382%
12/31/2020 92,524.76 92,524.76 Remaining Balance 0.8664382%
12/31/2020 19,716.83 19,716.83 Remaining Balance 0.8664382%
12/31/2020 91,318.85 91,318.85 Remaining Balance 0.8664382%
12/31/2020 101,434.15 101,434.15 Remaining Balance 0.8664382%
12/31/2020 49,697.05 49,697.05 Remaining Balance 0.8664382%
12/31/2020 132,041.71 132,041.71 Remaining Balance 0.8664382%
12/31/2020 37,945.35 37,945.35 Remaining Balance 0.8664382%
12/31/2020 87,172.89 87,172.89 Remaining Balance 0.8664382%
12/31/2020 16,529.96 16,529.96 Remaining Balance 0.8664382%
12/31/2020 125,240.87 125,240.87 Remaining Balance 0.8664382%
12/31/2020 105,167.20 105,167.20 Remaining Balance 0.8664382%
12/31/2020 54,603.30 54,603.30 Remaining Balance 0.8664382%
12/31/2020 71,018.09 71,018.09 Remaining Balance 0.8664382%
12/31/2020 28,542.91 28,542.91 Remaining Balance 0.8664382%
12/31/2020 130,947.75 130,947.75 Remaining Balance 0.8664382%
12/31/2020 44,646.43 44,646.43 Remaining Balance 0.8664382%
12/31/2020 121,089.66 121,089.66 Remaining Balance 0.8664382%
12/31/2020 117,075.12 117,075.12 Remaining Balance 0.8664382%
12/31/2020 42,281.35 42,281.35 Remaining Balance 0.8664382%
12/31/2020 29,078.39 29,078.39 Remaining Balance 0.8664382%
12/31/2020 75,514.97 75,514.97 Remaining Balance 0.8664382%
12/31/2020 50,167.93 50,167.93 Remaining Balance 0.8664382%
12/31/2020 70,337.86 70,337.86 Remaining Balance 0.8664382%
12/31/2020 40,785.64 40,785.64 Remaining Balance 0.8664382%
12/31/2020 91,689.60 91,689.60 Remaining Balance 0.8664382%
12/31/2020 55,020.21 55,020.21 Remaining Balance 0.8664382%
12/31/2020 48,644.91 48,644.91 Remaining Balance 0.8664382%
12/31/2020 108,172.77 108,172.77 Remaining Balance 0.8664382%
12/31/2020 50,477.55 50,477.55 Remaining Balance 0.8664382%
12/31/2020 57,986.40 57,986.40 Remaining Balance 0.8664382%
12/31/2020 114,448.58 114,448.58 Remaining Balance 0.8664382%
12/31/2020 51,806.81 51,806.81 Remaining Balance 0.8664382%
12/31/2020 148,463.92 148,463.92 Remaining Balance 0.8664382%
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
Tfd Loans - 1sts (30 bps) (POR12)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 93,170.94 93,170.94 Remaining Balance 0.8664382%
12/31/2020 83,247.84 83,247.84 Remaining Balance 0.8664382%
12/31/2020 33,664.08 33,664.08 Remaining Balance 0.8664382%
12/31/2020 29,287.72 29,287.72 Remaining Balance 0.8664382%
12/31/2020 59,951.84 59,951.84 Remaining Balance 0.8664382%
12/31/2020 40,883.96 40,883.96 Remaining Balance 0.8664382%
12/31/2020 106,879.98 106,879.98 Remaining Balance 0.8664382%
12/31/2020 32,460.35 32,460.35 Remaining Balance 0.8664382%
12/31/2020 63,556.55 63,556.55 Remaining Balance 0.8664382%
12/31/2020 62,635.41 62,635.41 Remaining Balance 0.8664382%
12/31/2020 97,649.94 97,649.94 Remaining Balance 0.8664382%
12/31/2020 97,886.73 97,886.73 Remaining Balance 0.8664382%
12/31/2020 106,456.04 106,456.04 Remaining Balance 0.8664382%
12/31/2020 71,126.71 71,126.71 Remaining Balance 0.8664382%
12/31/2020 58,059.65 58,059.65 Remaining Balance 0.8664382%
12/31/2020 52,939.09 52,939.09 Remaining Balance 0.8664382%
12/31/2020 29,994.52 29,994.52 Remaining Balance 0.8664382%
12/31/2020 49,330.06 49,330.06 Remaining Balance 0.8664382%
12/31/2020 66,867.95 66,867.95 Remaining Balance 0.8664382%
12/31/2020 73,367.35 73,367.35 Remaining Balance 0.8664382%
12/31/2020 63,665.22 63,665.22 Remaining Balance 0.8664382%
12/31/2020 76,894.88 76,894.88 Remaining Balance 0.8664382%
12/31/2020 136,144.15 136,144.15 Remaining Balance 0.8664382%
12/31/2020 46,167.89 46,167.89 Remaining Balance 0.8664382%
12/31/2020 150,287.97 150,287.97 Remaining Balance 0.8664382%
12/31/2020 56,467.84 56,467.84 Remaining Balance 0.8664382%
12/31/2020 41,906.64 41,906.64 Remaining Balance 0.8664382%
12/31/2020 109,884.34 109,884.34 Remaining Balance 0.8664382%
12/31/2020 99,060.45 99,060.45 Remaining Balance 0.8664382%
12/31/2020 35,545.46 35,545.46 Remaining Balance 0.8664382%
12/31/2020 128,673.63 128,673.63 Remaining Balance 0.8664382%
12/31/2020 115,163.89 115,163.89 Remaining Balance 0.8664382%
12/31/2020 25,993.90 25,993.90 Remaining Balance 0.8664382%
12/31/2020 38,822.82 38,822.82 Remaining Balance 0.8664382%
12/31/2020 96,292.33 96,292.33 Remaining Balance 0.8664382%
12/31/2020 96,723.47 96,723.47 Remaining Balance 0.8664382%
12/31/2020 47,282.20 47,282.20 Remaining Balance 0.8664382%
12/31/2020 50,132.76 50,132.76 Remaining Balance 0.8664382%
12/31/2020 30,587.73 30,587.73 Remaining Balance 0.8664382%
12/31/2020 120,533.99 120,533.99 Remaining Balance 0.8664382%
12/31/2020 37,642.04 37,642.04 Remaining Balance 0.8664382%
12/31/2020 69,537.98 69,537.98 Remaining Balance 0.8664382%
12/31/2020 44,070.00 44,070.00 Remaining Balance 0.8664382%
12/31/2020 47,783.60 47,783.60 Remaining Balance 0.8664382%
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
Tfd Loans - 1sts (30 bps) (POR12)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 61,954.62 61,954.62 Remaining Balance 0.8664382%
12/31/2020 55,537.21 55,537.21 Remaining Balance 0.8664382%
12/31/2020 58,299.28 58,299.28 Remaining Balance 0.8664382%
12/31/2020 35,905.80 35,905.80 Remaining Balance 0.8664382%
12/31/2020 4,443.08 4,443.08 Remaining Balance 0.8664382%
12/31/2020 84,176.84 84,176.84 Remaining Balance 0.8664382%
12/31/2020 33,870.76 33,870.76 Remaining Balance 0.8664382%
12/31/2020 51,130.02 51,130.02 Remaining Balance 0.8664382%
12/31/2020 83,732.95 83,732.95 Remaining Balance 0.8664382%
12/31/2020 49,774.69 49,774.69 Remaining Balance 0.8664382%
12/31/2020 50,765.32 50,765.32 Remaining Balance 0.8664382%
12/31/2020 13,971.37 13,971.37 Remaining Balance 0.8664382%
12/31/2020 169,646.16 169,646.16 Remaining Balance 0.8664382%
12/31/2020 130,808.22 130,808.22 Remaining Balance 0.8664382%
12/31/2020 128,582.39 128,582.39 Remaining Balance 0.8664382%
12/31/2020 118,628.20 118,628.20 Remaining Balance 0.8664382%
12/31/2020 91,407.71 91,407.71 Remaining Balance 0.8664382%
12/31/2020 101,601.86 101,601.86 Remaining Balance 0.8664382%
12/31/2020 64,908.89 64,908.89 Remaining Balance 0.8664382%
12/31/2020 53,038.04 53,038.04 Remaining Balance 0.8664382%
12/31/2020 25,733.42 25,733.42 Remaining Balance 0.8664382%
12/31/2020 34,498.98 34,498.98 Remaining Balance 0.8664382%
12/31/2020 45,531.13 45,531.13 Remaining Balance 0.8664382%
12/31/2020 142,786.58 142,786.58 Remaining Balance 0.8664382%
12/31/2020 57,158.35 57,158.35 Remaining Balance 0.8664382%
12/31/2020 56,786.62 56,786.62 Remaining Balance 0.8664382%
12/31/2020 42,525.63 42,525.63 Remaining Balance 0.8664382%
12/31/2020 46,986.08 46,986.08 Remaining Balance 0.8664382%
12/31/2020 85,403.89 85,403.89 Remaining Balance 0.8664382%
12/31/2020 61,867.92 61,867.92 Remaining Balance 0.8664382%
12/31/2020 31,722.54 31,722.54 Remaining Balance 0.8664382%
12/31/2020 33,950.33 33,950.33 Remaining Balance 0.8664382%
12/31/2020 22,998.88 22,998.88 Remaining Balance 0.8664382%
12/31/2020 58,795.23 58,795.23 Remaining Balance 0.8664382%
12/31/2020 23,794.53 23,794.53 Remaining Balance 0.8664382%
12/31/2020 34,221.34 34,221.34 Remaining Balance 0.8664382%
12/31/2020 39,618.33 39,618.33 Remaining Balance 0.8664382%
12/31/2020 17,873.64 17,873.64 Remaining Balance 0.8664382%
12/31/2020 40,013.08 40,013.08 Remaining Balance 0.8664382%
12/31/2020 19,980.55 19,980.55 Remaining Balance 0.8664382%
12/31/2020 55,577.64 55,577.64 Remaining Balance 0.8664382%
12/31/2020 59,117.00 59,117.00 Remaining Balance 0.8664382%
12/31/2020 16,674.52 16,674.52 Remaining Balance 0.8664382%
12/31/2020 59,490.64 59,490.64 Remaining Balance 0.8664382%
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
Tfd Loans - 1sts (30 bps) (POR12)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 46,369.83 46,369.83 Remaining Balance 0.8664382%
12/31/2020 20,552.02 20,552.02 Remaining Balance 0.8664382%
12/31/2020 42,650.06 42,650.06 Remaining Balance 0.8664382%
12/31/2020 48,425.65 48,425.65 Remaining Balance 0.8664382%
12/31/2020 68,040.34 68,040.34 Remaining Balance 0.8664382%
12/31/2020 35,980.84 35,980.84 Remaining Balance 0.8664382%
12/31/2020 10,200.98 10,200.98 Remaining Balance 0.8664382%
12/31/2020 29,716.33 29,716.33 Remaining Balance 0.8664382%
12/31/2020 33,552.95 33,552.95 Remaining Balance 0.8664382%
12/31/2020 52,820.07 52,820.07 Remaining Balance 0.8664382%
12/31/2020 33,889.01 33,889.01 Remaining Balance 0.8664382%
12/31/2020 29,950.01 29,950.01 Remaining Balance 0.8664382%
12/31/2020 32,757.18 32,757.18 Remaining Balance 0.8664382%
12/31/2020 70,534.53 70,534.53 Remaining Balance 0.8664382%
12/31/2020 33,856.55 33,856.55 Remaining Balance 0.8664382%
12/31/2020 89,119.68 89,119.68 Remaining Balance 0.8664382%
12/31/2020 114,905.01 114,905.01 Remaining Balance 0.8664382%
12/31/2020 56,463.60 56,463.60 Remaining Balance 0.8664382%
12/31/2020 79,336.28 79,336.28 Remaining Balance 0.8664382%
12/31/2020 86,398.38 86,398.38 Remaining Balance 0.8664382%
12/31/2020 84,862.01 84,862.01 Remaining Balance 0.8664382%
12/31/2020 109,266.50 109,266.50 Remaining Balance 0.8664382%
12/31/2020 136,425.28 136,425.28 Remaining Balance 0.8664382%
12/31/2020 107,431.36 107,431.36 Remaining Balance 0.8664382%
12/31/2020 45,768.18 45,768.18 Remaining Balance 0.8664382%
12/31/2020 52,932.19 52,932.19 Remaining Balance 0.8664382%
12/31/2020 34,281.16 34,281.16 Remaining Balance 0.8664382%
12/31/2020 109,415.98 109,415.98 Remaining Balance 0.8664382%
12/31/2020 116,255.61 116,255.61 Remaining Balance 0.8664382%
12/31/2020 56,009.96 56,009.96 Remaining Balance 0.8664382%
12/31/2020 39,739.55 39,739.55 Remaining Balance 0.8664382%
12/31/2020 45,121.39 45,121.39 Remaining Balance 0.8664382%
12/31/2020 150,687.04 150,687.04 Remaining Balance 0.8664382%
12/31/2020 46,364.16 46,364.16 Remaining Balance 0.8664382%
12/31/2020 68,148.39 68,148.39 Remaining Balance 0.8664382%
12/31/2020 126,760.07 126,760.07 Remaining Balance 0.8664382%
12/31/2020 58,091.32 58,091.32 Remaining Balance 0.8664382%
12/31/2020 101,521.63 101,521.63 Remaining Balance 0.8664382%
12/31/2020 117,587.52 117,587.52 Remaining Balance 0.8664382%
12/31/2020 72,149.01 72,149.01 Remaining Balance 0.8664382%
12/31/2020 42,401.15 42,401.15 Remaining Balance 0.8664382%
12/31/2020 53,463.57 53,463.57 Remaining Balance 0.8664382%
12/31/2020 58,607.13 58,607.13 Remaining Balance 0.8664382%
12/31/2020 42,980.82 42,980.82 Remaining Balance 0.8664382%
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
Tfd Loans - 1sts (30 bps) (POR12)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 97,555.79 97,555.79 Remaining Balance 0.8664382%
12/31/2020 110,277.86 110,277.86 Remaining Balance 0.8664382%
12/31/2020 47,000.55 47,000.55 Remaining Balance 0.8664382%
12/31/2020 130,040.25 130,040.25 Remaining Balance 0.8664382%
12/31/2020 102,259.52 102,259.52 Remaining Balance 0.8664382%
12/31/2020 38,022.75 38,022.75 Remaining Balance 0.8664382%
12/31/2020 85,975.60 85,975.60 Remaining Balance 0.8664382%
12/31/2020 130,047.35 130,047.35 Remaining Balance 0.8664382%
12/31/2020 54,303.15 54,303.15 Remaining Balance 0.8664382%
12/31/2020 96,595.55 96,595.55 Remaining Balance 0.8664382%
12/31/2020 106,008.87 106,008.87 Remaining Balance 0.8664382%
12/31/2020 50,213.85 50,213.85 Remaining Balance 0.8664382%
12/31/2020 136,088.28 136,088.28 Remaining Balance 0.8664382%
12/31/2020 76,062.94 76,062.94 Remaining Balance 0.8664382%
12/31/2020 114,819.13 114,819.13 Remaining Balance 0.8664382%
12/31/2020 41,668.67 41,668.67 Remaining Balance 0.8664382%
12/31/2020 66,788.44 66,788.44 Remaining Balance 0.8664382%
12/31/2020 45,795.30 45,795.30 Remaining Balance 0.8664382%
12/31/2020 125,029.67 125,029.67 Remaining Balance 0.8664382%
12/31/2020 101,997.32 101,997.32 Remaining Balance 0.8664382%
12/31/2020 53,968.89 53,968.89 Remaining Balance 0.8664382%
12/31/2020 90,084.35 90,084.35 Remaining Balance 0.8664382%
12/31/2020 112,995.03 112,995.03 Remaining Balance 0.8664382%
12/31/2020 90,786.84 90,786.84 Remaining Balance 0.8664382%
12/31/2020 58,700.92 58,700.92 Remaining Balance 0.8664382%
12/31/2020 93,399.02 93,399.02 Remaining Balance 0.8664382%
12/31/2020 139,354.34 139,354.34 Remaining Balance 0.8664382%
12/31/2020 121,587.43 121,587.43 Remaining Balance 0.8664382%
12/31/2020 111,680.72 111,680.72 Remaining Balance 0.8664382%
12/31/2020 168,288.17 168,288.17 Remaining Balance 0.8664382%
12/31/2020 75,347.43 75,347.43 Remaining Balance 0.8664382%
12/31/2020 119,630.71 119,630.71 Remaining Balance 0.8664382%
12/31/2020 58,246.74 58,246.74 Remaining Balance 0.8664382%
12/31/2020 223,059.26 223,059.26 Remaining Balance 0.8664382%
12/31/2020 147,080.36 147,080.36 Remaining Balance 0.8664382%
12/31/2020 132,985.81 132,985.81 Remaining Balance 0.8664382%
12/31/2020 167,362.01 167,362.01 Remaining Balance 0.8664382%
12/31/2020 73,499.17 73,499.17 Remaining Balance 0.8664382%
12/31/2020 25,642.13 25,642.13 Remaining Balance 0.8664382%
12/31/2020 156,913.35 156,913.35 Remaining Balance 0.8664382%
12/31/2020 86,732.76 86,732.76 Remaining Balance 0.8664382%
12/31/2020 41,613.68 41,613.68 Remaining Balance 0.8664382%
12/31/2020 40,159.43 40,159.43 Remaining Balance 0.8664382%
12/31/2020 20,384.03 20,384.03 Remaining Balance 0.8664382%
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
Tfd Loans - 1sts (30 bps) (POR12)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 25,751.00 25,751.00 Remaining Balance 0.8664382%
12/31/2020 45,912.33 45,912.33 Remaining Balance 0.8664382%
12/31/2020 53,150.05 53,150.05 Remaining Balance 0.8664382%
12/31/2020 34,195.06 34,195.06 Remaining Balance 0.8664382%
12/31/2020 44,610.50 44,610.50 Remaining Balance 0.8664382%
12/31/2020 130,045.86 130,045.86 Remaining Balance 0.8664382%
12/31/2020 53,539.28 53,539.28 Remaining Balance 0.8664382%
12/31/2020 48,008.53 48,008.53 Remaining Balance 0.8664382%
12/31/2020 59,484.29 59,484.29 Remaining Balance 0.8664382%
12/31/2020 94,772.93 94,772.93 Remaining Balance 0.8664382%
12/31/2020 48,783.06 48,783.06 Remaining Balance 0.8664382%
12/31/2020 95,619.40 95,619.40 Remaining Balance 0.8664382%
12/31/2020 56,412.69 56,412.69 Remaining Balance 0.8664382%
12/31/2020 38,425.90 38,425.90 Remaining Balance 0.8664382%
12/31/2020 66,870.00 66,870.00 Remaining Balance 0.8664382%
12/31/2020 65,383.00 65,383.00 Remaining Balance 0.8664382%
12/31/2020 70,040.73 70,040.73 Remaining Balance 0.8664382%
12/31/2020 48,694.42 48,694.42 Remaining Balance 0.8664382%
12/31/2020 104,780.53 104,780.53 Remaining Balance 0.8664382%
12/31/2020 69,280.00 69,280.00 Remaining Balance 0.8664382%

27,107,891.02 27,107,891.02

Servicing Information

Servicing Rate (%) 0.300000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
Tfd Loans - 1sts (30 bps) (POR12)

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
Tfd Loans - 1sts (0.000%) (POR14)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 100,076.98 6.750% 199 360 01/01/2021 Monthly Monthly 07/31/2037
12/31/2020 160,848.68 4.250% 290 360 01/01/2021 Monthly Monthly 02/28/2045
12/31/2020 145,055.36 3.750% 310 360 01/01/2021 Monthly Monthly 10/31/2046
12/31/2020 95,517.54 4.250% 299 360 01/01/2021 Monthly Monthly 11/30/2045
12/31/2020 114,292.75 4.125% 292 360 01/01/2021 Monthly Monthly 04/30/2045
12/31/2020 124,720.49 4.000% 351 360 01/01/2021 Monthly Monthly 03/31/2050

740,511.80

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 100,076.98 100,076.98 Remaining Balance 0.8664382%
12/31/2020 160,848.68 160,848.68 Remaining Balance 0.8664382%
12/31/2020 145,055.36 145,055.36 Remaining Balance 0.8664382%
12/31/2020 95,517.54 95,517.54 Remaining Balance 0.8664382%
12/31/2020 114,292.75 114,292.75 Remaining Balance 0.8664382%
12/31/2020 124,720.49 124,720.49 Remaining Balance 0.8664382%

740,511.80 740,511.80
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
Tfd Loans - 1sts (0.000%) (POR14)

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.50% BK7175 (part w 18AB) (POR15)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 9,661,790.37 5.125% 335 360 01/01/2021 Monthly Monthly 3617J76L1 11/30/2048

9,661,790.37

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 9,661,790.37 9,661,790.37 Remaining Balance 1%

9,661,790.37 9,661,790.37
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.50% BK7175 (part w 18AB) (POR15)

Servicing Information

Servicing Rate (%) 0.625000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 45.434000%
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.50% BK7186 (part w 18C) (POR16)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 3,071,089.95 5.115% 337 360 01/01/2021 Monthly Monthly 3617J76X5 01/31/2049

3,071,089.95

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 3,071,089.95 3,071,089.95 Remaining Balance 1%

3,071,089.95 3,071,089.95
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.50% BK7186 (part w 18C) (POR16)

Servicing Information

Servicing Rate (%) 0.615000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 47.532000%
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.50% BK7197 (part w 18C) (POR17)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 735,889.67 5.125% 338 360 01/01/2021 Monthly Monthly 3617J77J5 02/28/2049

735,889.67

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 735,889.67 735,889.67 Remaining Balance 1%

735,889.67 735,889.67
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.50% BK7197 (part w 18C) (POR17)

Servicing Information

Servicing Rate (%) 0.625000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 47.532000%
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.00% BK7176 -- Par (Non-Purp Interest Out) (POR18)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 1,817,056.76 4.619% 335 360 01/01/2021 Monthly Monthly 3617J76M9 11/30/2048

1,817,056.76

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 1,817,056.76 1,817,056.76 Remaining Balance 1%

1,817,056.76 1,817,056.76
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.00% BK7176 -- Par (Non-Purp Interest Out) (POR18)

Servicing Information

Servicing Rate (%) 0.619000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 17.336000%
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.00% BK7187 -- Par (Non-Purp Interest Out) (POR19)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 1,599,328.24 4.595% 336 360 01/01/2021 Monthly Monthly 3617J76Y3 12/31/2048

1,599,328.24

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 1,599,328.24 1,599,328.24 Remaining Balance 1%

1,599,328.24 1,599,328.24
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.00% BK7187 -- Par (Non-Purp Interest Out) (POR19)

Servicing Information

Servicing Rate (%) 0.595000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 17.336000%
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.50% BK7193 (POR20)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 18,929,669.16 5.125% 338 360 01/01/2021 Monthly Monthly 3617J77E6 02/28/2049

18,929,669.16

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 18,929,669.16 18,929,669.16 Remaining Balance 1%

18,929,669.16 18,929,669.16
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.50% BK7193 (POR20)

Servicing Information

Servicing Rate (%) 0.625000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.50% BK7185 (POR21)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 19,002,581.86 5.125% 336 360 01/01/2021 Monthly Monthly 3617J76W7 12/31/2048

19,002,581.86

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 19,002,581.86 19,002,581.86 Remaining Balance 1%

19,002,581.86 19,002,581.86
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.50% BK7185 (POR21)

Servicing Information

Servicing Rate (%) 0.625000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 31.107000%
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.00% BD0501 (part in from 18AB) (POR22)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 1,922,695.40 4.574% 322 360 01/01/2021 Monthly Monthly 3617BFRW4 10/31/2047

1,922,695.40

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 1,922,695.40 1,922,695.40 Remaining Balance 1%

1,922,695.40 1,922,695.40
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.00% BD0501 (part in from 18AB) (POR22)

Servicing Information

Servicing Rate (%) 0.574000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 45.434000%
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.00% BD0508 (part in from 18AB) (POR23)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 1,491,674.13 4.682% 324 360 01/01/2021 Monthly Monthly 3617BFR53 12/31/2047

1,491,674.13

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 1,491,674.13 1,491,674.13 Remaining Balance 1%

1,491,674.13 1,491,674.13
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.00% BD0508 (part in from 18AB) (POR23)

Servicing Information

Servicing Rate (%) 0.682000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 45.434000%
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.00% BD0510 (part in from 18AB) (POR24)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 1,778,329.07 5.096% 324 360 01/01/2021 Monthly Monthly 3617BFR79 12/31/2047

1,778,329.07

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 1,778,329.07 1,778,329.07 Remaining Balance 1%

1,778,329.07 1,778,329.07



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 745

2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.00% BD0510 (part in from 18AB) (POR24)

Servicing Information

Servicing Rate (%) 0.596000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 45.434000%
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.00% BD0518 (part in from 18AB) (POR25)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 4,205,958.13 5.183% 327 360 01/01/2021 Monthly Monthly 3617BFSF0 03/31/2048

4,205,958.13

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 4,205,958.13 4,205,958.13 Remaining Balance 1%

4,205,958.13 4,205,958.13
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.00% BD0518 (part in from 18AB) (POR25)

Servicing Information

Servicing Rate (%) 0.683000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 45.434000%
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.00% BD0520 (part in from 18AB) (POR26)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 531,496.80 5.25% 327 360 01/01/2021 Monthly Monthly 3617BFSH6 03/31/2048

531,496.80

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 531,496.80 531,496.80 Remaining Balance 1%

531,496.80 531,496.80
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.00% BD0520 (part in from 18AB) (POR26)

Servicing Information

Servicing Rate (%) 0.750000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 45.434000%
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.50% BD0547 (part in from 18C) (POR27)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 5,358,484.84 5.125% 330 360 01/01/2021 Monthly Monthly 3617BFTC6 06/30/2048

5,358,484.84

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 5,358,484.84 5,358,484.84 Remaining Balance 1%

5,358,484.84 5,358,484.84
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.50% BD0547 (part in from 18C) (POR27)

Servicing Information

Servicing Rate (%) 0.625000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 47.532000%
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.50% BM9757 (POR29)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 2,927,422.33 4.125% 347 360 01/01/2021 Monthly Monthly 3617K1ZW6 11/30/2049

2,927,422.33

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 2,927,422.33 2,927,422.33 Remaining Balance 1%

2,927,422.33 2,927,422.33
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.50% BM9757 (POR29)

Servicing Information

Servicing Rate (%) 0.625000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.50% BK7205 (POR30)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 18,187,137.58 5.125% 339 360 01/01/2021 Monthly Monthly 3617J8AE0 03/31/2049

18,187,137.58

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 18,187,137.58 18,187,137.58 Remaining Balance 1%

18,187,137.58 18,187,137.58
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.50% BK7205 (POR30)

Servicing Information

Servicing Rate (%) 0.625000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 28.644000%
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.50% BM9707 (POR31)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 25,230,634.76 4.535% 344 360 01/01/2021 Monthly Monthly 3617K1YC1 08/31/2049

25,230,634.76

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 25,230,634.76 25,230,634.76 Remaining Balance 1%

25,230,634.76 25,230,634.76



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 757

2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.50% BM9707 (POR31)

Servicing Information

Servicing Rate (%) 0.537000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 26.264000%
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.50% BM9740 (POR32)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 18,399,524.95 4.125% 346 360 01/01/2021 Monthly Monthly 3617K1ZD8 10/31/2049

18,399,524.95

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 18,399,524.95 18,399,524.95 Remaining Balance 1%

18,399,524.95 18,399,524.95



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 759

2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.50% BM9740 (POR32)

Servicing Information

Servicing Rate (%) 0.625000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 17.336000%
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.50% BK7174 (POR33)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 7,566,787.03 5.125% 336 360 01/01/2021 Monthly Monthly 3617J76K3 12/31/2048

7,566,787.03

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 7,566,787.03 7,566,787.03 Remaining Balance 1%

7,566,787.03 7,566,787.03



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 761

2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.50% BK7174 (POR33)

Servicing Information

Servicing Rate (%) 0.625000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 28.644000%
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.50% (Non-Purp Interest Out) (POR34)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 3,174,339.68 5.125% 336 360 01/01/2021 Monthly Monthly 3617J77F3 G2 BK7194
12/31/2020 1,678,717.88 5.125% 337 360 01/01/2021 Monthly Monthly 3617J77H9 G2 BK7196
12/31/2020 1,954,393.82 5.125% 337 360 01/01/2021 Monthly Monthly 3617J8AD2 G2 BK7204

6,807,451.38



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 763

2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.50% (Non-Purp Interest Out) (POR34)

Loan Origination Information

Final
Payment

12/31/2048
01/31/2049
01/31/2049
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.50% (Non-Purp Interest Out) (POR34)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 3,174,339.68 3,174,339.68 Remaining Balance 1%
12/31/2020 1,678,717.88 1,678,717.88 Remaining Balance 1%
12/31/2020 1,954,393.82 1,954,393.82 Remaining Balance 1%

6,807,451.38 6,807,451.38

Servicing Information

Servicing Rate (%) 0.625000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 4.50% (Non-Purp Interest Out) (POR34)

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 26.264000%
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 3.50% BS1739 -- Par (Non-Purp Interest Out) (POR35)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 50,871,186.77 4.232% 349 360 01/01/2021 Monthly Monthly 3617MB4Y2 01/31/2050

50,871,186.77

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 50,871,186.77 50,871,186.77 Remaining Balance 1%

50,871,186.77 50,871,186.77
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 3.50% BS1739 -- Par (Non-Purp Interest Out) (POR35)

Servicing Information

Servicing Rate (%) 0.732000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 31.107000%
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 2.50% BS1751 (POR36)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 2,082,199.27 3.215% 349 360 01/01/2021 Monthly Monthly 3617MB5L9 01/31/2050

2,082,199.27

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 2,082,199.27 2,082,199.27 Remaining Balance 1%

2,082,199.27 2,082,199.27
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Loans
GNMA 2.50% BS1751 (POR36)

Servicing Information

Servicing Rate (%) 0.715000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Short Term Investments

Int Begin Beginning Interest First Pmt Payment Day % to Apply Exclude
Account Date Balance Rate Date Freq Basis to Parity From Arb

Default 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Loan Float 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Redemption 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Revenue 12/31/2020 7,294,467.35 - 02/01/2021 Monthly ACT/360 100% No

Default Short Term Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Loan Float Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Redemption Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Short Term Investments

Revenue Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Reserve Funds
DSRF (RES02)

Basic Information

Type of Fund Debt Service Reserve Fund
Required Withdrawals Option No Required Withdrawals
Required Balance Option % of Bond Balance
Required Percentage 5.000000%
Requirement Linked With N/A
*Bond Component One Bond
BON09 - 19D VRDB (AMT)
First Drawdown Date Nov  1, 2020
   Drawdown on On Surplus Calculation
Balance Lag (months) -
Amount to Add to Percentage -
Maximum Balance -
Minimum Balance -
*Are There Minimum Balance Changes No
Interest Flow Send to Revenue Account
Principal Drawdown
Principal Drawdown Flow Send to Revenue Account
*Allocate Entire Drawdown as Indicated Yes
Maturing Principal
Maturing Principal Flow Send to Revenue Account
*Allocate Entire Drawdown as Indicated Yes
On Termination prior to maturity send funds to Send to Revenue Account
Underfunded Balance Option N/A
Replenishment Option N/A
Replenishment Tap Order Before Security
Amortizing Fund
Percent to Apply for Parity 100.000%
Accrue Interest for Parity No
Include in Sources and Uses Yes
Exclude from Arbitrage No
*Are Reserve Taps Limited No
*Sell Securities Before Maturity N/A
*Change Required Percentage No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Reserve Funds
DSRF (RES02)

FGLMC (SEC14)

Security Description

Type of Security MBS
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 473,436.57
Maturity Date May  1, 2049
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate 3.000000%
Interest Rate Table N/A
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date Nov  1, 2046
Interest Rate -
Interest Rate Table TBL01 - Reinvest Rates - Expected
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Monthly
First Interest Payment Date Dec  1, 2046
Interest Day Basis ACT/360
*Are There Additional Rollovers No
*Are There Fund Withdrawals No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Reserve Funds
DSRF (RES02)
MM (SEC15)

Security Description

Type of Security Passbook
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 1,543,702.34
Maturity Date May  1, 2049
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate -
Interest Rate Table TBL01 - Reinvest Rates - Expected
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis ACT/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date -
*Are There Fund Withdrawals No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Reserve Funds
DSRF (RES02)

FGLMC (SEC16)

Security Description

Type of Security MBS
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 270,132.07
Maturity Date May  1, 2049
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate 2.500000%
Interest Rate Table N/A
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date Apr  1, 2046
Interest Rate -
Interest Rate Table TBL01 - Reinvest Rates - Expected
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Monthly
First Interest Payment Date May  1, 2046
Interest Day Basis ACT/360
*Are There Additional Rollovers No
*Are There Fund Withdrawals No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Reserve Funds
DSRF (RES02)

FGLMC (SEC17)

Security Description

Type of Security MBS
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 133,222.01
Maturity Date May  1, 2049
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate 2.500000%
Interest Rate Table N/A
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date Aug  1, 2046
Interest Rate -
Interest Rate Table TBL01 - Reinvest Rates - Expected
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Monthly
First Interest Payment Date Sep  1, 2046
Interest Day Basis ACT/360
*Are There Additional Rollovers No
*Are There Fund Withdrawals No



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 777

2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Reserve Funds
DSRF (RES02)

GNMA (SEC18)

Security Description

Type of Security MBS
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 65,959.83
Maturity Date May  1, 2049
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate 5.000000%
Interest Rate Table N/A
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date Feb 20, 2039
Interest Rate -
Interest Rate Table TBL01 - Reinvest Rates - Expected
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Monthly
First Interest Payment Date Mar  1, 2039
Interest Day Basis ACT/360
*Are There Additional Rollovers No
*Are There Fund Withdrawals No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Expenses
Trustee (EXP01)

Type of Expense Trustee
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.035000%
   Expense Percent Type Annual Rate
*Bond Component All
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Annual
Expense Payment Lag (days) -
Expense Calculation Frequency Annual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Advance
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds are Retired
   Bond Component All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Expenses
Liquidity (EXP05)

Type of Expense Administrative
*Expense Calculation Method % of Bond Bal + x Days Interest
   Expense Percent 0.340000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON09 - 19D VRDB (AMT)
   Expense Interest Rate 10.000000%
   No. of Days of Interest 184
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Quarterly
Expense Payment Lag (days) -
Expense Calculation Frequency Quarterly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds are Retired
   Bond Component BON09 - 19D VRDB (AMT)
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes Yes
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Expense Payment Changes

Expense Expense Expense Calc
Date Percent Freq Freq

08/01/2024 1% Quarterly Quarterly
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Expenses
Remarketing (EXP06)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.100000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON09 - 19D VRDB (AMT)
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Quarterly
Expense Payment Lag (days) -
Expense Calculation Frequency Quarterly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds are Retired
   Bond Component BON09 - 19D VRDB (AMT)
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Expenses
19D Swap Fixed (EXP07)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent 2.430000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON09 - 19D VRDB (AMT)
Apply Balance Restrictions Yes
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON09 - 19D VRDB (AMT)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Balance Limits

Minimum Value Specification SCD04 - 19E Swap Optionality
Maximum Value Specification SCD03 - 19E Swap Notional
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Expenses
19D Swap Variable (EXP08)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON09 - 19D VRDB (AMT)
Apply Balance Restrictions Yes
Interest Rate Table TBL04 - LIBOR: Swap
Table percentage (70.000000%)
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON09 - 19D VRDB (AMT)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Balance Limits

Minimum Value Specification SCD04 - 19E Swap Optionality
Maximum Value Specification SCD03 - 19E Swap Notional
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Expenses
Basis Risk (AMT) (EXP09)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.150000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON09 - 19D VRDB (AMT)
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON09 - 19D VRDB (AMT)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Cashflow
Bonds / Redemptions

Deposit Accrued Interest to Revenue Account
First Bond Year Ending Date May  1, 2021

Interest and Maturing Prin Payments

Debt Service Interest is Paid From Revenue Account
Maturing Principal is Paid From Redemption Account
   Redemption Account Mandatory
   Tap LOC Before Revenue Account No

Bond Prin Component Selection

Bond Maturing Principal Redemption Tap LOC
Component Option Account Before Rev

19E Serials (NAMT) Redemption Account Mandatory No
19D VRDB (AMT) Redemption Account Mandatory No
19E PAC (NAMT) Redemption Account Mandatory No
19E Term 2039 (NAMT) Redemption Account Mandatory No

Mandatory Transfers

Force Mandatory redemptions before Surplus Yes
% of Prepayment 100.000%
% of Principal 100.000%
% of Interest -
% of Reimbursement -
% of Remaining Surplus to Transfer -
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Cashflow
Bonds / Redemptions

Redemption Acct Info

Surplus Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Mandatory Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Surplus/Mandatory Combined
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Cashflow
Loans

Loan Float/Forgiveness

Loan Float Transfers to Rev Acct No Loan Float Account
Forgive Loans N/A
Is Loan Revenue Directed to a Res Fund No



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 787

2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Cashflow
Surplus/Deficiency

Coverage

Debt Service Coverage Requirement Pro Rata Share of D/S (P & I)
   Coverage Factor 100.000%
  *Bond Selection All
   Use Default Bond Freq. Set Aside Yes
   Setaside 100% of payments due in Surplus Period? Yes
Expense Coverage Requirement Pro Rata Share of Expenses
Minimum Coverage Amount 10,000.00

Distribution

First Surplus Calculation Date May  1, 2020
Surplus Calculation Frequency Semiannual
Surplus Distribution
% to Surplus Redemption Account 100.000%
% to Line of Credit Red Acct -
% to Reorigination Account -
% to Retain in Revenue Account -
% to Distribute to Issuer -
% to External Distribution/MRA -
% to Reserve Fund -
% to Residual Bondholder -
% to Other Redemption Account -
Parity distribution optimization Advanced
   Min Bond Redeemable 5,000.00
Replenish Reserves Only on Surplus Calc. Dates Yes

Deficiency Processing

Tap to Maintain Minimum Coverage Amount
Tap Loan Float Account Yes
Reorigination Account Tap Limit Unlimited
Tap Reorigination Account after Reserve Funds No
Deficiency Taps Processing
Pay Expense Deficiency After All Redemptions
   Process D/S Deficiency Taps Immediately No



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 788

2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Cashflow
Surplus/Deficiency

Redemption Account Taps

All Redemption Account Taps Are Unlimited
Tap Specified Reserve Fund After Surplus Redem. Acct
And Before Other Redemption Accts N/A
Tap Undisbursed Redemption Account Before Mandatory Accounts
Mandatory Redemption Accounts Tappable
  Allow Mandatory Red Acct Taps From Nov  1, 2018
  Allow Mandatory Red Acct Taps Until Nov  1, 2048
Mandatory / Additional Redemption Account Tap Order
Mandatory Account 1

Redemption Account Taps

Tap
Account Order

ACCT01 Prepayments 1

Reserve Taps and Replenishments

Reserve Tap Limited to Entire Bal. is Available

Reserve Taps and Replenishments

Tap Replenishment
Fund Order Option

RES02 DSRF 1 N/A

Other Debts

Are Lines of Credit Available No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Rate Table
Reinvest Rates - Expected (TBL01)

Change New
Date Rate

05/01/2019 1.75%
11/01/2019 2.00%
05/01/2020 2.00%
11/01/2020 2.00%
11/01/2021 2.00%
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Rate Table
SIFMA: VRDO (TBL02)

Change New
Date Rate

04/18/2019 1.48%
05/01/2019 1.48%
11/01/2019 1.75%
05/01/2020 1.75%
11/01/2020 1.75%
11/01/2021 1.75%
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Rate Table
LIBOR: VRDO (TBL03)

Change New
Date Rate

04/18/2019 2.48%
05/01/2019 2.48%
11/01/2019 2.48%
05/01/2020 2.48%
11/01/2020 2.48%
11/01/2021 2.48%
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Rate Table
LIBOR: Swap (TBL04)

Change New
Date Rate

10/31/2017 1.24%
05/01/2018 1.24%
11/01/2018 1.50%
05/01/2019 1.75%
11/01/2019 2.00%
05/01/2020 2.00%
11/01/2020 2.00%
11/01/2021 2.00%
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Miscellaneous

First Parity Display Date -
TIC/NIC Calculation Parameters
Bid Price 102.4932709%
Underwriter's Discount -
Calculate Bond to Loan Ratio No
Bond Rounding Option Round to nearest cent
 Apply to Regular Interest By Lot
 Apply to Initial Accrued Interest No rounding
 Apply to Initial Purchase Cost No rounding
Include Redemption and Loan Float Accrued Interest in Parity No
Include Arrears Interest In Parity Calc No

Additional Pv Calculations

Calculate Additional PVs Yes

Additional Pv Calculations

Bond Res
PV Comp Expense Fund

External Distribution All All All
L.O.C. Distribution All All All
N/A All All All
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Miscellaneous

Additional Pv Calculations

Loan Include Comp Proof
Port PV Date Before Date PV Rate Freq Report

All 11/01/2020 At Par 3.5% Semiannual No
All 11/01/2020 At Par 3.5% Semiannual No
All 11/01/2020 At Par - Semiannual No
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Reporting Options

Issuer Title
Add to Default Title

Series Title
Replace Default Title
Single Family Mortgage Bonds
2019 Series DE
Closing Yield Analysis

Additional Reporting Date -
Report Alignment Date May  1, 2021

Loan Report
Portfolio Group

POR12 Tfd Loans - 1sts (30 bps) 1
POR14 Tfd Loans - 1sts (0.000%) 1
POR15 GNMA 4.50% BK7175 (part w 18AB) 1
POR16 GNMA 4.50% BK7186 (part w 18C) 1
POR17 GNMA 4.50% BK7197 (part w 18C) 1
POR18 GNMA 4.00% BK7176 -- Par (Non-Purp Interest Out) 1
POR19 GNMA 4.00% BK7187 -- Par (Non-Purp Interest Out) 1
POR20 GNMA 4.50% BK7193 1
POR21 GNMA 4.50% BK7185 1
POR22 GNMA 4.00% BD0501 (part in from 18AB) 1
POR23 GNMA 4.00% BD0508 (part in from 18AB) 1
POR24 GNMA 4.00% BD0510 (part in from 18AB) 1
POR25 GNMA 4.00% BD0518 (part in from 18AB) 1
POR26 GNMA 4.00% BD0520 (part in from 18AB) 1
POR27 GNMA 4.50% BD0547 (part in from 18C) 1
POR29 GNMA 4.50% BM9757 1
POR30 GNMA 4.50% BK7205 1
POR31 GNMA 4.50% BM9707 1
POR32 GNMA 4.50% BM9740 1
POR33 GNMA 4.50% BK7174 1
POR34 GNMA 4.50% (Non-Purp Interest Out) 1
POR35 GNMA 3.50% BS1739 -- Par (Non-Purp Interest Out) 1
POR36 GNMA 2.50% BS1751 1
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Reporting Options

Display
Bond Order

BON04 19E Serials (NAMT) 2
BON09 19D VRDB (AMT) 1
BON12 19E PAC (NAMT) 4
BON13 19E Term 2039 (NAMT) 3

Loan Display
Portfolio Order

POR12 Tfd Loans - 1sts (30 bps) 1
POR14 Tfd Loans - 1sts (0.000%) 2
POR15 GNMA 4.50% BK7175 (part w 18AB) 6
POR16 GNMA 4.50% BK7186 (part w 18C) 7
POR17 GNMA 4.50% BK7197 (part w 18C) 8
POR18 GNMA 4.00% BK7176 -- Par (Non-Purp Interest Out) 9
POR19 GNMA 4.00% BK7187 -- Par (Non-Purp Interest Out) 10
POR20 GNMA 4.50% BK7193 5
POR21 GNMA 4.50% BK7185 11
POR22 GNMA 4.00% BD0501 (part in from 18AB) 14
POR23 GNMA 4.00% BD0508 (part in from 18AB) 15
POR24 GNMA 4.00% BD0510 (part in from 18AB) 16
POR25 GNMA 4.00% BD0518 (part in from 18AB) 17
POR26 GNMA 4.00% BD0520 (part in from 18AB) 18
POR27 GNMA 4.50% BD0547 (part in from 18C) 19
POR29 GNMA 4.50% BM9757 23
POR30 GNMA 4.50% BK7205 20
POR31 GNMA 4.50% BM9707 21
POR32 GNMA 4.50% BM9740 22
POR33 GNMA 4.50% BK7174 12
POR34 GNMA 4.50% (Non-Purp Interest Out) 13
POR35 GNMA 3.50% BS1739 -- Par (Non-Purp Interest Out) 24
POR36 GNMA 2.50% BS1751 23

Display
Expense Order

EXP01 Trustee 1
EXP05 Liquidity 1
EXP06 Remarketing 1
EXP07 19D Swap Fixed 1
EXP08 19D Swap Variable 1
EXP09 Basis Risk (AMT) 1
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Reporting Options

Reserve Display
Fund Order

RES02 DSRF 1
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Other Revenues
Accrued Interest (REV01)

Other Revenue Information

Deposit Receipts to Revenue Account
Treasury Yield Handling Non-Yield Related

Other Revenue Information

Receipt Reserve Acquisition
Date Amount Deposit To Fund Fund

Apr  1, 2021 2,795.19 Revenue Account N/A N/A



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 799

2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Other Revenues
Tfr to Reserve (REV02)

Other Revenue Information

Deposit Receipts to Revenue Account
Treasury Yield Handling Non-Yield Related

Other Revenue Information

Receipt Reserve Acquisition
Date Deposit To Fund Fund

Feb  1, 2021 Revenue Account N/A N/A
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2019DE SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

2019 Series DE
Closing Yield Analysis

Other Revenues
Tfr to Reserve (REV03)

Other Revenue Information

Deposit Receipts to Reserve Fund
   Reserve Fund RES02 - DSRF
Treasury Yield Handling Non-Yield Related

Other Revenue Information

Receipt Reserve Acquisition
Date Deposit To Fund Fund

Feb  1, 2021 Reserve Fund RES02: DSRF N/A
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Bonds
19F Serials (NAMT) (BON01)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2021 320,000 1.700% 1.700% 100 5,000
11/01/2021 325,000 1.750% 1.750% 100 5,000
05/01/2022 335,000 1.800% 1.800% 100 5,000
11/01/2022 345,000 1.850% 1.850% 100 5,000
05/01/2023 350,000 1.900% 1.900% 100 5,000
11/01/2023 365,000 1.950% 1.950% 100 5,000
05/01/2024 330,000 2.000% 2.000% 100 5,000
11/01/2024 340,000 2.000% 2.000% 100 5,000
05/01/2025 350,000 2.050% 2.050% 100 5,000
11/01/2025 360,000 2.100% 2.100% 100 5,000
05/01/2026 365,000 2.125% 2.125% 100 5,000
11/01/2026 380,000 2.150% 2.150% 100 5,000
05/01/2027 390,000 2.200% 2.200% 100 5,000
11/01/2027 400,000 2.250% 2.250% 100 5,000
05/01/2028 405,000 2.300% 2.300% 100 5,000
11/01/2028 420,000 2.350% 2.350% 100 5,000
05/01/2029 430,000 2.400% 2.400% 100 5,000
11/01/2029 445,000 2.450% 2.450% 100 5,000
05/01/2030 70,000 2.500% 2.500% 100 5,000
11/01/2030 - 2.550% 2.550% 100 5,000

6,725,000
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Bonds
19G-1 Serials (TAX) (BON03)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2021 265,000 2.540% 2.540% 100 5,000
11/01/2021 275,000 2.590% 2.590% 100 5,000
05/01/2022 280,000 2.640% 2.640% 100 5,000
11/01/2022 290,000 2.690% 2.690% 100 5,000
05/01/2023 290,000 2.740% 2.740% 100 5,000
11/01/2023 300,000 2.790% 2.790% 100 5,000
05/01/2024 310,000 2.840% 2.840% 100 5,000
11/01/2024 320,000 2.890% 2.890% 100 5,000
05/01/2025 325,000 2.950% 2.950% 100 5,000
11/01/2025 335,000 3.000% 3.000% 100 5,000
05/01/2026 345,000 3.060% 3.060% 100 5,000
11/01/2026 350,000 3.125% 3.125% 100 5,000
05/01/2027 360,000 3.200% 3.200% 100 5,000
11/01/2027 370,000 3.250% 3.250% 100 5,000
05/01/2028 380,000 3.300% 3.300% 100 5,000
11/01/2028 390,000 3.350% 3.350% 100 5,000
05/01/2029 400,000 3.400% 3.400% 100 5,000
11/01/2029 410,000 3.450% 3.450% 100 5,000
05/01/2030 420,000 3.500% 3.500% 100 5,000
11/01/2030 430,000 3.540% 3.540% 100 5,000
05/01/2031 440,000 3.580% 3.580% 100 5,000
11/01/2031 450,000 3.620% 3.620% 100 5,000
05/01/2032 470,000 3.660% 3.660% 100 5,000
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Bonds
19G-1 Serials (TAX) (BON03)

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

11/01/2032 480,000 3.700% 3.700% 100 5,000
05/01/2033 245,000 3.730% 3.730% 100 5,000
11/01/2033 - 3.760% 3.760% 100 5,000
05/01/2034 - 3.780% 3.780% 100 5,000
11/01/2034 - 3.800% 3.800% 100 5,000

8,930,000
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Bonds
19G-1 2044 Term (TAX) (BON14)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Interest SIA Reoffering Issuance
Date Rate Yield Price Denom

05/01/2044 4.07% 4.07% 100 5,000
11/01/2044 4.07% 4.07% 100 5,000
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Bonds
19G-2 VRDB (TAX) (BON15)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Variable Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2035 1,115,000 3.2275% 3.2275% 100 5,000
11/01/2035 1,145,000 3.2275% 3.2275% 100 5,000
05/01/2036 1,180,000 3.2275% 3.2275% 100 5,000
11/01/2036 1,205,000 3.2275% 3.2275% 100 5,000
05/01/2037 1,240,000 3.2275% 3.2275% 100 5,000
11/01/2037 1,270,000 3.2275% 3.2275% 100 5,000
05/01/2038 1,305,000 3.2275% 3.2275% 100 5,000
11/01/2038 1,335,000 3.2275% 3.2275% 100 5,000
05/01/2039 1,370,000 3.2275% 3.2275% 100 5,000
11/01/2039 1,410,000 3.2275% 3.2275% 100 5,000
05/01/2040 1,445,000 3.2275% 3.2275% 100 5,000
11/01/2040 1,485,000 3.2275% 3.2275% 100 5,000
05/01/2041 1,520,000 3.2275% 3.2275% 100 5,000
11/01/2041 1,560,000 3.2275% 3.2275% 100 5,000
05/01/2042 1,600,000 3.2275% 3.2275% 100 5,000
11/01/2042 1,640,000 3.2275% 3.2275% 100 5,000
05/01/2043 1,685,000 3.2275% 3.2275% 100 5,000
11/01/2043 1,725,000 3.2275% 3.2275% 100 5,000
05/01/2044 1,570,000 3.2275% 3.2275% 100 5,000

26,805,000
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Bonds
19G-2 VRDB (TAX) (BON15)

Interest Rate Table Description

Interest Rate Table TBL03 - LIBOR: VRDO
Table Percentage 100.000%
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
*Additional Changes No
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Bonds
19F PAC (NAMT) (BON16)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category Super-Sinker
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

11/01/2030 180,000 4.25% 3.734% 109.087 5,000
05/01/2031 500,000 4.25% 3.734% 109.087 5,000
11/01/2031 510,000 4.25% 3.734% 109.087 5,000
05/01/2032 520,000 4.25% 3.734% 109.087 5,000
11/01/2032 525,000 4.25% 3.734% 109.087 5,000
05/01/2033 540,000 4.25% 3.734% 109.087 5,000
11/01/2033 555,000 4.25% 3.734% 109.087 5,000
05/01/2034 570,000 4.25% 3.734% 109.087 5,000
11/01/2034 590,000 4.25% 3.734% 109.087 5,000
05/01/2035 390,000 4.25% 3.734% 109.087 5,000
11/01/2035 400,000 4.25% 3.734% 109.087 5,000
05/01/2036 410,000 4.25% 3.734% 109.087 5,000
11/01/2036 415,000 4.25% 3.734% 109.087 5,000
05/01/2037 420,000 4.25% 3.734% 109.087 5,000
11/01/2037 425,000 4.25% 3.734% 109.087 5,000
05/01/2038 435,000 4.25% 3.734% 109.087 5,000
11/01/2038 445,000 4.25% 3.734% 109.087 5,000
05/01/2039 460,000 4.25% 3.734% 109.087 5,000
11/01/2039 475,000 4.25% 3.734% 109.087 5,000
05/01/2040 485,000 4.25% 3.734% 109.087 5,000
11/01/2040 500,000 4.25% 3.734% 109.087 5,000
05/01/2041 515,000 4.25% 3.734% 109.087 5,000
11/01/2041 525,000 4.25% 3.734% 109.087 5,000
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Bonds
19F PAC (NAMT) (BON16)

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2042 530,000 4.25% 3.734% 109.087 5,000
11/01/2042 545,000 4.25% 3.734% 109.087 5,000
05/01/2043 560,000 4.25% 3.734% 109.087 5,000
11/01/2043 575,000 4.25% 3.734% 109.087 5,000
05/01/2044 590,000 4.25% 3.734% 109.087 5,000
11/01/2044 605,000 4.25% 3.734% 109.087 5,000
05/01/2045 1,010,000 4.25% 3.734% 109.087 5,000
11/01/2045 1,040,000 4.25% 3.734% 109.087 5,000
05/01/2046 1,065,000 4.25% 3.734% 109.087 5,000
11/01/2046 1,100,000 4.25% 3.734% 109.087 5,000
05/01/2047 1,120,000 4.25% 3.734% 109.087 5,000
11/01/2047 1,155,000 4.25% 3.734% 109.087 5,000
05/01/2048 1,185,000 4.25% 3.734% 109.087 5,000
11/01/2048 1,220,000 4.25% 3.734% 109.087 5,000
05/01/2049 2,075,000 4.25% 3.734% 109.087 5,000
11/01/2049 1,255,000 4.25% 3.734% 109.087 5,000

26,420,000
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Bonds
19G-1 PAC (TAX) (BON18)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category Super-Sinker
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2045 1,365,000 3.65% 3.65% 100 5,000
11/01/2045 1,400,000 3.65% 3.65% 100 5,000
05/01/2046 1,430,000 3.65% 3.65% 100 5,000
11/01/2046 835,000 3.65% 3.65% 100 5,000

5,030,000
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Redemption Schedules
PAC Schedule (NAMT) (SCD01)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Required Maximum Minimum
Date Redemption Redemption Balance

11/01/2019 195,000 195,000 28,215,000
05/01/2020 675,000 675,000 27,540,000
11/01/2020 1,120,000 1,120,000 26,420,000
05/01/2021 1,545,000 1,545,000 24,875,000
11/01/2021 1,945,000 1,945,000 22,930,000
05/01/2022 2,105,000 2,105,000 20,825,000
11/01/2022 2,025,000 2,025,000 18,800,000
05/01/2023 1,950,000 1,950,000 16,850,000
11/01/2023 1,870,000 1,870,000 14,980,000
05/01/2024 1,800,000 1,800,000 13,180,000
11/01/2024 1,725,000 1,725,000 11,455,000
05/01/2025 1,660,000 1,660,000 9,795,000
11/01/2025 1,590,000 1,590,000 8,205,000
05/01/2026 1,530,000 1,530,000 6,675,000
11/01/2026 1,460,000 1,460,000 5,215,000
05/01/2027 1,405,000 1,405,000 3,810,000
11/01/2027 1,345,000 1,345,000 2,465,000
05/01/2028 1,290,000 1,290,000 1,175,000
11/01/2028 1,175,000 1,175,000 -
05/01/2029 - - -
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Redemption Schedules
PAC Schedule (TAX) (SCD02)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Required Maximum Minimum
Date Redemption Redemption Balance

11/01/2019 35,000 35,000 5,375,000
05/01/2020 130,000 130,000 5,245,000
11/01/2020 215,000 215,000 5,030,000
05/01/2021 295,000 295,000 4,735,000
11/01/2021 370,000 370,000 4,365,000
05/01/2022 400,000 400,000 3,965,000
11/01/2022 385,000 385,000 3,580,000
05/01/2023 370,000 370,000 3,210,000
11/01/2023 355,000 355,000 2,855,000
05/01/2024 340,000 340,000 2,515,000
11/01/2024 330,000 330,000 2,185,000
05/01/2025 315,000 315,000 1,870,000
11/01/2025 305,000 305,000 1,565,000
05/01/2026 290,000 290,000 1,275,000
11/01/2026 280,000 280,000 995,000
05/01/2027 270,000 270,000 725,000
11/01/2027 255,000 255,000 470,000
05/01/2028 245,000 245,000 225,000
11/01/2028 225,000 225,000 -
05/01/2029 - - -
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Redemption Schedules
19G-2 Swap Notional (SCD03)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Both Scheme and Schedule
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

11/01/2020 26,805,000
05/01/2021 26,805,000
11/01/2021 26,805,000
05/01/2022 26,805,000
11/01/2022 26,805,000
05/01/2023 26,805,000
11/01/2023 26,805,000
05/01/2024 26,805,000
11/01/2024 26,805,000
05/01/2025 26,805,000
11/01/2025 26,805,000
05/01/2026 26,805,000
11/01/2026 26,805,000
05/01/2027 26,805,000
11/01/2027 26,805,000
05/01/2028 26,805,000
11/01/2028 26,805,000
05/01/2029 26,805,000
11/01/2029 26,805,000
05/01/2030 26,805,000
11/01/2030 26,805,000
05/01/2031 26,805,000
11/01/2031 25,835,000
05/01/2032 24,285,000
11/01/2032 22,790,000
05/01/2033 21,330,000
11/01/2033 19,920,000
05/01/2034 18,550,000
11/01/2034 17,220,000
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Redemption Schedules
19G-2 Swap Notional (SCD03)

Redemption Schedule

Minimum
Date Balance

05/01/2035 15,720,000
11/01/2035 14,380,000
05/01/2036 13,155,000
11/01/2036 11,970,000
05/01/2037 10,815,000
11/01/2037 9,695,000
05/01/2038 8,610,000
11/01/2038 7,555,000
05/01/2039 6,535,000
11/01/2039 5,545,000
05/01/2040 4,585,000
11/01/2040 3,660,000
05/01/2041 2,770,000
11/01/2041 1,915,000
05/01/2042 1,100,000
11/01/2042 345,000
05/01/2043 -
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Redemption Schedules
19G-2 Swap Optionality (SCD04)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Both Scheme and Schedule
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

11/01/2020 26,805,000
05/01/2021 26,805,000
11/01/2021 26,805,000
05/01/2022 26,805,000
11/01/2022 25,030,000
05/01/2023 22,605,000
11/01/2023 20,470,000
05/01/2024 18,580,000
11/01/2024 16,905,000
05/01/2025 15,430,000
11/01/2025 14,120,000
05/01/2026 12,960,000
11/01/2026 11,915,000
05/01/2027 10,980,000
11/01/2027 9,995,000
05/01/2028 8,320,000
11/01/2028 6,830,000
05/01/2029 -
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Redemption Schedules
400% PSA Table (SCD05)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

06/12/2019 89,590,000
11/01/2019 87,925,000
05/01/2020 83,560,000
11/01/2020 77,220,000
05/01/2021 69,265,000
11/01/2021 60,150,000
05/01/2022 51,460,000
11/01/2022 43,935,000
05/01/2023 37,430,000
11/01/2023 31,795,000
05/01/2024 26,915,000
11/01/2024 22,685,000
05/01/2025 19,030,000
11/01/2025 15,855,000
05/01/2026 13,105,000
11/01/2026 10,725,000
05/01/2027 8,650,000
11/01/2027 6,845,000
05/01/2028 5,280,000
11/01/2028 3,910,000
05/01/2029 2,710,000
11/01/2029 1,655,000
05/01/2030 725,000
11/01/2030 -
05/01/2031 -
11/01/2031 -
05/01/2032 -



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 816

2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Redemption Schedules
400% PSA Table (SCD05)

Redemption Schedule

Minimum
Date Balance

11/01/2032 -
05/01/2033 -
11/01/2032 -
05/01/2033 -
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Redemption Schemes
PAC (RED01)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 19F PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2021
BON18: 19G-1 PAC (TAX) - PG - 05/01/2021 Semiannual SCD02: PAC Schedule (TAX) 05/01/2021
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Redemption Schemes
PAC (RED01)

Redemption Scheme Setup

Redem
Freq

Semiannual
Semiannual
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Redemption Schemes
All (RED03)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 19F PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2021
BON18: 19G-1 PAC (TAX) - PG - 05/01/2021 Semiannual SCD02: PAC Schedule (TAX) 05/01/2021
BON01: 19F Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON03: 19G-1 Serials (TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON14: 19G-1 2044 Term (TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON15: 19G-2 VRDB (TAX) 2 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON16: 19F PAC (NAMT) 3 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON18: 19G-1 PAC (TAX) 3 PG - 05/01/2021 Semiannual N/A 05/01/2021
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Redemption Schemes
All (RED03)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Redemption Schemes
TE First (RED04)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 19F PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2021
BON01: 19F Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON16: 19F PAC (NAMT) 2 PG - 05/01/2021 Semiannual N/A 05/01/2021
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Redemption Schemes
TE First (RED04)

Redemption Scheme Setup

Redem
Freq

Semiannual
Semiannual
Semiannual
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Redemption Schemes
TE All (RED06)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 19F PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2021
BON01: 19F Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON14: 19G-1 2044 Term (TAX) 3 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON15: 19G-2 VRDB (TAX) 5 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON16: 19F PAC (NAMT) 2 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON03: 19G-1 Serials (TAX) 3 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON18: 19G-1 PAC (TAX) 4 PG - 05/01/2021 Semiannual N/A 05/01/2021
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Redemption Schemes
TE All (RED06)

Redemption Scheme Setup

Redem
Freq

Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Redemption Schemes
PAC Maintenance (RED07)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 19F PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2021
BON18: 19G-1 PAC (TAX) - PG - 05/01/2021 Semiannual SCD02: PAC Schedule (TAX) 05/01/2021
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Redemption Schemes
PAC Maintenance (RED07)

Redemption Scheme Setup

Redem
Freq

Semiannual
Semiannual
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Redemption Schemes
100 - 400% PSA (RED09)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 19F PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2021
BON18: 19G-1 PAC (TAX) - PG - 05/01/2021 Semiannual SCD02: PAC Schedule (TAX) 05/01/2021
BON01: 19F Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON03: 19G-1 Serials (TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON14: 19G-1 2044 Term (TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON16: 19F PAC (NAMT) 2 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON18: 19G-1 PAC (TAX) 2 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON15: 19G-2 VRDB (TAX) 2 PG - 05/01/2021 Semiannual N/A 05/01/2021
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Redemption Schemes
100 - 400% PSA (RED09)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Redemption Schemes
> 400% PSA (RED10)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

RED09: 100 - 400% PSA - PG - - Continuous SCD05: 400% PSA Table -
BON16: 19F PAC (NAMT) 1 PG - 05/01/2021 Semiannual N/A -
BON18: 19G-1 PAC (TAX) 1 PG - 05/01/2021 Semiannual N/A -
BON01: 19F Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A -
BON03: 19G-1 Serials (TAX) 1 PG - 05/01/2021 Semiannual N/A -
BON14: 19G-1 2044 Term (TAX) 1 PG - 05/01/2021 Semiannual N/A -
BON15: 19G-2 VRDB (TAX) 2 PG - 05/01/2021 Semiannual N/A -
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Redemption Schemes
> 400% PSA (RED10)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Redemption Schemes
< = 100% PSA (RED11)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 19F PAC (NAMT) 1 PG - 05/01/2021 Semiannual N/A -
BON18: 19G-1 PAC (TAX) 1 PG - 05/01/2021 Semiannual N/A -
BON01: 19F Serials (NAMT) 2 PG - 05/01/2021 Semiannual N/A -
BON03: 19G-1 Serials (TAX) 2 PG - 05/01/2021 Semiannual N/A -
BON14: 19G-1 2044 Term (TAX) 2 PG - 05/01/2021 Semiannual N/A -
BON15: 19G-2 VRDB (TAX) 3 PG - 05/01/2021 Semiannual N/A -
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Redemption Schemes
< = 100% PSA (RED11)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Surplus Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED07 - PAC Maintenance Always Date - N/A

Call Options

Bond Call Redeemed
Component Method Interest

19F Serials (NAMT) Strip Paid Same Day
19G-1 Serials (TAX) Strip Paid Same Day
19G-1 2044 Term (TAX) Strip Paid Same Day
19G-2 VRDB (TAX) Strip Paid Same Day
19F PAC (NAMT) Strip Paid Same Day
19G-1 PAC (TAX) Strip Paid Same Day
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Mandatory Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED04 - TE First Always Date - N/A

Call Options

Bond Call Redeemed
Component Method Interest

19F Serials (NAMT) Strip Paid Same Day
19G-1 Serials (TAX) Strip Paid Same Day
19G-1 2044 Term (TAX) Strip Paid Same Day
19G-2 VRDB (TAX) Strip Paid Same Day
19F PAC (NAMT) Strip Paid Same Day
19G-1 PAC (TAX) Strip Paid Same Day

10 Year Rule Redemption Adjustment

*Use 10 Year Rule Redemption Adjustment Yes
Apply 10 Year Rule to Account ACCT01 - All TE
 Based on All Loan Principal
 10 Year Adjustment 10-year Rule Adjustment Only
*Subtract Maturing Principal Yes
 Target for Requirement Mandatory Redemption Account
 Target for Excess Monies ACCT03 - Unrestricted TE
 Tap for Shortfall N/A
 Round Requirement Up to 5,000.00
 Calculate after Taxable Bond Retire No
Change Target for Requirement/Excess No

10 Year Rule Redem Adj Table

Change
Date Pct

06/12/2019 -
06/12/2029 100%
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Mandatory Redemptions

10 Year Rule Redem Adj Bonds

Subtract
Bond Prin

19F Serials (NAMT) Yes
19G-1 Serials (TAX) No
19G-1 2044 Term (TAX) No
19G-2 VRDB (TAX) No
19F PAC (NAMT) Yes
19G-1 PAC (TAX) No

Seldom Used Options

 Standard Excess Calculation Yes
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

ACCT01 - All TE

Redemption Scheme Is Active Conditional Value Bond Component

RED11 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
And After, > Prepayment Speed 99.0000% N/A
RED09 - 100 - 400% PSA Through, <= Prepayment Speed 400.0000% N/A
RED10 - > 400% PSA After, > Prepayment Speed 400.0000% N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

ACCT02 - Taxable

Redemption Scheme Is Active Conditional Value Bond Component

RED11 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
And After, > Prepayment Speed 99.0000% N/A
RED09 - 100 - 400% PSA Through, <= Prepayment Speed 400.0000% N/A
RED10 - > 400% PSA After, > Prepayment Speed 400.0000% N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

ACCT03 - Unrestricted TE

Redemption Scheme Is Active Conditional Value Bond Component

RED11 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
And After, > Prepayment Speed 99.0000% N/A
RED09 - 100 - 400% PSA Through, <= Prepayment Speed 400.0000% N/A
RED10 - > 400% PSA After, > Prepayment Speed 400.0000% N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Undisbursed Proceeds Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

And Always Date - N/A

Call Options

Unused Funds
Start Unused fund transfers on -
Send Unused funds to Revenue Account

Call Options

Bond Call Redeemed
Component Method Interest

19F Serials (NAMT) Strip Paid Same Day
19G-1 Serials (TAX) Strip Paid Same Day
19G-1 2044 Term (TAX) Strip Paid Same Day
19G-2 VRDB (TAX) Strip Paid Same Day
19F PAC (NAMT) Strip Paid Same Day
19G-1 PAC (TAX) Strip Paid Same Day
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Loans
GNMA BK7195 62.5bps (POR04)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 2,350,448.07 5.125% 338 360 01/01/2021 Monthly Monthly 3617J77G1 02/28/2049

2,350,448.07

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 2,350,448.07 2,350,448.07 Remaining Balance 1%

2,350,448.07 2,350,448.07
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Loans
GNMA BK7195 62.5bps (POR04)

Servicing Information

Servicing Rate (%) 0.625000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Loans
GNMA BK7204 62.5bps (POR10)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Rate (months) Term Due Date Freq Freq Payment

12/31/2019 5.125% 349 360 01/01/2020 Monthly Monthly 01/31/2049

Discount / Revenue Yield Points

Loan Yield Pts Loan Yld
Orig Date Apply to Points

12/31/2019 Remaining Balance 1%
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Loans
GNMA BK7204 62.5bps (POR10)

Servicing Information

Servicing Rate (%) 0.625000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Loans
GNMA BK7205 62.5bps (Part in 19DE) (POR11)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 18,187,137.58 5.125% 339 360 01/01/2021 Monthly Monthly 3617J8AE0 03/31/2049

18,187,137.58

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 18,187,137.58 18,187,137.58 Remaining Balance 1%

18,187,137.58 18,187,137.58
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Loans
GNMA BK7205 62.5bps (Part in 19DE) (POR11)

Servicing Information

Servicing Rate (%) 0.625000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 71.356000%
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Loans
GNMA BK7206 62.5bps (POR12)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 3,210,970.09 5.125% 337 360 01/01/2021 Monthly Monthly 3617J8AF7 01/31/2049

3,210,970.09

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 3,210,970.09 3,210,970.09 Remaining Balance 1%

3,210,970.09 3,210,970.09
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Loans
GNMA BK7206 62.5bps (POR12)

Servicing Information

Servicing Rate (%) 0.625000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Loans
GNMA BM9660 48.8bps (Part out 20DEF) (POR13)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 913,530.13 4.488% 339 360 01/01/2021 Monthly Monthly 3617K1WW9 03/31/2049

913,530.13

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 913,530.13 913,530.13 Remaining Balance 1%

913,530.13 913,530.13
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Loans
GNMA BM9660 48.8bps (Part out 20DEF) (POR13)

Servicing Information

Servicing Rate (%) 0.488000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 80.468000%
Interest % 64.768783%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Loans
GNMA BM9661 60.4bps (Part out 20DEF) (POR14)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 24,329,885.19 5.105% 340 360 01/01/2021 Monthly Monthly 3617K1WW9 04/30/2049

24,329,885.19

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 24,329,885.19 24,329,885.19 Remaining Balance 1%

24,329,885.19 24,329,885.19
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Loans
GNMA BM9661 60.4bps (Part out 20DEF) (POR14)

Servicing Information

Servicing Rate (%) 0.605000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 80.468000%
Interest % 64.768783%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Loans
GNMA BM9662 57.8bps (POR15)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 1,635,308.22 5.088% 339 360 01/01/2021 Monthly Monthly 3617K1WX7 03/31/2049

1,635,308.22

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 1,635,308.22 1,635,308.22 Remaining Balance 1%

1,635,308.22 1,635,308.22
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Loans
GNMA BM9662 57.8bps (POR15)

Servicing Information

Servicing Rate (%) 0.588000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Loans
GNMA BM9663 62.5bps (Part out 20DEF) (POR16)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 870,144.87 5.125% 338 360 01/01/2021 Monthly Monthly 3617K1WY5 02/28/2049

870,144.87

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 870,144.87 870,144.87 Remaining Balance 1%

870,144.87 870,144.87
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Loans
GNMA BM9663 62.5bps (Part out 20DEF) (POR16)

Servicing Information

Servicing Rate (%) 0.625000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 80.468000%
Interest % 64.768783%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Loans
GNMA BM9673 62.5bps (POR17)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 13,086,337.08 5.042% 340 360 01/01/2021 Monthly Monthly 3617K1XA6 04/30/2049

13,086,337.08

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 13,086,337.08 13,086,337.08 Remaining Balance 1%

13,086,337.08 13,086,337.08
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Loans
GNMA BM9673 62.5bps (POR17)

Servicing Information

Servicing Rate (%) 0.542000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Loans
GNMA 4.50% BK7174 (part in 19DE) (POR19)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 7,566,787.03 5.125% 336 360 01/01/2021 Monthly Monthly 3617J76K3 12/31/2048

7,566,787.03

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 7,566,787.03 7,566,787.03 Remaining Balance 1%

7,566,787.03 7,566,787.03
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Loans
GNMA 4.50% BK7174 (part in 19DE) (POR19)

Servicing Information

Servicing Rate (%) 0.625000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 71.356000%
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Loans
GNMA BS8481 25.5bps (Part out 20DEF) (POR21)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 28,064,609.07 3.255% 355 360 01/01/2021 Monthly Monthly 3617MKM63 07/31/2050

28,064,609.07

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 28,064,609.07 28,064,609.07 Remaining Balance 1%

28,064,609.07 28,064,609.07
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Loans
GNMA BS8481 25.5bps (Part out 20DEF) (POR21)

Servicing Information

Servicing Rate (%) 0.255000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 19.930000%
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Loans
GNMA BS8527 50bps (Part out 20GHI) (POR22)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 8,587,960.19 3% 358 360 01/01/2021 Monthly Monthly 3617MKPL7 10/31/2050

8,587,960.19

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 8,587,960.19 8,587,960.19 Remaining Balance 1%

8,587,960.19 8,587,960.19
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Loans
GNMA BS8527 50bps (Part out 20GHI) (POR22)

Servicing Information

Servicing Rate (%) 0.500000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 67.697000%
Interest % 71.503986%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Loans
GNMA BS8526 50.4bps (Part out 20GHI) (POR23)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 48,739,843.23 3.004% 358 360 01/01/2021 Monthly Monthly 3617MKPK9 10/31/2050

48,739,843.23

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 48,739,843.23 48,739,843.23 Remaining Balance 1%

48,739,843.23 48,739,843.23
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Loans
GNMA BS8526 50.4bps (Part out 20GHI) (POR23)

Servicing Information

Servicing Rate (%) 0.504000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 5.692000%
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Acquisition Funds
2019FG (ACQ01)

Acquisition Fund Information

*Loan Portfolios Drawn From This Fund All
   Loan Portfolio Sub-type All Types of Loans
Send Interest Earnings to Mandatory Redemption Acct
Undisbursed Principal
Send To Undisbursed Redemption Acct
Available for Revenue Deficiency No
Available to Repay Subordinate Debt No
Available to Replenish Reserve No
Insufficiency Option Originate Balance of Fund
Non-Delivery Penalties
Percent of Loans -
Fixed Amount -
Exclude Fund from Arbitrage No
Percent to Apply for Parity 100.000%
Are Reorig Deposits Transferred No
Reorig Bal Insufficiency Allocation First Come, First Served Basis
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Acquisition Funds
2019FG (ACQ01)

MM (SEC01)

Security Description

Type of Security Passbook
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 10,754.19
Maturity Date Feb  1, 2021
   Purchase Price 100.000000
Interest Rate -
Interest Rate Table TBL01 - Reinvest Rates - Expected
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis ACT/360
Yield for Treasury Rules -
Rollover Date -
*Are There Fund Withdrawals No
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Short Term Investments

Int Begin Beginning Interest First Pmt Payment Day % to Apply Exclude
Account Date Balance Rate Date Freq Basis to Parity From Arb

Default 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Loan Float 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Redemption 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Revenue 12/31/2020 924,485.71 - 02/01/2021 Monthly ACT/360 100% No

Default Short Term Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Loan Float Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Redemption Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Short Term Investments

Revenue Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Expenses
Trustee (EXP01)

Type of Expense Trustee
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.035000%
   Expense Percent Type Annual Rate
*Bond Component All
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Annual
Expense Payment Lag (days) -
Expense Calculation Frequency Annual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Advance
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds are Retired
   Bond Component All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Expenses
Liquidity (TAX) (EXP03)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.330000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 19G-2 VRDB (TAX)
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Quarterly
Expense Payment Lag (days) -
Expense Calculation Frequency Quarterly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Bond Payments.
    End Date for Adjustments -
Terminate Expense When Bonds are Retired
   Bond Component BON15 - 19G-2 VRDB (TAX)
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes Yes
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Expense Payment Changes

Expense Expense Expense Calc
Date Percent Freq Freq

08/01/2023 1% Quarterly Quarterly
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Expenses
Remarketing (EXP04)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.070000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 19G-2 VRDB (TAX)
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Quarterly
Expense Payment Lag (days) -
Expense Calculation Frequency Quarterly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds are Retired
   Bond Component BON15 - 19G-2 VRDB (TAX)
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Expenses
19G-2 Swap Fixed (EXP06)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent 3.227500%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 19G-2 VRDB (TAX)
Apply Balance Restrictions Yes
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Bond Payments.
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON15 - 19G-2 VRDB (TAX)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes Yes
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Expense Payment Changes

Expense Expense Expense Calc Expense
Date Percent Freq Freq Amount

11/01/2019 - Semiannual Semiannual 258,354.30
05/01/2020 3.2275% Semiannual Semiannual -
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Expenses
19G-2 Swap Fixed (EXP06)

Bond Balance Limits

Minimum Value Specification SCD04 - 19G-2 Swap Optionality
Maximum Value Specification SCD03 - 19G-2 Swap Notional
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Expenses
19G-2 Swap Variable (EXP07)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 19G-2 VRDB (TAX)
Apply Balance Restrictions Yes
Interest Rate Table TBL03 - LIBOR: VRDO
Table percentage (100.000000%)
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Bond Payments.
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON15 - 19G-2 VRDB (TAX)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Balance Limits

Minimum Value Specification SCD04 - 19G-2 Swap Optionality
Maximum Value Specification SCD03 - 19G-2 Swap Notional
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Expenses
Basis Risk (TAX) (EXP10)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.400000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 19G-2 VRDB (TAX)
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON15 - 19G-2 VRDB (TAX)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Cashflow
Bonds / Redemptions

Deposit Accrued Interest to Revenue Account
First Bond Year Ending Date Nov  1, 2021

Interest and Maturing Prin Payments

Debt Service Interest is Paid From Revenue Account
Maturing Principal is Paid From Redemption Account
   Redemption Account Mandatory
   Tap LOC Before Revenue Account No

Bond Prin Component Selection

Bond Maturing Principal Redemption Tap LOC
Component Option Account Before Rev

19F Serials (NAMT) Redemption Account ACCT01: All TE No
19G-1 Serials (TAX) Redemption Account ACCT02: Taxable No
19G-1 2044 Term (TAX) Redemption Account ACCT02: Taxable No
19G-2 VRDB (TAX) Redemption Account ACCT02: Taxable No
19F PAC (NAMT) Redemption Account ACCT01: All TE No
19G-1 PAC (TAX) Redemption Account ACCT02: Taxable No
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Cashflow
Bonds / Redemptions

Taxable / Tax-exempt Information

*Are There Taxable/Tax-Exempt Bonds Yes
Taxable Loan Rate 5.517000%
Tax-Exempt Loan Rate -
Taxable Loan Origination Percent 59.761364%
Partial Loan Loss Percent -
*Allocate Scheduled Loan Principal Based on Loan Ratios
Partial Prepay Percent (Taxable) -
Prepayments Allocation Based on Loan Ratios
Transfer Taxable Loan Balance No
Universal Cap
Start Universal Cap Calc -
Tap Res Funds by Ratio No
Used accreted value for bond ratios No

Taxable / Tax-exempt Bond Selection

Bond Tax
Component Category

19F Serials (NAMT) Tax-Exempt
19G-1 Serials (TAX) Taxable
19G-1 2044 Term (TAX) Taxable
19G-2 VRDB (TAX) Taxable
19F PAC (NAMT) Tax-Exempt
19G-1 PAC (TAX) Taxable

Taxable / Tax-exempt Loan Selection

Tax
Loans Category

GNMA BK7195 62.5bps Taxable / Tax-Exempt
GNMA BK7204 62.5bps Taxable / Tax-Exempt
GNMA BK7205 62.5bps (Part in 19DE) Taxable / Tax-Exempt
GNMA BK7206 62.5bps Taxable / Tax-Exempt
GNMA BM9660 48.8bps (Part out 20DEF) Taxable / Tax-Exempt
GNMA BM9661 60.4bps (Part out 20DEF) Taxable / Tax-Exempt
GNMA BM9662 57.8bps Taxable / Tax-Exempt
GNMA BM9663 62.5bps (Part out 20DEF) Taxable / Tax-Exempt
GNMA BM9673 62.5bps Taxable / Tax-Exempt
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Cashflow
Bonds / Redemptions

Taxable / Tax-exempt Loan Selection

Tax
Loans Category

GNMA 4.50% BK7174 (part in 19DE) 100% Tax-Exempt
GNMA BS8481 25.5bps (Part out 20DEF) Taxable / Tax-Exempt
GNMA BS8527 50bps (Part out 20GHI) Taxable / Tax-Exempt
GNMA BS8526 50.4bps (Part out 20GHI) Taxable / Tax-Exempt

10 Year Rule Redemption Adjustment

*Use 10 Year Rule Redemption Adjustment Yes
Apply 10 Year Rule to Account ACCT01 - All TE
 Based on All Loan Principal
 10 Year Adjustment 10-year Rule Adjustment Only
*Subtract Maturing Principal Yes
 Target for Requirement Mandatory Redemption Account
 Target for Excess Monies ACCT03 - Unrestricted TE
 Tap for Shortfall N/A
 Round Requirement Up to 5,000.00
 Calculate after Taxable Bond Retire No
Change Target for Requirement/Excess No

10 Year Rule Redem Adj Table

Change
Date Pct

06/12/2019 -
06/12/2029 100%
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Cashflow
Bonds / Redemptions

10 Year Rule Redem Adj Bonds

Subtract
Bond Prin

19F Serials (NAMT) Yes
19G-1 Serials (TAX) No
19G-1 2044 Term (TAX) No
19G-2 VRDB (TAX) No
19F PAC (NAMT) Yes
19G-1 PAC (TAX) No

Seldom Used Options

 Standard Excess Calculation Yes

Additional Changes

*Are There Additional Mandatory Transfer Changes Yes

Additional Changes

Change Loan Target
Date Port % Prin % Prepay Account

06/01/2019 All 100.000% 100.000% ACCT01: All TE
06/01/2019 All - - ACCT02: Taxable
06/01/2019 POR04: GNMA BK7195 62.5bps 40.239% 40.239% ACCT01: All TE
06/01/2019 POR04: GNMA BK7195 62.5bps 59.761% 59.761% ACCT02: Taxable
06/01/2019 POR10: GNMA BK7204 62.5bps 40.239% 40.239% ACCT01: All TE
06/01/2019 POR10: GNMA BK7204 62.5bps 59.761% 59.761% ACCT02: Taxable
06/01/2019 POR11: GNMA BK7205 62.5bps (Part in 19DE) 16.219% 16.219% ACCT01: All TE
06/01/2019 POR11: GNMA BK7205 62.5bps (Part in 19DE) 83.781% 83.781% ACCT02: Taxable
06/01/2019 POR12: GNMA BK7206 62.5bps 40.239% 40.239% ACCT01: All TE
06/01/2019 POR12: GNMA BK7206 62.5bps 59.761% 59.761% ACCT02: Taxable
06/01/2019 POR13: GNMA BM9660 48.8bps (Part out 20DEF) 40.239% 40.239% ACCT01: All TE
06/01/2019 POR13: GNMA BM9660 48.8bps (Part out 20DEF) 59.761% 59.761% ACCT02: Taxable
06/01/2019 POR14: GNMA BM9661 60.4bps (Part out 20DEF) 40.239% 40.239% ACCT01: All TE
06/01/2019 POR14: GNMA BM9661 60.4bps (Part out 20DEF) 59.761% 59.761% ACCT02: Taxable
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Cashflow
Bonds / Redemptions

Additional Changes

Change Loan Target
Date Port % Prin % Prepay Account

06/01/2019 POR15: GNMA BM9662 57.8bps 40.239% 40.239% ACCT01: All TE
06/01/2019 POR15: GNMA BM9662 57.8bps 59.761% 59.761% ACCT02: Taxable
06/01/2019 POR16: GNMA BM9663 62.5bps (Part out 20DEF) 40.239% 40.239% ACCT01: All TE
06/01/2019 POR16: GNMA BM9663 62.5bps (Part out 20DEF) 59.761% 59.761% ACCT02: Taxable
06/01/2019 POR17: GNMA BM9673 62.5bps 40.239% 40.239% ACCT01: All TE
06/01/2019 POR17: GNMA BM9673 62.5bps 59.761% 59.761% ACCT02: Taxable
06/01/2019 POR21: GNMA BS8481 25.5bps (Part out 20DEF) 40.239% 40.239% ACCT01: All TE
06/01/2019 POR21: GNMA BS8481 25.5bps (Part out 20DEF) 59.761% 59.761% ACCT02: Taxable
06/01/2019 POR22: GNMA BS8527 50bps (Part out 20GHI) 40.239% 40.239% ACCT01: All TE
06/01/2019 POR22: GNMA BS8527 50bps (Part out 20GHI) 59.761% 59.761% ACCT02: Taxable
06/01/2019 POR23: GNMA BS8526 50.4bps (Part out 20GHI) 40.239% 40.239% ACCT01: All TE
06/01/2019 POR23: GNMA BS8526 50.4bps (Part out 20GHI) 59.761% 59.761% ACCT02: Taxable
06/01/2019 POR19: GNMA 4.50% BK7174 (part in 19DE) 100.000% 100.000% ACCT01: All TE
06/01/2019 POR19: GNMA 4.50% BK7174 (part in 19DE) - - ACCT02: Taxable
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Cashflow
Bonds / Redemptions

Additional Changes (cont)

Change Loan Change Bond
Date Port on Comp

06/01/2019 All Same for Life N/A
06/01/2019 All Same for Life N/A
06/01/2019 POR04: GNMA BK7195 62.5bps Same for Life N/A
06/01/2019 POR04: GNMA BK7195 62.5bps Same for Life N/A
06/01/2019 POR10: GNMA BK7204 62.5bps Same for Life N/A
06/01/2019 POR10: GNMA BK7204 62.5bps Same for Life N/A
06/01/2019 POR11: GNMA BK7205 62.5bps (Part in 19DE) Same for Life N/A
06/01/2019 POR11: GNMA BK7205 62.5bps (Part in 19DE) Same for Life N/A
06/01/2019 POR12: GNMA BK7206 62.5bps Same for Life N/A
06/01/2019 POR12: GNMA BK7206 62.5bps Same for Life N/A
06/01/2019 POR13: GNMA BM9660 48.8bps (Part out 20DEF) Same for Life N/A
06/01/2019 POR13: GNMA BM9660 48.8bps (Part out 20DEF) Same for Life N/A
06/01/2019 POR14: GNMA BM9661 60.4bps (Part out 20DEF) Same for Life N/A
06/01/2019 POR14: GNMA BM9661 60.4bps (Part out 20DEF) Same for Life N/A
06/01/2019 POR15: GNMA BM9662 57.8bps Same for Life N/A
06/01/2019 POR15: GNMA BM9662 57.8bps Same for Life N/A
06/01/2019 POR16: GNMA BM9663 62.5bps (Part out 20DEF) Same for Life N/A
06/01/2019 POR16: GNMA BM9663 62.5bps (Part out 20DEF) Same for Life N/A
06/01/2019 POR17: GNMA BM9673 62.5bps Same for Life N/A
06/01/2019 POR17: GNMA BM9673 62.5bps Same for Life N/A
06/01/2019 POR21: GNMA BS8481 25.5bps (Part out 20DEF) Same for Life N/A
06/01/2019 POR21: GNMA BS8481 25.5bps (Part out 20DEF) Same for Life N/A
06/01/2019 POR22: GNMA BS8527 50bps (Part out 20GHI) Same for Life N/A
06/01/2019 POR22: GNMA BS8527 50bps (Part out 20GHI) Same for Life N/A
06/01/2019 POR23: GNMA BS8526 50.4bps (Part out 20GHI) Same for Life N/A
06/01/2019 POR23: GNMA BS8526 50.4bps (Part out 20GHI) Same for Life N/A
06/01/2019 POR19: GNMA 4.50% BK7174 (part in 19DE) Same for Life N/A
06/01/2019 POR19: GNMA 4.50% BK7174 (part in 19DE) Same for Life N/A
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Cashflow
Bonds / Redemptions

Additional Changes (cont)

Change Loan Target
Date Port Account

06/01/2019 All ACCT01: All TE
06/01/2019 All ACCT02: Taxable
06/01/2019 POR04: GNMA BK7195 62.5bps ACCT01: All TE
06/01/2019 POR04: GNMA BK7195 62.5bps ACCT02: Taxable
06/01/2019 POR10: GNMA BK7204 62.5bps ACCT01: All TE
06/01/2019 POR10: GNMA BK7204 62.5bps ACCT02: Taxable
06/01/2019 POR11: GNMA BK7205 62.5bps (Part in 19DE) ACCT01: All TE
06/01/2019 POR11: GNMA BK7205 62.5bps (Part in 19DE) ACCT02: Taxable
06/01/2019 POR12: GNMA BK7206 62.5bps ACCT01: All TE
06/01/2019 POR12: GNMA BK7206 62.5bps ACCT02: Taxable
06/01/2019 POR13: GNMA BM9660 48.8bps (Part out 20DEF) ACCT01: All TE
06/01/2019 POR13: GNMA BM9660 48.8bps (Part out 20DEF) ACCT02: Taxable
06/01/2019 POR14: GNMA BM9661 60.4bps (Part out 20DEF) ACCT01: All TE
06/01/2019 POR14: GNMA BM9661 60.4bps (Part out 20DEF) ACCT02: Taxable
06/01/2019 POR15: GNMA BM9662 57.8bps ACCT01: All TE
06/01/2019 POR15: GNMA BM9662 57.8bps ACCT02: Taxable
06/01/2019 POR16: GNMA BM9663 62.5bps (Part out 20DEF) ACCT01: All TE
06/01/2019 POR16: GNMA BM9663 62.5bps (Part out 20DEF) ACCT02: Taxable
06/01/2019 POR17: GNMA BM9673 62.5bps ACCT01: All TE
06/01/2019 POR17: GNMA BM9673 62.5bps ACCT02: Taxable
06/01/2019 POR21: GNMA BS8481 25.5bps (Part out 20DEF) ACCT01: All TE
06/01/2019 POR21: GNMA BS8481 25.5bps (Part out 20DEF) ACCT02: Taxable
06/01/2019 POR22: GNMA BS8527 50bps (Part out 20GHI) ACCT01: All TE
06/01/2019 POR22: GNMA BS8527 50bps (Part out 20GHI) ACCT02: Taxable
06/01/2019 POR23: GNMA BS8526 50.4bps (Part out 20GHI) ACCT01: All TE
06/01/2019 POR23: GNMA BS8526 50.4bps (Part out 20GHI) ACCT02: Taxable
06/01/2019 POR19: GNMA 4.50% BK7174 (part in 19DE) ACCT01: All TE
06/01/2019 POR19: GNMA 4.50% BK7174 (part in 19DE) ACCT02: Taxable
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Cashflow
Bonds / Redemptions

Redemption Acct Info

Surplus Call Sub Account
Balance Lag (months) -
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Mandatory Call Sub Account
Balance Lag (months) -
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Surplus/Mandatory Combined
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Cashflow
Surplus/Deficiency

Coverage

Debt Service Coverage Requirement Pro Rata Share of D/S (P & I)
   Coverage Factor 100.000%
  *Bond Selection All
   Use Default Bond Freq. Set Aside Yes
   Setaside 100% of payments due in Surplus Period? No
Expense Coverage Requirement Pro Rata Share of Expenses
Minimum Coverage Amount 10,000.00

Distribution

First Surplus Calculation Date May  1, 2020
Surplus Calculation Frequency Semiannual
Surplus Distribution
% to Surplus Redemption Account 100.000%
% to Line of Credit Red Acct -
% to Reorigination Account -
% to Retain in Revenue Account -
% to Distribute to Issuer -
% to External Distribution/MRA -
% to Reserve Fund -
% to Residual Bondholder -
% to Other Redemption Account -
Parity distribution optimization Advanced
   Min Bond Redeemable 5,000.00
Replenish Reserves Only on Surplus Calc. Dates Yes

Deficiency Processing

Tap to Maintain Minimum Coverage Amount
Tap Loan Float Account Yes
Reorigination Account Tap Limit Unlimited
Tap Reorigination Account after Reserve Funds No
Deficiency Taps Processing
Pay Expense Deficiency After All Redemptions
   Process D/S Deficiency Taps Immediately No
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Cashflow
Surplus/Deficiency

Redemption Account Taps

All Redemption Account Taps Are Not Tappable
Tap Specified Reserve Fund After Surplus Redem. Acct

Other Debts

Are Lines of Credit Available No
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Rate Table
Reinvest Rates - Expected (TBL01)

Change New
Date Rate

06/01/2019 2%
05/01/2020 2%
11/01/2020 2%
11/01/2021 2%
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Rate Table
SIFMA: VRDO (TBL02)

Change New
Date Rate

06/01/2019 1.48%
11/01/2019 1.75%
05/01/2020 1.75%
11/01/2020 1.75%
11/01/2021 1.75%
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Rate Table
LIBOR: VRDO (TBL03)

Change New
Date Rate

06/01/2019 2.48%
11/01/2019 2.48%
05/01/2020 2.48%
11/01/2020 2.48%
11/01/2021 2.48%
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Miscellaneous

First Parity Display Date -
TIC/NIC Calculation Parameters
Bid Price 103.2482552%
Underwriter's Discount -
Calculate Bond to Loan Ratio No
Bond Rounding Option Round to nearest cent
 Apply to Regular Interest By Lot
 Apply to Initial Accrued Interest No rounding
 Apply to Initial Purchase Cost No rounding
Include Redemption and Loan Float Accrued Interest in Parity No
Include Arrears Interest In Parity Calc No
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Reporting Options

Issuer Title
Add to Default Title

Series Title
Add to Default Title
Single Family Mortgage Bonds
2019 Series F (Non-AMT)
2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Additional Reporting Date -
Report Alignment Date Nov  1, 2021

Loan Report
Portfolio Group

POR04 GNMA BK7195 62.5bps 1
POR10 GNMA BK7204 62.5bps 1
POR11 GNMA BK7205 62.5bps (Part in 19DE) 1
POR12 GNMA BK7206 62.5bps 1
POR13 GNMA BM9660 48.8bps (Part out 20DEF) 1
POR14 GNMA BM9661 60.4bps (Part out 20DEF) 1
POR15 GNMA BM9662 57.8bps 1
POR16 GNMA BM9663 62.5bps (Part out 20DEF) 1
POR17 GNMA BM9673 62.5bps 1
POR19 GNMA 4.50% BK7174 (part in 19DE) 1
POR21 GNMA BS8481 25.5bps (Part out 20DEF) 1
POR22 GNMA BS8527 50bps (Part out 20GHI) 1
POR23 GNMA BS8526 50.4bps (Part out 20GHI) 1

Display
Bond Order

BON01 19F Serials (NAMT) 1
BON03 19G-1 Serials (TAX) 3
BON14 19G-1 2044 Term (TAX) 4
BON15 19G-2 VRDB (TAX) 6
BON16 19F PAC (NAMT) 2
BON18 19G-1 PAC (TAX) 5
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Reporting Options

Loan Display
Portfolio Order

POR04 GNMA BK7195 62.5bps 1
POR10 GNMA BK7204 62.5bps 2
POR11 GNMA BK7205 62.5bps (Part in 19DE) 3
POR12 GNMA BK7206 62.5bps 4
POR13 GNMA BM9660 48.8bps (Part out 20DEF) 5
POR14 GNMA BM9661 60.4bps (Part out 20DEF) 6
POR15 GNMA BM9662 57.8bps 7
POR16 GNMA BM9663 62.5bps (Part out 20DEF) 8
POR17 GNMA BM9673 62.5bps 9
POR19 GNMA 4.50% BK7174 (part in 19DE) 10
POR21 GNMA BS8481 25.5bps (Part out 20DEF) 11
POR22 GNMA BS8527 50bps (Part out 20GHI) 12
POR23 GNMA BS8526 50.4bps (Part out 20GHI) 13

Display
Expense Order

EXP01 Trustee 1
EXP03 Liquidity (TAX) 1
EXP04 Remarketing 1
EXP06 19G-2 Swap Fixed 1
EXP07 19G-2 Swap Variable 1
EXP10 Basis Risk (TAX) 1
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2019FG SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series FG

Single Family Mortgage Bonds
2019 Series F (Non-AMT)

2019 Series G-1 (Taxable Fixed)
2019 Series G-2 (Taxable VRDO)

Other Revenues
Accrued Interest (REV01)

Other Revenue Information

Deposit Receipts to Revenue Account
Treasury Yield Handling Non-Yield Related

Other Revenue Information

Receipt Reserve Acquisition
Date Amount Deposit To Fund Fund

Apr  1, 2021 8.17 Revenue Account N/A N/A
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Bonds
19I-1 Serials (TAX) (BON03)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2021 860,000 2.125% 2.125% 100 5,000
11/01/2021 875,000 2.150% 2.150% 100 5,000
05/01/2022 885,000 2.230% 2.230% 100 5,000
11/01/2022 900,000 2.230% 2.230% 100 5,000
05/01/2023 920,000 2.250% 2.250% 100 5,000
11/01/2023 935,000 2.300% 2.300% 100 5,000
05/01/2024 950,000 2.350% 2.350% 100 5,000
11/01/2024 970,000 2.375% 2.375% 100 5,000
05/01/2025 985,000 2.400% 2.400% 100 5,000
11/01/2025 1,005,000 2.450% 2.450% 100 5,000
05/01/2026 1,020,000 2.500% 2.500% 100 5,000
11/01/2026 1,040,000 2.600% 2.600% 100 5,000
05/01/2027 1,060,000 2.700% 2.700% 100 5,000
11/01/2027 1,080,000 2.750% 2.750% 100 5,000
05/01/2028 1,100,000 2.800% 2.800% 100 5,000
11/01/2028 1,125,000 2.875% 2.875% 100 5,000
05/01/2029 1,150,000 2.950% 2.950% 100 5,000
11/01/2029 1,170,000 3.000% 3.000% 100 5,000
05/01/2030 1,180,000 3.050% 3.050% 100 5,000
11/01/2030 1,195,000 3.080% 3.080% 100 5,000

20,405,000



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 895

2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Bonds
19I-1 2037 Term (TAX) (BON14)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2035 925,000 3.55% 3.55% 100 5,000
11/01/2035 950,000 3.55% 3.55% 100 5,000
05/01/2036 965,000 3.55% 3.55% 100 5,000
11/01/2036 990,000 3.55% 3.55% 100 5,000
05/01/2037 75,000 3.55% 3.55% 100 5,000

3,905,000
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Bonds
19I-2 VRDB (TAX) (BON15)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Variable Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2037 970,000 2.58% 2.58% 100 5,000
11/01/2037 1,070,000 2.58% 2.58% 100 5,000
05/01/2038 1,095,000 2.58% 2.58% 100 5,000
11/01/2038 1,120,000 2.58% 2.58% 100 5,000
05/01/2039 1,145,000 2.58% 2.58% 100 5,000
11/01/2039 1,175,000 2.58% 2.58% 100 5,000
05/01/2040 1,205,000 2.58% 2.58% 100 5,000
11/01/2040 1,230,000 2.58% 2.58% 100 5,000
05/01/2041 1,265,000 2.58% 2.58% 100 5,000
11/01/2041 1,290,000 2.58% 2.58% 100 5,000
05/01/2042 1,325,000 2.58% 2.58% 100 5,000
11/01/2042 1,355,000 2.58% 2.58% 100 5,000
05/01/2043 1,390,000 2.58% 2.58% 100 5,000
11/01/2043 1,420,000 2.58% 2.58% 100 5,000
05/01/2044 1,455,000 2.58% 2.58% 100 5,000
11/01/2044 1,495,000 2.58% 2.58% 100 5,000
05/01/2045 1,530,000 2.58% 2.58% 100 5,000
11/01/2045 1,565,000 2.58% 2.58% 100 5,000
05/01/2046 1,620,000 2.58% 2.58% 100 5,000
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Bonds
19I-2 VRDB (TAX) (BON15)

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

11/01/2046 1,650,000 2.58% 2.58% 100 5,000
05/01/2047 1,690,000 2.58% 2.58% 100 5,000
11/01/2047 1,735,000 2.58% 2.58% 100 5,000
05/01/2048 205,000 2.58% 2.58% 100 5,000

30,000,000

Interest Rate Table Description

Interest Rate Table TBL03 - LIBOR: VRDO
Table Percentage 100.000%
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
*Additional Changes No
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Bonds
19H PAC (NAMT) (Class III) (BON16)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category Super-Sinker
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

11/01/2030 - 4.25% 3.702% 109.692 5,000
05/01/2031 450,000 4.25% 3.702% 109.692 5,000
11/01/2031 460,000 4.25% 3.702% 109.692 5,000
05/01/2032 470,000 4.25% 3.702% 109.692 5,000
11/01/2032 480,000 4.25% 3.702% 109.692 5,000
05/01/2033 490,000 4.25% 3.702% 109.692 5,000
11/01/2033 505,000 4.25% 3.702% 109.692 5,000
05/01/2034 510,000 4.25% 3.702% 109.692 5,000
11/01/2034 520,000 4.25% 3.702% 109.692 5,000
05/01/2035 535,000 4.25% 3.702% 109.692 5,000
11/01/2035 535,000 4.25% 3.702% 109.692 5,000
05/01/2036 550,000 4.25% 3.702% 109.692 5,000
11/01/2036 555,000 4.25% 3.702% 109.692 5,000
05/01/2037 570,000 4.25% 3.702% 109.692 5,000
11/01/2037 580,000 4.25% 3.702% 109.692 5,000
05/01/2038 595,000 4.25% 3.702% 109.692 5,000
11/01/2038 610,000 4.25% 3.702% 109.692 5,000
05/01/2039 625,000 4.25% 3.702% 109.692 5,000
11/01/2039 640,000 4.25% 3.702% 109.692 5,000
05/01/2040 655,000 4.25% 3.702% 109.692 5,000
11/01/2040 675,000 4.25% 3.702% 109.692 5,000
05/01/2041 690,000 4.25% 3.702% 109.692 5,000
11/01/2041 710,000 4.25% 3.702% 109.692 5,000
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Bonds
19H PAC (NAMT) (Class III) (BON16)

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2042 725,000 4.25% 3.702% 109.692 5,000
11/01/2042 740,000 4.25% 3.702% 109.692 5,000
05/01/2043 760,000 4.25% 3.702% 109.692 5,000
11/01/2043 780,000 4.25% 3.702% 109.692 5,000
05/01/2044 800,000 4.25% 3.702% 109.692 5,000
11/01/2044 820,000 4.25% 3.702% 109.692 5,000
05/01/2045 840,000 4.25% 3.702% 109.692 5,000
11/01/2045 860,000 4.25% 3.702% 109.692 5,000
05/01/2046 890,000 4.25% 3.702% 109.692 5,000
11/01/2046 910,000 4.25% 3.702% 109.692 5,000
05/01/2047 930,000 4.25% 3.702% 109.692 5,000
11/01/2047 950,000 4.25% 3.702% 109.692 5,000
05/01/2048 2,465,000 4.25% 3.702% 109.692 5,000
11/01/2048 2,730,000 4.25% 3.702% 109.692 5,000
05/01/2049 2,800,000 4.25% 3.702% 109.692 5,000
11/01/2049 4,045,000 4.25% 3.702% 109.692 5,000

34,455,000
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Bonds
19I-1 2034 Term (TAX) (BON17)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2031 770,000 3.25% 3.25% 100 5,000
11/01/2031 790,000 3.25% 3.25% 100 5,000
05/01/2032 805,000 3.25% 3.25% 100 5,000
11/01/2032 825,000 3.25% 3.25% 100 5,000
05/01/2033 840,000 3.25% 3.25% 100 5,000
11/01/2033 860,000 3.25% 3.25% 100 5,000
05/01/2034 880,000 3.25% 3.25% 100 5,000
11/01/2034 905,000 3.25% 3.25% 100 5,000

6,675,000
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Redemption Schedules
PAC Schedule (NAMT) (SCD01)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

07/23/2019 36,450,000
11/01/2019 36,340,000
05/01/2020 35,795,000
11/01/2020 34,455,000
05/01/2021 32,455,000
11/01/2021 29,890,000
05/01/2022 27,020,000
11/01/2022 24,285,000
05/01/2023 21,700,000
11/01/2023 19,255,000
05/01/2024 16,935,000
11/01/2024 14,705,000
05/01/2025 12,645,000
11/01/2025 10,710,000
05/01/2026 8,895,000
11/01/2026 7,200,000
05/01/2027 5,625,000
11/01/2027 4,160,000
05/01/2028 2,805,000
11/01/2028 1,555,000
05/01/2029 470,000
11/01/2029 -
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Redemption Schedules
PAC Schedule (TAX) (SCD02)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Date

11/01/2019
05/01/2020
11/01/2020
05/01/2021
11/01/2021
05/01/2022
11/01/2022
05/01/2023
11/01/2023
05/01/2024
11/01/2024
05/01/2025
11/01/2025
05/01/2026
11/01/2026
05/01/2027
11/01/2027
05/01/2028
11/01/2028
05/01/2029
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Redemption Schedules
19I-2 Swap Notional (SCD03)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Both Scheme and Schedule
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

11/01/2020 30,000,000
05/01/2021 30,000,000
11/01/2021 30,000,000
05/01/2022 30,000,000
11/01/2022 30,000,000
05/01/2023 30,000,000
11/01/2023 30,000,000
05/01/2024 30,000,000
11/01/2024 30,000,000
05/01/2025 30,000,000
11/01/2025 30,000,000
05/01/2026 30,000,000
11/01/2026 30,000,000
05/01/2027 30,000,000
11/01/2027 30,000,000
05/01/2028 30,000,000
11/01/2028 30,000,000
05/01/2029 30,000,000
11/01/2029 30,000,000
05/01/2030 30,000,000
11/01/2030 30,000,000
05/01/2031 30,000,000
11/01/2031 30,000,000
05/01/2032 28,135,000
11/01/2032 26,015,000
05/01/2033 23,950,000
11/01/2033 21,945,000
05/01/2034 19,995,000
11/01/2034 18,105,000
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Redemption Schedules
19I-2 Swap Notional (SCD03)

Redemption Schedule

Minimum
Date Balance

05/01/2035 16,265,000
11/01/2035 14,480,000
05/01/2036 12,740,000
11/01/2036 11,050,000
05/01/2037 9,410,000
11/01/2037 7,810,000
05/01/2038 6,255,000
11/01/2038 4,745,000
05/01/2039 3,275,000
11/01/2039 1,840,000
05/01/2040 440,000
11/01/2040 -
05/01/2041 -
11/01/2041 -
05/01/2042 -
11/01/2042 -
05/01/2043 -
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Redemption Schedules
19I-2 Swap Optionality (SCD04)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Both Scheme and Schedule
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

11/01/2020 30,000,000
05/01/2021 30,000,000
11/01/2021 30,000,000
05/01/2022 30,000,000
11/01/2022 30,000,000
05/01/2023 29,260,000
11/01/2023 26,585,000
05/01/2024 23,500,000
11/01/2024 20,630,000
05/01/2025 18,085,000
11/01/2025 15,905,000
05/01/2026 14,065,000
11/01/2026 12,530,000
05/01/2027 11,260,000
11/01/2027 10,210,000
05/01/2028 9,365,000
11/01/2028 -
05/01/2029 -
11/01/2029 -
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Redemption Schedules
400% PSA Table (SCD05)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

07/23/2019 99,900,000
11/01/2019 99,280,000
05/01/2020 95,615,000
11/01/2020 89,595,000
05/01/2021 81,580,000
11/01/2021 72,035,000
05/01/2022 62,040,000
11/01/2022 53,290,000
05/01/2023 45,715,000
11/01/2023 39,155,000
05/01/2024 33,475,000
11/01/2024 28,570,000
05/01/2025 24,320,000
11/01/2025 20,645,000
05/01/2026 17,465,000
11/01/2026 14,720,000
05/01/2027 12,345,000
11/01/2027 10,290,000
05/01/2028 8,520,000
11/01/2028 6,990,000
05/01/2029 5,675,000
11/01/2029 4,540,000
05/01/2030 1,350,000
11/01/2030 610,000
05/01/2031 -
11/01/2031 -
05/01/2032 -
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Redemption Schedules
400% PSA Table (SCD05)

Redemption Schedule

Minimum
Date Balance

11/01/2032 -
05/01/2033 -
11/01/2032 -
05/01/2033 -



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 908

2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Redemption Schemes
PAC (RED01)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply
Target Grp Method Pct Date Freq Schedule

BON16: 19H PAC (NAMT) (Class III) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT)
N/A - PG - 05/01/2021 Semiannual SCD02: PAC Schedule (TAX)
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Redemption Schemes
PAC (RED01)

Redemption Scheme Setup

1st Redem Redem
Date Freq

05/01/2021 Semiannual
05/01/2021 Semiannual
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Redemption Schemes
All (RED03)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply
Target Grp Method Pct Date Freq Schedule

BON16: 19H PAC (NAMT) (Class III) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT)
N/A - PG - 05/01/2021 Semiannual SCD02: PAC Schedule (TAX)
N/A 1 PG - 05/01/2021 Semiannual N/A
BON03: 19I-1 Serials (TAX) 1 PG - 05/01/2021 Semiannual N/A
BON17: 19I-1 2034 Term (TAX) 1 PG - 05/01/2021 Semiannual N/A
BON14: 19I-1 2037 Term (TAX) 1 PG - 05/01/2021 Semiannual N/A
BON15: 19I-2 VRDB (TAX) 2 PG - 05/01/2021 Semiannual N/A
BON16: 19H PAC (NAMT) (Class III) 3 PG - 05/01/2021 Semiannual N/A
N/A 3 PG - 05/01/2021 Semiannual N/A
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Redemption Schemes
All (RED03)

Redemption Scheme Setup

1st Redem Redem
Date Freq

05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Redemption Schemes
TE First (RED04)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply
Target Grp Method Pct Date Freq Schedule

BON16: 19H PAC (NAMT) (Class III) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT)
N/A 1 PG - 05/01/2021 Semiannual N/A
BON16: 19H PAC (NAMT) (Class III) 2 PG - 05/01/2021 Semiannual N/A
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Redemption Schemes
TE First (RED04)

Redemption Scheme Setup

1st Redem Redem
Date Freq

05/01/2021 Semiannual
05/01/2021 Semiannual
05/01/2021 Semiannual
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Redemption Schemes
TE All (RED06)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply
Target Grp Method Pct Date Freq Schedule

BON16: 19H PAC (NAMT) (Class III) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT)
N/A 1 PG - 05/01/2021 Semiannual N/A
BON17: 19I-1 2034 Term (TAX) 3 PG - 05/01/2021 Semiannual N/A
BON14: 19I-1 2037 Term (TAX) 3 PG - 05/01/2021 Semiannual N/A
BON15: 19I-2 VRDB (TAX) 5 PG - 05/01/2021 Semiannual N/A
BON16: 19H PAC (NAMT) (Class III) 2 PG - 05/01/2021 Semiannual N/A
BON03: 19I-1 Serials (TAX) 3 PG - 05/01/2021 Semiannual N/A
N/A 4 PG - 05/01/2021 Semiannual N/A
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Redemption Schemes
TE All (RED06)

Redemption Scheme Setup

1st Redem Redem
Date Freq

05/01/2021 Semiannual
05/01/2021 Semiannual
05/01/2021 Semiannual
05/01/2021 Semiannual
05/01/2021 Semiannual
05/01/2021 Semiannual
05/01/2021 Semiannual
05/01/2021 Semiannual
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Redemption Schemes
PAC Maintenance (RED07)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply
Target Grp Method Pct Date Freq Schedule

BON16: 19H PAC (NAMT) (Class III) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT)
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Redemption Schemes
PAC Maintenance (RED07)

Redemption Scheme Setup

1st Redem Redem
Date Freq

05/01/2021 Semiannual
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Redemption Schemes
100 - 400% PSA (RED09)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply
Target Grp Method Pct Date Freq Schedule

BON16: 19H PAC (NAMT) (Class III) - PG - - Continuous SCD01: PAC Schedule (NAMT)
BON03: 19I-1 Serials (TAX) 1 PG - 05/01/2021 Semiannual N/A
BON17: 19I-1 2034 Term (TAX) 1 PG - 05/01/2021 Semiannual N/A
BON14: 19I-1 2037 Term (TAX) 1 PG - 05/01/2021 Semiannual N/A
BON16: 19H PAC (NAMT) (Class III) 3 PG - 05/01/2021 Semiannual N/A
BON15: 19I-2 VRDB (TAX) 2 PG - 05/01/2021 Semiannual N/A
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Redemption Schemes
100 - 400% PSA (RED09)

Redemption Scheme Setup

1st Redem Redem
Date Freq

- Continuous
- Continuous
- Continuous
- Continuous
- Continuous
- Continuous



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 920

2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Redemption Schemes
> 400% PSA (RED10)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply
Target Grp Method Pct Date Freq Schedule

RED09: 100 - 400% PSA - PG - - Continuous SCD05: 400% PSA Table
BON16: 19H PAC (NAMT) (Class III) 1 PG - 05/01/2021 Semiannual N/A
BON03: 19I-1 Serials (TAX) 1 PG - 05/01/2021 Semiannual N/A
BON17: 19I-1 2034 Term (TAX) 1 PG - 05/01/2021 Semiannual N/A
BON14: 19I-1 2037 Term (TAX) 1 PG - 05/01/2021 Semiannual N/A
BON15: 19I-2 VRDB (TAX) 1 PG - 05/01/2021 Semiannual N/A
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Redemption Schemes
> 400% PSA (RED10)

Redemption Scheme Setup

1st Redem Redem
Date Freq

- Continuous
- Continuous
- Continuous
- Continuous
- Continuous
- Continuous
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Redemption Schemes
< = 100% PSA (RED11)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply
Target Grp Method Pct Date Freq Schedule

BON16: 19H PAC (NAMT) (Class III) 1 PG - 05/01/2021 Semiannual N/A
N/A 1 PG - 05/01/2021 Semiannual N/A
BON03: 19I-1 Serials (TAX) 2 PG - 05/01/2021 Semiannual N/A
BON17: 19I-1 2034 Term (TAX) 2 PG - 05/01/2021 Semiannual N/A
BON14: 19I-1 2037 Term (TAX) 2 PG - 05/01/2021 Semiannual N/A
BON15: 19I-2 VRDB (TAX) 3 PG - 05/01/2021 Semiannual N/A
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Redemption Schemes
< = 100% PSA (RED11)

Redemption Scheme Setup

1st Redem Redem
Date Freq

- Continuous
- Continuous
- Continuous
- Continuous
- Continuous
- Continuous
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Surplus Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED07 - PAC Maintenance Through, <= Date 11/01/2029 N/A
RED03 - All After, > Date 11/01/2029 N/A

Call Options

Bond Call Redeemed
Component Method Interest

19I-1 Serials (TAX) Strip Paid Same Day
19I-1 2037 Term (TAX) Strip Paid Same Day
19I-2 VRDB (TAX) Strip Paid Same Day
19H PAC (NAMT) (Class III) Strip Paid Same Day
19I-1 2034 Term (TAX) Strip Paid Same Day
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Mandatory Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED04 - TE First Always Date - N/A

Call Options

Bond Call Redeemed
Component Method Interest

19I-1 Serials (TAX) Strip Paid Same Day
19I-1 2037 Term (TAX) Strip Paid Same Day
19I-2 VRDB (TAX) Strip Paid Same Day
19H PAC (NAMT) (Class III) Strip Paid Same Day
19I-1 2034 Term (TAX) Strip Paid Same Day

10 Year Rule Redemption Adjustment

*Use 10 Year Rule Redemption Adjustment Yes
Apply 10 Year Rule to Account ACCT01 - All TE
 Based on All Loan Principal
 10 Year Adjustment 10-year Rule Adjustment Only
*Subtract Maturing Principal Yes
 Target for Requirement Mandatory Redemption Account
 Target for Excess Monies ACCT03 - Unrestricted TE
 Tap for Shortfall N/A
 Round Requirement Up to 5,000.00
 Calculate after Taxable Bond Retire No
Change Target for Requirement/Excess No

10 Year Rule Redem Adj Table

Change
Date Pct

07/23/2019 0.5138%
05/01/2021 0.7914%
10/01/2027 2.8354%
12/01/2027 3.2839%
02/01/2028 7.7596%
05/01/2028 8.5556%
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Mandatory Redemptions

10 Year Rule Redem Adj Table

Change
Date Pct

08/01/2028 8.8657%
10/01/2028 9.7213%
01/01/2029 10.6316%
07/23/2029 100.0000%

10 Year Rule Redem Adj Bonds

Subtract
Bond Prin

19I-1 Serials (TAX) No
19I-1 2037 Term (TAX) No
19I-2 VRDB (TAX) No
19H PAC (NAMT) (Class III) Yes
19I-1 2034 Term (TAX) No

Seldom Used Options

 Standard Excess Calculation Yes
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

ACCT01 - All TE

Redemption Scheme Is Active Conditional Value Bond Component

RED11 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
And After, > Prepayment Speed 99.0000% N/A
RED09 - 100 - 400% PSA Through, <= Prepayment Speed 400.0000% N/A
RED10 - > 400% PSA After, > Prepayment Speed 400.0000% N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

ACCT02 - Taxable

Redemption Scheme Is Active Conditional Value Bond Component

RED11 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
And After, > Prepayment Speed 99.0000% N/A
RED09 - 100 - 400% PSA Through, <= Prepayment Speed 400.0000% N/A
RED10 - > 400% PSA After, > Prepayment Speed 400.0000% N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

ACCT03 - Unrestricted TE

Redemption Scheme Is Active Conditional Value Bond Component

RED11 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
And After, > Prepayment Speed 99.0000% N/A
RED09 - 100 - 400% PSA Through, <= Prepayment Speed 400.0000% N/A
RED10 - > 400% PSA After, > Prepayment Speed 400.0000% N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Undisbursed Proceeds Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

And Always Date - N/A

Call Options

Unused Funds
Start Unused fund transfers on -
Send Unused funds to Revenue Account

Call Options

Bond Call Redeemed
Component Method Interest

19I-1 Serials (TAX) Strip Paid Same Day
19I-1 2037 Term (TAX) Strip Paid Same Day
19I-2 VRDB (TAX) Strip Paid Same Day
19H PAC (NAMT) (Class III) Strip Paid Same Day
19I-1 2034 Term (TAX) Strip Paid Same Day
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA 4.50% BK7194 (part in from 19DE) (POR12)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 3,174,339.68 5.125% 336 360 01/01/2021 Monthly Monthly 3617J77F3 BK7194

3,174,339.68
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA 4.50% BK7194 (part in from 19DE) (POR12)

Loan Origination Information

Final
Payment

12/31/2048
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA 4.50% BK7194 (part in from 19DE) (POR12)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 3,174,339.68 3,174,339.68 Remaining Balance 1%

3,174,339.68 3,174,339.68

Servicing Information

Servicing Rate (%) 0.625000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA 4.50% BK7194 (part in from 19DE) (POR12)

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 73.736000%
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA 4.50% BK7196 (part in from 19DE) (POR13)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 1,678,717.88 5.125% 337 360 01/01/2021 Monthly Monthly 3617J77H9 G2 BK7196

1,678,717.88
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA 4.50% BK7196 (part in from 19DE) (POR13)

Loan Origination Information

Final
Payment

01/31/2049
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA 4.50% BK7196 (part in from 19DE) (POR13)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 1,678,717.88 1,678,717.88 Remaining Balance 1%

1,678,717.88 1,678,717.88

Servicing Information

Servicing Rate (%) 0.625000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA 4.50% BK7196 (part in from 19DE) (POR13)

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 73.736000%
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA 4.50% BK7204 (part in from 19DE) (POR14)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 1,954,393.82 5.125% 337 360 01/01/2021 Monthly Monthly 3617J8AD2 G2 BK7204

1,954,393.82
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA 4.50% BK7204 (part in from 19DE) (POR14)

Loan Origination Information

Final
Payment

01/31/2049
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA 4.50% BK7204 (part in from 19DE) (POR14)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 1,954,393.82 1,954,393.82 Remaining Balance 1%

1,954,393.82 1,954,393.82

Servicing Information

Servicing Rate (%) 0.625000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA 4.50% BK7204 (part in from 19DE) (POR14)

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 73.736000%
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA 4.50% BM9707 (POR15)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 25,230,634.76 4.535% 344 360 01/01/2021 Monthly Monthly 3617K1YC1 G2 BM9707

25,230,634.76
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA 4.50% BM9707 (POR15)

Loan Origination Information

Final
Payment

08/31/2049
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA 4.50% BM9707 (POR15)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 25,230,634.76 25,230,634.76 Remaining Balance 1%

25,230,634.76 25,230,634.76

Servicing Information

Servicing Rate (%) 0.535000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA 4.50% BM9707 (POR15)

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 73.736000%
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA BM9711 (POR16)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 4,026,941.99 4.875% 342 360 01/01/2021 Monthly Monthly 3617K1YG2 G2 BM9711

4,026,941.99
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA BM9711 (POR16)

Loan Origination Information

Final
Payment

06/30/2049
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA BM9711 (POR16)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 4,026,941.99 4,026,941.99 Remaining Balance 1%

4,026,941.99 4,026,941.99

Servicing Information

Servicing Rate (%) 0.375000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA BM9731 (POR17)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 15,086,066.16 4.376% 345 360 01/01/2021 Monthly Monthly 3617K1Y49 G2 BM9731

15,086,066.16
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA BM9731 (POR17)

Loan Origination Information

Final
Payment

09/30/2049
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA BM9731 (POR17)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 15,086,066.16 15,086,066.16 Remaining Balance 1%

15,086,066.16 15,086,066.16

Servicing Information

Servicing Rate (%) 0.376000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA BM9733 (POR18)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 3,739,373.33 4.822% 343 360 01/01/2021 Monthly Monthly 3617K1Y64 G2 BM9733

3,739,373.33
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA BM9733 (POR18)

Loan Origination Information

Final
Payment

07/31/2049
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA BM9733 (POR18)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 3,739,373.33 3,739,373.33 Remaining Balance 1%

3,739,373.33 3,739,373.33

Servicing Information

Servicing Rate (%) 0.322000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA BM9688 (Part w 2020GHI) (POR19)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 1,476,491.26 4.265% 342 360 01/01/2021 Monthly Monthly 3617K1XR9 G2 BM9688

1,476,491.26
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA BM9688 (Part w 2020GHI) (POR19)

Loan Origination Information

Final
Payment

06/30/2049
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA BM9688 (Part w 2020GHI) (POR19)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 1,476,491.26 1,476,491.26 Remaining Balance 1%

1,476,491.26 1,476,491.26

Servicing Information

Servicing Rate (%) 0.265000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA BM9688 (Part w 2020GHI) (POR19)

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 78.368000%
Interest % 78.368000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA BM9729 (POR20)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 1,162,397.83 4.091% 345 360 01/01/2021 Monthly Monthly 3617K1Y23 G2 BM9729

1,162,397.83
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA BM9729 (POR20)

Loan Origination Information

Final
Payment

09/30/2049
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA BM9729 (POR20)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 1,162,397.83 1,162,397.83 Remaining Balance 1%

1,162,397.83 1,162,397.83

Servicing Information

Servicing Rate (%) 0.591000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA BM9741 (POR21)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 21,825,196.36 4.292% 345 360 01/01/2021 Monthly Monthly 3617K1ZE6 G2 BM9741

21,825,196.36
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA BM9741 (POR21)

Loan Origination Information

Final
Payment

09/30/2049
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA BM9741 (POR21)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 21,825,196.36 21,825,196.36 Remaining Balance 1%

21,825,196.36 21,825,196.36

Servicing Information

Servicing Rate (%) 0.292000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA BM9732 (POR22)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 3,765,808.12 4.484% 344 360 01/01/2021 Monthly Monthly 3617K1Y56 G2 BM9732

3,765,808.12
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA BM9732 (POR22)

Loan Origination Information

Final
Payment

08/31/2049
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA BM9732 (POR22)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 3,765,808.12 3,765,808.12 Remaining Balance 1%

3,765,808.12 3,765,808.12

Servicing Information

Servicing Rate (%) 0.484000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA BM9730 (Part w 2020GHI) (POR23)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 10,312,204.46 4.25% 345 360 01/01/2021 Monthly Monthly 3617K1Y31 G2 BM9730

10,312,204.46
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA BM9730 (Part w 2020GHI) (POR23)

Loan Origination Information

Final
Payment

09/30/2049
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA BM9730 (Part w 2020GHI) (POR23)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 10,312,204.46 10,312,204.46 Remaining Balance 1%

10,312,204.46 10,312,204.46

Servicing Information

Servicing Rate (%) 0.250000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA BM9730 (Part w 2020GHI) (POR23)

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 71.393000%
Interest % 73.058690%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA BS8511 (Part out 2020GHI) (POR24)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 37,052,659.92 3.02% 357 360 01/01/2021 Monthly Monthly 3617MKN47 G2 BS8511

37,052,659.92
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA BS8511 (Part out 2020GHI) (POR24)

Loan Origination Information

Final
Payment

09/30/2050
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA BS8511 (Part out 2020GHI) (POR24)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 37,052,659.92 37,052,659.92 Remaining Balance 1%

37,052,659.92 37,052,659.92

Servicing Information

Servicing Rate (%) 0.520000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA BS8511 (Part out 2020GHI) (POR24)

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 8.167000%
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA BS8521 (Part out 2020GHI) (POR25)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 2,498,115.38 2.5% 358 360 01/01/2021 Monthly Monthly 3617MKPE3 G2 BS8521

2,498,115.38
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA BS8521 (Part out 2020GHI) (POR25)

Loan Origination Information

Final
Payment

10/31/2050
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA BS8521 (Part out 2020GHI) (POR25)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 2,498,115.38 2,498,115.38 Remaining Balance 1%

2,498,115.38 2,498,115.38

Servicing Information

Servicing Rate (%) 0.500000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA BS8521 (Part out 2020GHI) (POR25)

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 14.477000%
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA 2.00% BS8542 (POR26)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 682,434 2.5% 359 360 01/01/2021 Monthly Monthly 3617MKP37 BS8542

682,434
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA 2.00% BS8542 (POR26)

Loan Origination Information

Final
Payment

11/30/2050
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Loans
GNMA 2.00% BS8542 (POR26)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 682,434 682,434 Remaining Balance 1%

682,434 682,434

Servicing Information

Servicing Rate (%) 0.535000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Short Term Investments

Int Begin Beginning Interest First Pmt Payment Day % to Apply Exclude
Account Date Balance Rate Date Freq Basis to Parity From Arb

Default 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Loan Float 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Redemption 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Revenue 12/31/2020 6,776,108.85 - 02/01/2021 Monthly ACT/360 100% No

Default Short Term Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Loan Float Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Redemption Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Short Term Investments

Revenue Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Expenses
Trustee (EXP01)

Type of Expense Trustee
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.035000%
   Expense Percent Type Annual Rate
*Bond Component All
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Annual
Expense Payment Lag (days) -
Expense Calculation Frequency Annual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Advance
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds are Retired
   Bond Component All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 987

2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Expenses
Liquidity (TAX) (EXP03)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.330000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 19I-2 VRDB (TAX)
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Quarterly
Expense Payment Lag (days) -
Expense Calculation Frequency Quarterly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Bond Payments.
    End Date for Adjustments -
Terminate Expense When Bonds are Retired
   Bond Component BON15 - 19I-2 VRDB (TAX)
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes Yes
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Expense Payment Changes

Expense Expense Expense Calc
Date Percent Freq Freq

07/01/2022 1% Quarterly Quarterly
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Expenses
Remarketing (EXP04)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.100000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 19I-2 VRDB (TAX)
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Quarterly
Expense Payment Lag (days) -
Expense Calculation Frequency Quarterly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds are Retired
   Bond Component BON15 - 19I-2 VRDB (TAX)
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 989

2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Expenses
19I-2 Swap Fixed (EXP06)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent 2.580000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 19I-2 VRDB (TAX)
Apply Balance Restrictions Yes
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Bond Payments.
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON15 - 19I-2 VRDB (TAX)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Balance Limits

Minimum Value Specification SCD04 - 19I-2 Swap Optionality
Maximum Value Specification SCD03 - 19I-2 Swap Notional
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Expenses
19I-2 Swap Var Receipt (EXP10)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 19I-2 VRDB (TAX)
Apply Balance Restrictions Yes
Interest Rate Table TBL03 - LIBOR: VRDO
Table percentage (100.000000%)
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/ACT
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Bond Payments.
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON15 - 19I-2 VRDB (TAX)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Balance Limits

Minimum Value Specification SCD04 - 19I-2 Swap Optionality
Maximum Value Specification SCD03 - 19I-2 Swap Notional
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Expenses
Basis Risk (Taxable) (EXP11)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.400000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 19I-2 VRDB (TAX)
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON15 - 19I-2 VRDB (TAX)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Cashflow
Bonds / Redemptions

Deposit Accrued Interest to Revenue Account
First Bond Year Ending Date Nov  1, 2021

Interest and Maturing Prin Payments

Debt Service Interest is Paid From Revenue Account
Maturing Principal is Paid From Redemption Account
   Redemption Account Mandatory
   Tap LOC Before Revenue Account No

Bond Prin Component Selection

Bond Maturing Principal Redemption Tap LOC
Component Option Account Before Rev

19I-1 Serials (TAX) Redemption Account ACCT02: Taxable No
19I-1 2037 Term (TAX) Redemption Account ACCT02: Taxable No
19I-2 VRDB (TAX) Redemption Account ACCT02: Taxable No
19H PAC (NAMT) (Class III) Redemption Account ACCT01: All TE No
19I-1 2034 Term (TAX) Redemption Account ACCT02: Taxable No

Taxable / Tax-exempt Information

*Are There Taxable/Tax-Exempt Bonds Yes
Taxable Loan Rate 4.695559%
Tax-Exempt Loan Rate -
Taxable Loan Origination Percent 66.119985%
Partial Loan Loss Percent -
*Allocate Scheduled Loan Principal Based on Loan Ratios
Partial Prepay Percent (Taxable) -
Prepayments Allocation Based on Loan Ratios
Transfer Taxable Loan Balance No
Universal Cap
Start Universal Cap Calc -
Tap Res Funds by Ratio No
Used accreted value for bond ratios No
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Cashflow
Bonds / Redemptions

Taxable / Tax-exempt Bond Selection

Bond Tax
Component Category

19I-1 Serials (TAX) Taxable
19I-1 2037 Term (TAX) Taxable
19I-2 VRDB (TAX) Taxable
19H PAC (NAMT) (Class III) Tax-Exempt
19I-1 2034 Term (TAX) Taxable

Taxable / Tax-exempt Loan Selection

Tax
Loans Category

GNMA 4.50% BK7194 (part in from 19DE) 100% Tax-Exempt
GNMA 4.50% BK7196 (part in from 19DE) 100% Tax-Exempt
GNMA 4.50% BK7204 (part in from 19DE) 100% Tax-Exempt
GNMA 4.50% BM9707 100% Tax-Exempt
GNMA BM9711 Taxable / Tax-Exempt
GNMA BM9731 Taxable / Tax-Exempt
GNMA BM9733 Taxable / Tax-Exempt
GNMA BM9688 (Part w 2020GHI) Taxable / Tax-Exempt
GNMA BM9729 Taxable / Tax-Exempt
GNMA BM9741 Taxable / Tax-Exempt
GNMA BM9732 Taxable / Tax-Exempt
GNMA BM9730 (Part w 2020GHI) Taxable / Tax-Exempt
GNMA BS8511 (Part out 2020GHI) Taxable / Tax-Exempt
GNMA BS8521 (Part out 2020GHI) Taxable / Tax-Exempt
GNMA 2.00% BS8542 100% Tax-Exempt
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Cashflow
Bonds / Redemptions

10 Year Rule Redemption Adjustment

*Use 10 Year Rule Redemption Adjustment Yes
Apply 10 Year Rule to Account ACCT01 - All TE
 Based on All Loan Principal
 10 Year Adjustment 10-year Rule Adjustment Only
*Subtract Maturing Principal Yes
 Target for Requirement Mandatory Redemption Account
 Target for Excess Monies ACCT03 - Unrestricted TE
 Tap for Shortfall N/A
 Round Requirement Up to 5,000.00
 Calculate after Taxable Bond Retire No
Change Target for Requirement/Excess No

10 Year Rule Redem Adj Table

Change
Date Pct

07/23/2019 0.5138%
05/01/2021 0.7914%
10/01/2027 2.8354%
12/01/2027 3.2839%
02/01/2028 7.7596%
05/01/2028 8.5556%
08/01/2028 8.8657%
10/01/2028 9.7213%
01/01/2029 10.6316%
07/23/2029 100.0000%

10 Year Rule Redem Adj Bonds

Subtract
Bond Prin

19I-1 Serials (TAX) No
19I-1 2037 Term (TAX) No
19I-2 VRDB (TAX) No
19H PAC (NAMT) (Class III) Yes
19I-1 2034 Term (TAX) No
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Cashflow
Bonds / Redemptions

Seldom Used Options

 Standard Excess Calculation Yes

Additional Changes

*Are There Additional Mandatory Transfer Changes Yes

Additional Changes

Change Loan Target
Date Port % Prin % Prepay Account

07/01/2019 All 100.000% 100.000% ACCT01: All TE
07/01/2019 All - - ACCT02: Taxable
07/01/2019 POR16: GNMA BM9711 33.880% 33.880% ACCT01: All TE
07/01/2019 POR16: GNMA BM9711 66.120% 66.120% ACCT02: Taxable
07/01/2019 POR17: GNMA BM9731 33.880% 33.880% ACCT01: All TE
07/01/2019 POR17: GNMA BM9731 66.120% 66.120% ACCT02: Taxable
07/01/2019 POR18: GNMA BM9733 33.880% 33.880% ACCT01: All TE
07/01/2019 POR18: GNMA BM9733 66.120% 66.120% ACCT02: Taxable
07/01/2019 POR20: GNMA BM9729 33.880% 33.880% ACCT01: All TE
07/01/2019 POR20: GNMA BM9729 66.120% 66.120% ACCT02: Taxable
07/01/2019 POR19: GNMA BM9688 (Part w 2020GHI) 33.880% 33.880% ACCT01: All TE
07/01/2019 POR19: GNMA BM9688 (Part w 2020GHI) 66.120% 66.120% ACCT02: Taxable
07/01/2019 POR21: GNMA BM9741 33.880% 33.880% ACCT01: All TE
07/01/2019 POR21: GNMA BM9741 66.120% 66.120% ACCT02: Taxable
07/01/2019 POR22: GNMA BM9732 33.880% 33.880% ACCT01: All TE
07/01/2019 POR22: GNMA BM9732 66.120% 66.120% ACCT02: Taxable
07/01/2019 POR23: GNMA BM9730 (Part w 2020GHI) 33.880% 33.880% ACCT01: All TE
07/01/2019 POR23: GNMA BM9730 (Part w 2020GHI) 66.120% 66.120% ACCT02: Taxable
07/01/2019 POR24: GNMA BS8511 (Part out 2020GHI) 33.880% 33.880% ACCT01: All TE
07/01/2019 POR24: GNMA BS8511 (Part out 2020GHI) 66.120% 66.120% ACCT02: Taxable
07/01/2019 POR25: GNMA BS8521 (Part out 2020GHI) 33.880% 33.880% ACCT01: All TE
07/01/2019 POR25: GNMA BS8521 (Part out 2020GHI) 66.120% 66.120% ACCT02: Taxable
07/01/2019 POR26: GNMA 2.00% BS8542 33.880% 33.880% ACCT01: All TE
07/01/2019 POR26: GNMA 2.00% BS8542 66.120% 66.120% ACCT02: Taxable
07/01/2019 POR15: GNMA 4.50% BM9707 10.388% 10.388% ACCT01: All TE
07/01/2019 POR15: GNMA 4.50% BM9707 89.612% 89.612% ACCT02: Taxable
07/01/2019 POR12: GNMA 4.50% BK7194 (part in from 19DE) 100.000% 100.000% ACCT01: All TE
07/01/2019 POR12: GNMA 4.50% BK7194 (part in from 19DE) - - ACCT02: Taxable
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Cashflow
Bonds / Redemptions

Additional Changes

Change Loan Target
Date Port % Prin % Prepay Account

07/01/2019 POR13: GNMA 4.50% BK7196 (part in from 19DE) 100.000% 100.000% ACCT01: All TE
07/01/2019 POR13: GNMA 4.50% BK7196 (part in from 19DE) - - ACCT02: Taxable
07/01/2019 POR14: GNMA 4.50% BK7204 (part in from 19DE) 100.000% 100.000% ACCT01: All TE
07/01/2019 POR14: GNMA 4.50% BK7204 (part in from 19DE) - - ACCT02: Taxable



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 997

2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Cashflow
Bonds / Redemptions

Additional Changes (cont)

Change Loan Change Bond
Date Port on Comp

07/01/2019 All Same for Life N/A
07/01/2019 All Same for Life N/A
07/01/2019 POR16: GNMA BM9711 Same for Life N/A
07/01/2019 POR16: GNMA BM9711 Same for Life N/A
07/01/2019 POR17: GNMA BM9731 Same for Life N/A
07/01/2019 POR17: GNMA BM9731 Same for Life N/A
07/01/2019 POR18: GNMA BM9733 Same for Life N/A
07/01/2019 POR18: GNMA BM9733 Same for Life N/A
07/01/2019 POR20: GNMA BM9729 Same for Life N/A
07/01/2019 POR20: GNMA BM9729 Same for Life N/A
07/01/2019 POR19: GNMA BM9688 (Part w 2020GHI) Same for Life N/A
07/01/2019 POR19: GNMA BM9688 (Part w 2020GHI) Same for Life N/A
07/01/2019 POR21: GNMA BM9741 Same for Life N/A
07/01/2019 POR21: GNMA BM9741 Same for Life N/A
07/01/2019 POR22: GNMA BM9732 Same for Life N/A
07/01/2019 POR22: GNMA BM9732 Same for Life N/A
07/01/2019 POR23: GNMA BM9730 (Part w 2020GHI) Same for Life N/A
07/01/2019 POR23: GNMA BM9730 (Part w 2020GHI) Same for Life N/A
07/01/2019 POR24: GNMA BS8511 (Part out 2020GHI) Same for Life N/A
07/01/2019 POR24: GNMA BS8511 (Part out 2020GHI) Same for Life N/A
07/01/2019 POR25: GNMA BS8521 (Part out 2020GHI) Same for Life N/A
07/01/2019 POR25: GNMA BS8521 (Part out 2020GHI) Same for Life N/A
07/01/2019 POR26: GNMA 2.00% BS8542 Same for Life N/A
07/01/2019 POR26: GNMA 2.00% BS8542 Same for Life N/A
07/01/2019 POR15: GNMA 4.50% BM9707 Same for Life N/A
07/01/2019 POR15: GNMA 4.50% BM9707 Same for Life N/A
07/01/2019 POR12: GNMA 4.50% BK7194 (part in from 19DE) Same for Life N/A
07/01/2019 POR12: GNMA 4.50% BK7194 (part in from 19DE) Same for Life N/A
07/01/2019 POR13: GNMA 4.50% BK7196 (part in from 19DE) Same for Life N/A
07/01/2019 POR13: GNMA 4.50% BK7196 (part in from 19DE) Same for Life N/A
07/01/2019 POR14: GNMA 4.50% BK7204 (part in from 19DE) Same for Life N/A
07/01/2019 POR14: GNMA 4.50% BK7204 (part in from 19DE) Same for Life N/A
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Cashflow
Bonds / Redemptions

Additional Changes (cont)

Change Loan Target
Date Port Account

07/01/2019 All ACCT01: All TE
07/01/2019 All ACCT02: Taxable
07/01/2019 POR16: GNMA BM9711 ACCT01: All TE
07/01/2019 POR16: GNMA BM9711 ACCT02: Taxable
07/01/2019 POR17: GNMA BM9731 ACCT01: All TE
07/01/2019 POR17: GNMA BM9731 ACCT02: Taxable
07/01/2019 POR18: GNMA BM9733 ACCT01: All TE
07/01/2019 POR18: GNMA BM9733 ACCT02: Taxable
07/01/2019 POR20: GNMA BM9729 ACCT01: All TE
07/01/2019 POR20: GNMA BM9729 ACCT02: Taxable
07/01/2019 POR19: GNMA BM9688 (Part w 2020GHI) ACCT01: All TE
07/01/2019 POR19: GNMA BM9688 (Part w 2020GHI) ACCT02: Taxable
07/01/2019 POR21: GNMA BM9741 ACCT01: All TE
07/01/2019 POR21: GNMA BM9741 ACCT02: Taxable
07/01/2019 POR22: GNMA BM9732 ACCT01: All TE
07/01/2019 POR22: GNMA BM9732 ACCT02: Taxable
07/01/2019 POR23: GNMA BM9730 (Part w 2020GHI) ACCT01: All TE
07/01/2019 POR23: GNMA BM9730 (Part w 2020GHI) ACCT02: Taxable
07/01/2019 POR24: GNMA BS8511 (Part out 2020GHI) ACCT01: All TE
07/01/2019 POR24: GNMA BS8511 (Part out 2020GHI) ACCT02: Taxable
07/01/2019 POR25: GNMA BS8521 (Part out 2020GHI) ACCT01: All TE
07/01/2019 POR25: GNMA BS8521 (Part out 2020GHI) ACCT02: Taxable
07/01/2019 POR26: GNMA 2.00% BS8542 ACCT01: All TE
07/01/2019 POR26: GNMA 2.00% BS8542 ACCT02: Taxable
07/01/2019 POR15: GNMA 4.50% BM9707 ACCT01: All TE
07/01/2019 POR15: GNMA 4.50% BM9707 ACCT02: Taxable
07/01/2019 POR12: GNMA 4.50% BK7194 (part in from 19DE) ACCT01: All TE
07/01/2019 POR12: GNMA 4.50% BK7194 (part in from 19DE) ACCT02: Taxable
07/01/2019 POR13: GNMA 4.50% BK7196 (part in from 19DE) ACCT01: All TE
07/01/2019 POR13: GNMA 4.50% BK7196 (part in from 19DE) ACCT02: Taxable
07/01/2019 POR14: GNMA 4.50% BK7204 (part in from 19DE) ACCT01: All TE
07/01/2019 POR14: GNMA 4.50% BK7204 (part in from 19DE) ACCT02: Taxable



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 999

2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Cashflow
Bonds / Redemptions

Redemption Acct Info

Surplus Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Mandatory Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Surplus/Mandatory Combined
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Cashflow
Surplus/Deficiency

Coverage

Debt Service Coverage Requirement Pro Rata Share of D/S (P & I)
   Coverage Factor 100.000%
  *Bond Selection All
   Use Default Bond Freq. Set Aside Yes
   Setaside 100% of payments due in Surplus Period? No
Expense Coverage Requirement Pro Rata Share of Expenses
Minimum Coverage Amount 10,000.00

Distribution

First Surplus Calculation Date May  1, 2020
Surplus Calculation Frequency Semiannual
Surplus Distribution
% to Surplus Redemption Account 50.000%
% to Line of Credit Red Acct -
% to Reorigination Account -
% to Retain in Revenue Account 50.000%
% to Distribute to Issuer -
% to External Distribution/MRA -
% to Reserve Fund -
% to Residual Bondholder -
% to Other Redemption Account -
Parity distribution optimization Advanced
   Min Bond Redeemable 5,000.00
Replenish Reserves Only on Surplus Calc. Dates Yes

Deficiency Processing

Tap to Maintain Minimum Coverage Amount
Tap Loan Float Account Yes
Reorigination Account Tap Limit Unlimited
Tap Reorigination Account after Reserve Funds No
Deficiency Taps Processing
Pay Expense Deficiency After All Redemptions
   Process D/S Deficiency Taps Immediately No
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Cashflow
Surplus/Deficiency

Redemption Account Taps

All Redemption Account Taps Are Not Tappable
Tap Specified Reserve Fund After Surplus Redem. Acct

Other Debts

Are Lines of Credit Available No
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Rate Table
Reinvest Rates - Expected (TBL01)

Change New
Date Rate

05/01/2019 2%
05/01/2020 2%
11/01/2020 2%
11/01/2021 2%
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Rate Table
SIFMA: VRDO (TBL02)

Change New
Date Rate

05/01/2019 1.48%
11/01/2019 1.75%
05/01/2020 1.75%
11/01/2020 1.75%
11/01/2021 1.75%
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Rate Table
LIBOR: VRDO (TBL03)

Change New
Date Rate

05/01/2019 2.48%
11/01/2019 2.48%
05/01/2020 2.48%
11/01/2020 2.48%
11/01/2021 2.48%
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Miscellaneous

First Parity Display Date -
TIC/NIC Calculation Parameters
Bid Price 103.4989298%
Underwriter's Discount -
Calculate Bond to Loan Ratio No
Bond Rounding Option Round to nearest cent
 Apply to Regular Interest By Lot
 Apply to Initial Accrued Interest No rounding
 Apply to Initial Purchase Cost No rounding
Include Redemption and Loan Float Accrued Interest in Parity No
Include Arrears Interest In Parity Calc No
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Reporting Options

Issuer Title
Add to Default Title

Series Title
Add to Default Title
Single Family Mortgage Bonds
2019 Series H (Non-AMT)
2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Additional Reporting Date -
Report Alignment Date Nov  1, 2021

Loan Report
Portfolio Group

POR12 GNMA 4.50% BK7194 (part in from 19DE) 1
POR13 GNMA 4.50% BK7196 (part in from 19DE) 1
POR14 GNMA 4.50% BK7204 (part in from 19DE) 1
POR15 GNMA 4.50% BM9707 1
POR16 GNMA BM9711 1
POR17 GNMA BM9731 1
POR18 GNMA BM9733 1
POR19 GNMA BM9688 (Part w 2020GHI) 1
POR20 GNMA BM9729 1
POR21 GNMA BM9741 1
POR22 GNMA BM9732 1
POR23 GNMA BM9730 (Part w 2020GHI) 1
POR24 GNMA BS8511 (Part out 2020GHI) 1
POR25 GNMA BS8521 (Part out 2020GHI) 1
POR26 GNMA 2.00% BS8542 1

Display
Bond Order

BON03 19I-1 Serials (TAX) 2
BON14 19I-1 2037 Term (TAX) 4
BON15 19I-2 VRDB (TAX) 5
BON16 19H PAC (NAMT) (Class III) 1
BON17 19I-1 2034 Term (TAX) 3
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Reporting Options

Loan Display
Portfolio Order

POR12 GNMA 4.50% BK7194 (part in from 19DE) 1
POR13 GNMA 4.50% BK7196 (part in from 19DE) 1
POR14 GNMA 4.50% BK7204 (part in from 19DE) 1
POR15 GNMA 4.50% BM9707 1
POR16 GNMA BM9711 1
POR17 GNMA BM9731 1
POR18 GNMA BM9733 1
POR19 GNMA BM9688 (Part w 2020GHI) 1
POR20 GNMA BM9729 1
POR21 GNMA BM9741 1
POR22 GNMA BM9732 1
POR23 GNMA BM9730 (Part w 2020GHI) 1
POR24 GNMA BS8511 (Part out 2020GHI) 1
POR25 GNMA BS8521 (Part out 2020GHI) 1
POR26 GNMA 2.00% BS8542 1

Display
Expense Order

EXP01 Trustee 1
EXP03 Liquidity (TAX) 1
EXP04 Remarketing 1
EXP06 19I-2 Swap Fixed 1
EXP10 19I-2 Swap Var Receipt 1
EXP11 Basis Risk (Taxable) 1
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2019HI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series HI

Single Family Mortgage Bonds
2019 Series H (Non-AMT)

2019 Series I-1 (Taxable Fixed)
2019 Series I-2 (Taxable VRDO)

Other Revenues
Accrued Interest (REV01)

Other Revenue Information

Deposit Receipts to Revenue Account
Treasury Yield Handling Non-Yield Related

Other Revenue Information

Receipt Reserve Acquisition
Date Amount Deposit To Fund Fund

Apr  1, 2021 28.76 Revenue Account N/A N/A
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Bonds
19J Serials (AMT) (BON01)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2021 295,000 1.550% 1.550% 100 5,000
11/01/2021 300,000 1.600% 1.600% 100 5,000
05/01/2022 310,000 1.650% 1.650% 100 5,000
11/01/2022 315,000 1.700% 1.700% 100 5,000
05/01/2023 315,000 1.750% 1.750% 100 5,000
11/01/2023 325,000 1.750% 1.750% 100 5,000
05/01/2024 335,000 1.800% 1.800% 100 5,000
11/01/2024 365,000 1.875% 1.875% 100 5,000
05/01/2025 375,000 1.950% 1.950% 100 5,000

2,935,000
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Bonds
19L-1 Serials (Cl II) (TAX) (BON03)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2021 840,000 1.99% 1.99% 100 5,000
11/01/2021 860,000 2.04% 2.04% 100 5,000
05/01/2022 880,000 2.07% 2.07% 100 5,000
11/01/2022 900,000 2.12% 2.12% 100 5,000
05/01/2023 925,000 2.19% 2.19% 100 5,000
11/01/2023 945,000 2.25% 2.25% 100 5,000
05/01/2024 965,000 2.32% 2.32% 100 5,000
11/01/2024 990,000 2.37% 2.37% 100 5,000
05/01/2025 1,010,000 2.46% 2.46% 100 5,000
11/01/2025 1,030,000 2.51% 2.51% 100 5,000
05/01/2026 1,055,000 2.56% 2.56% 100 5,000
11/01/2026 1,080,000 2.61% 2.61% 100 5,000
05/01/2027 1,105,000 2.70% 2.70% 100 5,000
11/01/2027 1,130,000 2.75% 2.75% 100 5,000
05/01/2028 1,155,000 2.80% 2.80% 100 5,000
11/01/2028 1,185,000 2.85% 2.85% 100 5,000
05/01/2029 1,215,000 2.90% 2.90% 100 5,000
11/01/2029 1,245,000 2.95% 2.95% 100 5,000
05/01/2030 1,560,000 3.00% 3.00% 100 5,000
11/01/2030 1,595,000 3.05% 3.05% 100 5,000
05/01/2031 1,630,000 3.10% 3.10% 100 5,000
11/01/2031 1,670,000 3.13% 3.13% 100 5,000
05/01/2032 1,705,000 3.16% 3.16% 100 5,000
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Bonds
19L-1 Serials (Cl II) (TAX) (BON03)

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

11/01/2032 1,740,000 3.19% 3.19% 100 5,000
05/01/2033 1,780,000 3.21% 3.21% 100 5,000
11/01/2033 1,600,000 3.23% 3.23% 100 5,000
05/01/2034 - 3.25% 3.25% 100 5,000

31,795,000



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1012

2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Bonds
19L-2 VRDB (TAX) (BON15)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Variable Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2023 2,000,000 2.23% 2.23% 100 5,000
11/01/2023 2,045,000 2.23% 2.23% 100 5,000
05/01/2024 2,090,000 2.23% 2.23% 100 5,000
11/01/2024 2,135,000 2.23% 2.23% 100 5,000
05/01/2025 2,185,000 2.23% 2.23% 100 5,000
11/01/2025 2,235,000 2.23% 2.23% 100 5,000
05/01/2026 2,835,000 2.23% 2.23% 100 5,000
11/01/2026 1,815,000 2.23% 2.23% 100 5,000
05/01/2027 1,850,000 2.23% 2.23% 100 5,000
11/01/2027 1,890,000 2.23% 2.23% 100 5,000
05/01/2028 1,930,000 2.23% 2.23% 100 5,000
11/01/2028 1,970,000 2.23% 2.23% 100 5,000
05/01/2029 2,015,000 2.23% 2.23% 100 5,000
11/01/2029 2,055,000 2.23% 2.23% 100 5,000
05/01/2030 2,100,000 2.23% 2.23% 100 5,000
11/01/2030 2,145,000 2.23% 2.23% 100 5,000
05/01/2031 2,190,000 2.23% 2.23% 100 5,000
11/01/2031 2,235,000 2.23% 2.23% 100 5,000
05/01/2032 1,445,000 2.23% 2.23% 100 5,000
11/01/2032 - 2.23% 2.23% 100 5,000

39,165,000
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Bonds
19L-2 VRDB (TAX) (BON15)

Interest Rate Table Description

Interest Rate Table TBL03 - LIBOR: VRDO
Table Percentage 100.000%
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
*Additional Changes No
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Bonds
19K PAC (NAMT) (BON16)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category Super-Sinker
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2027 395,000 3.875% 3.34% 109.999 5,000
11/01/2027 405,000 3.875% 3.34% 109.999 5,000
05/01/2028 415,000 3.875% 3.34% 109.999 5,000
11/01/2028 425,000 3.875% 3.34% 109.999 5,000
05/01/2029 435,000 3.875% 3.34% 109.999 5,000
11/01/2029 445,000 3.875% 3.34% 109.999 5,000
05/01/2030 175,000 3.875% 3.34% 109.999 5,000
11/01/2030 180,000 3.875% 3.34% 109.999 5,000
05/01/2031 185,000 3.875% 3.34% 109.999 5,000
11/01/2031 190,000 3.875% 3.34% 109.999 5,000
05/01/2032 195,000 3.875% 3.34% 109.999 5,000
11/01/2032 200,000 3.875% 3.34% 109.999 5,000
05/01/2033 205,000 3.875% 3.34% 109.999 5,000
11/01/2033 205,000 3.875% 3.34% 109.999 5,000
05/01/2034 210,000 3.875% 3.34% 109.999 5,000
11/01/2034 215,000 3.875% 3.34% 109.999 5,000
05/01/2035 220,000 3.875% 3.34% 109.999 5,000
11/01/2035 225,000 3.875% 3.34% 109.999 5,000
05/01/2036 230,000 3.875% 3.34% 109.999 5,000
11/01/2036 240,000 3.875% 3.34% 109.999 5,000
05/01/2037 245,000 3.875% 3.34% 109.999 5,000
11/01/2037 245,000 3.875% 3.34% 109.999 5,000
05/01/2038 300,000 3.875% 3.34% 109.999 5,000
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Bonds
19K PAC (NAMT) (BON16)

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

11/01/2038 200,000 3.875% 3.34% 109.999 5,000
05/01/2039 205,000 3.875% 3.34% 109.999 5,000
11/01/2039 210,000 3.875% 3.34% 109.999 5,000
05/01/2040 215,000 3.875% 3.34% 109.999 5,000
11/01/2040 220,000 3.875% 3.34% 109.999 5,000
05/01/2041 225,000 3.875% 3.34% 109.999 5,000
11/01/2041 230,000 3.875% 3.34% 109.999 5,000
05/01/2042 235,000 3.875% 3.34% 109.999 5,000
11/01/2042 240,000 3.875% 3.34% 109.999 5,000
05/01/2043 245,000 3.875% 3.34% 109.999 5,000
11/01/2043 245,000 3.875% 3.34% 109.999 5,000
05/01/2044 1,120,000 3.875% 3.34% 109.999 5,000
11/01/2044 1,145,000 3.875% 3.34% 109.999 5,000
05/01/2045 1,170,000 3.875% 3.34% 109.999 5,000
11/01/2045 1,200,000 3.875% 3.34% 109.999 5,000
05/01/2046 1,225,000 3.875% 3.34% 109.999 5,000
11/01/2046 1,250,000 3.875% 3.34% 109.999 5,000
05/01/2047 1,280,000 3.875% 3.34% 109.999 5,000
11/01/2047 1,305,000 3.875% 3.34% 109.999 5,000
05/01/2048 1,335,000 3.875% 3.34% 109.999 5,000
11/01/2048 1,365,000 3.875% 3.34% 109.999 5,000
05/01/2049 1,390,000 3.875% 3.34% 109.999 5,000
11/01/2049 1,415,000 3.875% 3.34% 109.999 5,000
05/01/2050 2,190,000 3.875% 3.34% 109.999 5,000

26,045,000
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Bonds
19L-3 PAC (TAX) (BON18)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category Super-Sinker
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

11/01/2044 1,380,000 4% 3.686% 105.617 5,000
05/01/2045 1,450,000 4% 3.686% 105.617 5,000
11/01/2045 1,480,000 4% 3.686% 105.617 5,000
05/01/2046 1,515,000 4% 3.686% 105.617 5,000
11/01/2046 1,550,000 4% 3.686% 105.617 5,000
05/01/2047 1,580,000 4% 3.686% 105.617 5,000
11/01/2047 1,615,000 4% 3.686% 105.617 5,000
05/01/2048 1,640,000 4% 3.686% 105.617 5,000
11/01/2048 1,670,000 4% 3.686% 105.617 5,000
05/01/2049 1,705,000 4% 3.686% 105.617 5,000
11/01/2049 1,745,000 4% 3.686% 105.617 5,000
05/01/2050 2,705,000 4% 3.686% 105.617 5,000

20,035,000
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Bonds
19K Serials (NAMT) (BON19)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

11/01/2025 335,000 1.70% 1.70% 100 5,000
05/01/2026 390,000 1.75% 1.75% 100 5,000
11/01/2026 400,000 1.80% 1.80% 100 5,000

1,125,000



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1018

2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Redemption Schedules
PAC Schedule (NAMT) (SCD01)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Required Maximum Minimum
Date Redemption Redemption Balance

11/20/2019 - - 26,380,000
05/01/2020 - - 26,380,000
11/01/2020 335,000 335,000 26,045,000
05/01/2021 900,000 900,000 25,145,000
11/01/2021 1,435,000 1,435,000 23,710,000
05/01/2022 1,800,000 1,800,000 21,910,000
11/01/2022 2,025,000 2,025,000 19,885,000
05/01/2023 2,050,000 2,050,000 17,835,000
11/01/2023 1,970,000 1,970,000 15,865,000
05/01/2024 1,865,000 1,865,000 14,000,000
11/01/2024 1,715,000 1,715,000 12,285,000
05/01/2025 1,615,000 1,615,000 10,670,000
11/01/2025 1,570,000 1,570,000 9,100,000
05/01/2026 1,435,000 1,435,000 7,665,000
11/01/2026 1,330,000 1,330,000 6,335,000
05/01/2027 1,610,000 1,610,000 4,725,000
11/01/2027 1,475,000 1,475,000 3,250,000
05/01/2028 1,340,000 1,340,000 1,910,000
11/01/2028 1,160,000 1,160,000 750,000
05/01/2029 750,000 750,000 -
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Redemption Schedules
PAC Schedule (TAX) (SCD02)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Required Maximum Minimum
Date Redemption Redemption Balance

11/20/2019 - - 20,285,000
05/01/2020 - - 20,285,000
11/01/2020 250,000 250,000 20,035,000
05/01/2021 485,000 485,000 19,550,000
11/01/2021 920,000 920,000 18,630,000
05/01/2022 1,220,000 1,220,000 17,410,000
11/01/2022 1,415,000 1,415,000 15,995,000
05/01/2023 1,465,000 1,465,000 14,530,000
11/01/2023 1,450,000 1,450,000 13,080,000
05/01/2024 1,395,000 1,395,000 11,685,000
11/01/2024 1,335,000 1,335,000 10,350,000
05/01/2025 1,285,000 1,285,000 9,065,000
11/01/2025 1,225,000 1,225,000 7,840,000
05/01/2026 1,170,000 1,170,000 6,670,000
11/01/2026 1,105,000 1,105,000 5,565,000
05/01/2027 1,095,000 1,095,000 4,470,000
11/01/2027 1,080,000 1,080,000 3,390,000
05/01/2028 1,100,000 1,100,000 2,290,000
11/01/2028 1,140,000 1,140,000 1,150,000
05/01/2029 1,150,000 1,150,000 -
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Redemption Schedules
19L-2 Swap Notional (SCD03)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Both Scheme and Schedule
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

11/01/2020 39,165,000
05/01/2021 39,165,000
11/01/2021 39,165,000
05/01/2022 39,165,000
11/01/2022 39,165,000
05/01/2023 39,165,000
11/01/2023 39,165,000
05/01/2024 39,165,000
11/01/2024 39,165,000
05/01/2025 39,165,000
11/01/2025 39,165,000
05/01/2026 39,165,000
11/01/2026 39,165,000
05/01/2027 39,165,000
11/01/2027 39,165,000
05/01/2028 39,165,000
11/01/2028 39,165,000
05/01/2029 39,165,000
11/01/2029 39,165,000
05/01/2030 39,165,000
11/01/2030 39,165,000
05/01/2031 39,165,000
11/01/2031 39,165,000
05/01/2032 36,675,000
11/01/2032 33,940,000
05/01/2033 31,290,000
11/01/2033 28,735,000
05/01/2034 26,260,000
11/01/2034 23,870,000
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Redemption Schedules
19L-2 Swap Notional (SCD03)

Redemption Schedule

Minimum
Date Balance

05/01/2035 21,555,000
11/01/2035 19,310,000
05/01/2036 17,150,000
11/01/2036 15,055,000
05/01/2037 13,035,000
11/01/2037 11,080,000
05/01/2038 8,885,000
11/01/2038 7,230,000
05/01/2039 5,620,000
11/01/2039 4,065,000
05/01/2040 2,555,000
11/01/2040 1,090,000
05/01/2041 -
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Redemption Schedules
19L-2 Swap Optionality (SCD04)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Both Scheme and Schedule
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

11/01/2020 39,165,000
05/01/2021 39,165,000
11/01/2021 39,165,000
05/01/2022 39,165,000
11/01/2022 39,165,000
05/01/2023 39,165,000
11/01/2023 35,265,000
05/01/2024 30,220,000
11/01/2024 25,995,000
05/01/2025 22,460,000
11/01/2025 19,530,000
05/01/2026 17,105,000
11/01/2026 15,115,000
05/01/2027 13,895,000
11/01/2027 12,990,000
05/01/2028 12,355,000
11/01/2028 -
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Redemption Schedules
400% PSA Table (SCD05)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

11/20/2019 125,650,000
05/01/2020 123,710,000
11/01/2020 119,005,000
05/01/2021 112,115,000
11/01/2021 102,630,000
05/01/2022 91,325,000
11/01/2022 79,290,000
05/01/2023 68,070,000
11/01/2023 58,110,000
05/01/2024 49,490,000
11/01/2024 42,055,000
05/01/2025 35,620,000
11/01/2025 30,055,000
05/01/2026 25,250,000
11/01/2026 21,090,000
05/01/2027 17,490,000
11/01/2027 14,375,000
05/01/2028 11,675,000
11/01/2028 9,335,000
05/01/2029 7,295,000
11/01/2029 5,685,000
05/01/2030 4,390,000
11/01/2030 3,005,000
05/01/2031 1,800,000
11/01/2031 755,000
05/01/2032 -
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Redemption Schedules
400% PSA Table (SCD05)

Redemption Schedule

Minimum
Date Balance

11/01/2032 -
05/01/2033 -
11/01/2032 -
05/01/2033 -
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Redemption Schemes
PAC (RED01)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply
Target Grp Method Pct Date Freq Schedule

BON16: 19K PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT)
BON18: 19L-3 PAC (TAX) - PG - 05/01/2021 Semiannual SCD02: PAC Schedule (TAX)
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Redemption Schemes
PAC (RED01)

Redemption Scheme Setup

1st Redem Redem
Date Freq

05/01/2021 Semiannual
05/01/2021 Semiannual
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Redemption Schemes
All (RED03)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply
Target Grp Method Pct Date Freq Schedule

BON16: 19K PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT)
BON18: 19L-3 PAC (TAX) - PG - 05/01/2021 Semiannual SCD02: PAC Schedule (TAX)
BON01: 19J Serials (AMT) 1 PG - 05/01/2021 Semiannual N/A
BON03: 19L-1 Serials (Cl II) (TAX) 1 PG - 05/01/2021 Semiannual N/A
BON19: 19K Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A
BON15: 19L-2 VRDB (TAX) 2 PG - 05/01/2021 Semiannual N/A
BON16: 19K PAC (NAMT) 3 PG - 05/01/2021 Semiannual N/A
BON18: 19L-3 PAC (TAX) 3 PG - 05/01/2021 Semiannual N/A
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Redemption Schemes
All (RED03)

Redemption Scheme Setup

1st Redem Redem
Date Freq

05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1029

2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Redemption Schemes
TE First (RED04)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply
Target Grp Method Pct Date Freq Schedule

BON16: 19K PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT)
BON01: 19J Serials (AMT) 1 PG - 05/01/2021 Semiannual N/A
BON19: 19K Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A
BON16: 19K PAC (NAMT) 2 PG - 05/01/2021 Semiannual N/A
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Redemption Schemes
TE First (RED04)

Redemption Scheme Setup

1st Redem Redem
Date Freq

05/01/2021 Semiannual
05/01/2021 Semiannual
05/01/2021 Semiannual
05/01/2021 Semiannual
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Redemption Schemes
TE All (RED06)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply
Target Grp Method Pct Date Freq Schedule

BON16: 19K PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT)
BON01: 19J Serials (AMT) 1 PG - 05/01/2021 Semiannual N/A
BON19: 19K Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A
BON15: 19L-2 VRDB (TAX) 5 PG - 05/01/2021 Semiannual N/A
BON16: 19K PAC (NAMT) 2 PG - 05/01/2021 Semiannual N/A
BON03: 19L-1 Serials (Cl II) (TAX) 3 PG - 05/01/2021 Semiannual N/A
BON18: 19L-3 PAC (TAX) 4 PG - 05/01/2021 Semiannual N/A
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Redemption Schemes
TE All (RED06)

Redemption Scheme Setup

1st Redem Redem
Date Freq

05/01/2021 Semiannual
05/01/2021 Semiannual
05/01/2021 Semiannual
05/01/2021 Semiannual
05/01/2021 Semiannual
05/01/2021 Semiannual
05/01/2021 Semiannual
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Redemption Schemes
PAC Maintenance (RED07)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply
Target Grp Method Pct Date Freq Schedule

BON16: 19K PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT)
BON18: 19L-3 PAC (TAX) - PG - 05/01/2021 Semiannual SCD02: PAC Schedule (TAX)
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Redemption Schemes
PAC Maintenance (RED07)

Redemption Scheme Setup

1st Redem Redem
Date Freq

05/01/2021 Semiannual
05/01/2021 Semiannual
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Redemption Schemes
100 - 400% PSA (RED09)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply
Target Grp Method Pct Date Freq Schedule

BON16: 19K PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT)
BON18: 19L-3 PAC (TAX) - PG - 05/01/2021 Semiannual SCD02: PAC Schedule (TAX)
BON01: 19J Serials (AMT) 1 PG - 05/01/2021 Semiannual N/A
BON03: 19L-1 Serials (Cl II) (TAX) 1 PG - 05/01/2021 Semiannual N/A
BON19: 19K Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A
BON15: 19L-2 VRDB (TAX) 2 PG - 05/01/2021 Semiannual N/A
BON16: 19K PAC (NAMT) 3 PG - 05/01/2021 Semiannual N/A
BON18: 19L-3 PAC (TAX) 3 PG - 05/01/2021 Semiannual N/A
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Redemption Schemes
100 - 400% PSA (RED09)

Redemption Scheme Setup

1st Redem Redem
Date Freq

05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
05/01/2021 Continuous
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Redemption Schemes
> 400% PSA (RED10)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply
Target Grp Method Pct Date Freq Schedule

RED09: 100 - 400% PSA - PG - - Continuous SCD05: 400% PSA Table
BON16: 19K PAC (NAMT) 1 PG - 05/01/2021 Semiannual N/A
BON18: 19L-3 PAC (TAX) 1 PG - 05/01/2021 Semiannual N/A
BON01: 19J Serials (AMT) 1 PG - 05/01/2021 Semiannual N/A
BON03: 19L-1 Serials (Cl II) (TAX) 1 PG - 05/01/2021 Semiannual N/A
BON19: 19K Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A
BON15: 19L-2 VRDB (TAX) 2 PG - 05/01/2021 Semiannual N/A
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Redemption Schemes
> 400% PSA (RED10)

Redemption Scheme Setup

1st Redem Redem
Date Freq

- Continuous
- Continuous
- Continuous
- Continuous
- Continuous
- Continuous
- Continuous
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Redemption Schemes
< = 100% PSA (RED11)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply
Target Grp Method Pct Date Freq Schedule

BON16: 19K PAC (NAMT) 1 PG - 05/01/2021 Semiannual N/A
BON18: 19L-3 PAC (TAX) 1 PG - 05/01/2021 Semiannual N/A
BON01: 19J Serials (AMT) 2 PG - 05/01/2021 Semiannual N/A
BON03: 19L-1 Serials (Cl II) (TAX) 2 PG - 05/01/2021 Semiannual N/A
BON19: 19K Serials (NAMT) 2 PG - 05/01/2021 Semiannual N/A
BON15: 19L-2 VRDB (TAX) 3 PG - 05/01/2021 Semiannual N/A
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Redemption Schemes
< = 100% PSA (RED11)

Redemption Scheme Setup

1st Redem Redem
Date Freq

- Continuous
- Continuous
- Continuous
- Continuous
- Continuous
- Continuous



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1041

2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Redemption Schemes
PAC Setup (RED12)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply
Target Grp Method Pct Date Freq Schedule

BON16: 19K PAC (NAMT) 1 PG - 05/01/2021 Semiannual N/A
BON18: 19L-3 PAC (TAX) 1 PG - 05/01/2021 Semiannual N/A
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Redemption Schemes
PAC Setup (RED12)

Redemption Scheme Setup

1st Redem Redem
Date Freq

05/01/2021 Semiannual
05/01/2021 Semiannual
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Surplus Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED09 - 100 - 400% PSA Through, <= Date 11/01/2028 N/A
RED09 - 100 - 400% PSA After, > Date 11/01/2028 N/A

Call Options

Bond Call Redeemed
Component Method Interest

19J Serials (AMT) Strip Paid Same Day
19L-1 Serials (Cl II) (TAX) Strip Paid Same Day
19L-2 VRDB (TAX) Strip Paid Same Day
19K PAC (NAMT) Strip Paid Same Day
19L-3 PAC (TAX) Strip Paid Same Day
19K Serials (NAMT) Strip Paid Same Day



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1044

2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Mandatory Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED04 - TE First Always Date - N/A

Call Options

Bond Call Redeemed
Component Method Interest

19J Serials (AMT) Strip Paid Same Day
19L-1 Serials (Cl II) (TAX) Strip Paid Same Day
19L-2 VRDB (TAX) Strip Paid Same Day
19K PAC (NAMT) Strip Paid Same Day
19L-3 PAC (TAX) Strip Paid Same Day
19K Serials (NAMT) Strip Paid Same Day

10 Year Rule Redemption Adjustment

*Use 10 Year Rule Redemption Adjustment Yes
Apply 10 Year Rule to Account ACCT01 - All TE
 Based on All Loan Principal
 10 Year Adjustment 10-year Rule Adjustment Only
*Subtract Maturing Principal Yes
 Target for Requirement Mandatory Redemption Account
 Target for Excess Monies ACCT03 - Unrestricted TE
 Tap for Shortfall N/A
 Round Requirement Up to 5,000.00
 Calculate after Taxable Bond Retire No
Change Target for Requirement/Excess No

10 Year Rule Redem Adj Table

Change
Date Pct

11/20/2019 17.0346%
05/01/2021 20.6256%
10/01/2027 29.9292%
12/01/2027 31.2753%
02/01/2028 44.6664%
05/01/2028 47.0558%
08/01/2028 48.5592%
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Mandatory Redemptions

10 Year Rule Redem Adj Table

Change
Date Pct

10/01/2028 59.2002%
01/01/2029 59.7921%
04/01/2029 64.0552%
06/01/2029 65.2225%
07/01/2029 65.4737%
11/20/2029 100.0000%

10 Year Rule Redem Adj Bonds

Subtract
Bond Prin

19J Serials (AMT) Yes
19L-1 Serials (Cl II) (TAX) No
19L-2 VRDB (TAX) No
19K PAC (NAMT) Yes
19L-3 PAC (TAX) No
19K Serials (NAMT) Yes

Seldom Used Options

 Standard Excess Calculation Yes
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

ACCT01 - All TE

Redemption Scheme Is Active Conditional Value Bond Component

RED11 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
RED09 - 100 - 400% PSA After, > Prepayment Speed 99.0000% N/A
And Through, <= Prepayment Speed 400.0000% N/A
RED10 - > 400% PSA After, > Prepayment Speed 400.0000% N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

ACCT02 - Taxable

Redemption Scheme Is Active Conditional Value Bond Component

RED11 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
RED09 - 100 - 400% PSA After, > Prepayment Speed 99.0000% N/A
And Through, <= Prepayment Speed 400.0000% N/A
RED10 - > 400% PSA After, > Prepayment Speed 400.0000% N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

ACCT03 - Unrestricted TE

Redemption Scheme Is Active Conditional Value Bond Component

RED11 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
RED09 - 100 - 400% PSA After, > Prepayment Speed 99.0000% N/A
And Through, <= Prepayment Speed 400.0000% N/A
RED10 - > 400% PSA After, > Prepayment Speed 400.0000% N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Undisbursed Proceeds Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

And Always Date - N/A

Call Options

Unused Funds
Start Unused fund transfers on -
Send Unused funds to Revenue Account

Call Options

Bond Call Redeemed
Component Method Interest

19J Serials (AMT) Strip Paid Same Day
19L-1 Serials (Cl II) (TAX) Strip Paid Same Day
19L-2 VRDB (TAX) Strip Paid Same Day
19K PAC (NAMT) Strip Paid Same Day
19L-3 PAC (TAX) Strip Paid Same Day
19K Serials (NAMT) Strip Paid Same Day
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BM9740 62.5bps (Part in 19DE) (POR04)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 18,399,524.95 4.125% 346 360 01/01/2021 Monthly Monthly 3617K1ZD8 G2 BM9740

18,399,524.95
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BM9740 62.5bps (Part in 19DE) (POR04)

Loan Origination Information

Final
Payment

10/31/2049
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BM9740 62.5bps (Part in 19DE) (POR04)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 18,399,524.95 18,399,524.95 Remaining Balance 1%

18,399,524.95 18,399,524.95

Servicing Information

Servicing Rate (%) 0.625000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BM9740 62.5bps (Part in 19DE) (POR04)

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 82.664000%
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BM9742 62.5bps (POR05)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 2,435,988.49 4.125% 344 360 01/01/2021 Monthly Monthly 3617K1ZF3 G2 BM9742

2,435,988.49
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BM9742 62.5bps (POR05)

Loan Origination Information

Final
Payment

08/31/2049
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BM9742 62.5bps (POR05)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 2,435,988.49 2,435,988.49 Remaining Balance 1%

2,435,988.49 2,435,988.49

Servicing Information

Servicing Rate (%) 0.625000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
13B Tfd Lns: 1sts (POR10)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points No
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 64,080.85 6.500% 185 360 01/01/2021 Monthly Monthly 05/31/2036
12/31/2020 60,666.26 6.500% 187 360 01/01/2021 Monthly Monthly 07/31/2036
12/31/2020 97,813.75 6.625% 187 360 01/01/2021 Monthly Monthly 07/31/2036
12/31/2020 32,930.73 6.500% 186 360 01/01/2021 Monthly Monthly 06/30/2036
12/31/2020 83,977.06 6.500% 185 360 01/01/2021 Monthly Monthly 05/31/2036
12/31/2020 64,184.70 6.500% 186 360 01/01/2021 Monthly Monthly 06/30/2036
12/31/2020 77,251.72 6.500% 186 360 01/01/2021 Monthly Monthly 06/30/2036
12/31/2020 100,787.07 6.500% 186 360 01/01/2021 Monthly Monthly 06/30/2036
12/31/2020 92,699.40 6.500% 187 360 01/01/2021 Monthly Monthly 07/31/2036
12/31/2020 107,408.06 6.500% 186 360 01/01/2021 Monthly Monthly 06/30/2036
12/31/2020 125,329.90 6.500% 186 360 01/01/2021 Monthly Monthly 06/30/2036
12/31/2020 102,735.81 6.500% 186 360 01/01/2021 Monthly Monthly 06/30/2036
12/31/2020 112,454.05 4.250% 319 360 01/01/2021 Monthly Monthly 07/31/2047
12/31/2020 90,354.95 6.625% 187 360 01/01/2021 Monthly Monthly 07/31/2036
12/31/2020 76,723.97 6.625% 188 360 01/01/2021 Monthly Monthly 08/31/2036
12/31/2020 64,607.72 6.625% 188 360 01/01/2021 Monthly Monthly 08/31/2036
12/31/2020 62,724.53 4.250% 290 360 01/01/2021 Monthly Monthly 02/28/2045
12/31/2020 55,674.68 6.625% 188 360 01/01/2021 Monthly Monthly 08/31/2036
12/31/2020 45,904.52 6.625% 187 360 01/01/2021 Monthly Monthly 07/31/2036
12/31/2020 61,108.22 6.625% 187 360 01/01/2021 Monthly Monthly 07/31/2036
12/31/2020 60,391.88 6.625% 188 360 01/01/2021 Monthly Monthly 08/31/2036
12/31/2020 63,213.57 6.625% 187 360 01/01/2021 Monthly Monthly 07/31/2036
12/31/2020 61,493.82 6.625% 187 360 01/01/2021 Monthly Monthly 07/31/2036
12/31/2020 58,556.77 6.625% 187 360 01/01/2021 Monthly Monthly 07/31/2036
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
13B Tfd Lns: 1sts (POR10)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 40,442.40 6.625% 187 360 01/01/2021 Monthly Monthly 07/31/2036
12/31/2020 69,519.50 4.750% 334 360 01/01/2021 Monthly Monthly 10/31/2048
12/31/2020 66,266.18 6.625% 187 360 01/01/2021 Monthly Monthly 07/31/2036
12/31/2020 80,990.14 6.625% 187 360 01/01/2021 Monthly Monthly 07/31/2036
12/31/2020 115,065.10 6.625% 187 360 01/01/2021 Monthly Monthly 07/31/2036
12/31/2020 114,598.80 6.625% 187 360 01/01/2021 Monthly Monthly 07/31/2036
12/31/2020 81,094.99 6.375% 188 360 01/01/2021 Monthly Monthly 08/31/2036
12/31/2020 121,206.24 6.625% 188 360 01/01/2021 Monthly Monthly 08/31/2036
12/31/2020 41,168.47 6.375% 188 360 01/01/2021 Monthly Monthly 08/31/2036
12/31/2020 86,352.20 6.625% 187 360 01/01/2021 Monthly Monthly 07/31/2036
12/31/2020 55,569.44 6.500% 188 360 01/01/2021 Monthly Monthly 08/31/2036
12/31/2020 56,115.28 6.500% 188 360 01/01/2021 Monthly Monthly 08/31/2036
12/31/2020 64,569.92 6.500% 188 360 01/01/2021 Monthly Monthly 08/31/2036
12/31/2020 36,955.81 6.500% 189 360 01/01/2021 Monthly Monthly 09/30/2036
12/31/2020 119,357.57 6.000% 277 360 01/01/2021 Monthly Monthly 01/31/2044
12/31/2020 75,311.73 6.500% 188 360 01/01/2021 Monthly Monthly 08/31/2036
12/31/2020 80,749.53 6.500% 188 360 01/01/2021 Monthly Monthly 08/31/2036
12/31/2020 139,453.80 6.500% 188 360 01/01/2021 Monthly Monthly 08/31/2036
12/31/2020 61,365.17 6.500% 188 360 01/01/2021 Monthly Monthly 08/31/2036
12/31/2020 137,294.90 4.125% 293 360 01/01/2021 Monthly Monthly 05/31/2045
12/31/2020 61,092.61 6.500% 188 360 01/01/2021 Monthly Monthly 08/31/2036
12/31/2020 51,671.93 6.375% 189 360 01/01/2021 Monthly Monthly 09/30/2036
12/31/2020 58,776.42 6.375% 188 360 01/01/2021 Monthly Monthly 08/31/2036
12/31/2020 157,755.72 4.375% 284 360 01/01/2021 Monthly Monthly 08/31/2044
12/31/2020 62,266.50 6.250% 189 360 01/01/2021 Monthly Monthly 09/30/2036
12/31/2020 198,003.02 3.625% 311 360 01/01/2021 Monthly Monthly 11/30/2046
12/31/2020 98,973.04 4.250% 304 360 01/01/2021 Monthly Monthly 04/30/2046
12/31/2020 55,910.75 3.000% 191 360 01/01/2021 Monthly Monthly 11/30/2036
12/31/2020 75,935.94 5.250% 340 360 01/01/2021 Monthly Monthly 04/30/2049
12/31/2020 138,860.41 3.875% 296 360 01/01/2021 Monthly Monthly 08/31/2045
12/31/2020 79,555.63 3.000% 192 360 01/01/2021 Monthly Monthly 12/31/2036
12/31/2020 39,860.65 3.000% 193 360 01/01/2021 Monthly Monthly 01/31/2037
12/31/2020 30,018.35 3.000% 192 360 01/01/2021 Monthly Monthly 12/31/2036
12/31/2020 52,035.86 3.000% 192 360 01/01/2021 Monthly Monthly 12/31/2036
12/31/2020 34,610.70 3.000% 193 360 01/01/2021 Monthly Monthly 01/31/2037
12/31/2020 57,684.57 3.000% 193 360 01/01/2021 Monthly Monthly 01/31/2037
12/31/2020 35,164.50 3.000% 193 360 01/01/2021 Monthly Monthly 01/31/2037
12/31/2020 32,968.74 3.000% 193 360 01/01/2021 Monthly Monthly 01/31/2037
12/31/2020 65,353.90 3.000% 193 360 01/01/2021 Monthly Monthly 01/31/2037
12/31/2020 60,769.73 3.000% 193 360 01/01/2021 Monthly Monthly 01/31/2037
12/31/2020 97,192.65 3.000% 194 360 01/01/2021 Monthly Monthly 02/28/2037
12/31/2020 92,380.82 6.250% 189 360 01/01/2021 Monthly Monthly 09/30/2036
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
13B Tfd Lns: 1sts (POR10)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 104,443.46 5.875% 190 360 01/01/2021 Monthly Monthly 10/31/2036
12/31/2020 96,098.97 5.750% 190 360 01/01/2021 Monthly Monthly 10/31/2036
12/31/2020 2,498.69 6.125% 190 360 01/01/2021 Monthly Monthly 10/31/2036
12/31/2020 88,200.24 6.125% 191 360 01/01/2021 Monthly Monthly 11/30/2036
12/31/2020 80,910.64 5.875% 190 360 01/01/2021 Monthly Monthly 10/31/2036
12/31/2020 27,032.39 5.875% 191 360 01/01/2021 Monthly Monthly 11/30/2036
12/31/2020 68,678.70 6.125% 192 360 01/01/2021 Monthly Monthly 12/31/2036
12/31/2020 148,844.52 6.125% 190 360 01/01/2021 Monthly Monthly 10/31/2036
12/31/2020 87,546.96 6.125% 190 360 01/01/2021 Monthly Monthly 10/31/2036
12/31/2020 121,290.02 5.875% 191 360 01/01/2021 Monthly Monthly 11/30/2036
12/31/2020 53,329.19 5.875% 191 360 01/01/2021 Monthly Monthly 11/30/2036
12/31/2020 51,751.99 6.125% 191 360 01/01/2021 Monthly Monthly 11/30/2036
12/31/2020 145,740.28 5.875% 191 360 01/01/2021 Monthly Monthly 11/30/2036
12/31/2020 156,670.55 6.125% 191 360 01/01/2021 Monthly Monthly 11/30/2036
12/31/2020 77,093.87 5.750% 191 360 01/01/2021 Monthly Monthly 11/30/2036
12/31/2020 59,871.30 5.750% 191 360 01/01/2021 Monthly Monthly 11/30/2036
12/31/2020 64,201.50 5.750% 191 360 01/01/2021 Monthly Monthly 11/30/2036
12/31/2020 74,532.23 6.000% 191 360 01/01/2021 Monthly Monthly 11/30/2036
12/31/2020 89,505.19 6.000% 191 360 01/01/2021 Monthly Monthly 11/30/2036
12/31/2020 99,970.04 5.750% 191 360 01/01/2021 Monthly Monthly 11/30/2036
12/31/2020 78,086.52 6.000% 191 360 01/01/2021 Monthly Monthly 11/30/2036
12/31/2020 138,355.51 6.000% 192 360 01/01/2021 Monthly Monthly 12/31/2036
12/31/2020 64,908.14 6.000% 191 360 01/01/2021 Monthly Monthly 11/30/2036
12/31/2020 62,010.40 6.000% 191 360 01/01/2021 Monthly Monthly 11/30/2036
12/31/2020 91,908.17 6.000% 192 360 01/01/2021 Monthly Monthly 12/31/2036
12/31/2020 85,879.05 6.000% 192 360 01/01/2021 Monthly Monthly 12/31/2036
12/31/2020 85,340.43 5.750% 192 360 01/01/2021 Monthly Monthly 12/31/2036
12/31/2020 97,499.57 5.750% 192 360 01/01/2021 Monthly Monthly 12/31/2036
12/31/2020 111,298.87 6.000% 193 360 01/01/2021 Monthly Monthly 01/31/2037
12/31/2020 28,902.40 6.000% 192 360 01/01/2021 Monthly Monthly 12/31/2036
12/31/2020 111,949.31 5.875% 192 360 01/01/2021 Monthly Monthly 12/31/2036
12/31/2020 50,846.67 5.875% 193 360 01/01/2021 Monthly Monthly 01/31/2037
12/31/2020 124,198.11 5.875% 193 360 01/01/2021 Monthly Monthly 01/31/2037
12/31/2020 133,868.61 5.750% 192 360 01/01/2021 Monthly Monthly 12/31/2036
12/31/2020 61,930.03 5.500% 193 360 01/01/2021 Monthly Monthly 01/31/2037
12/31/2020 49,838.37 5.750% 193 360 01/01/2021 Monthly Monthly 01/31/2037
12/31/2020 112,536.39 5.875% 193 360 01/01/2021 Monthly Monthly 01/31/2037
12/31/2020 94,273.73 5.875% 193 360 01/01/2021 Monthly Monthly 01/31/2037



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1060

2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
13B Tfd Lns: 1sts (POR10)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 73,835.44 5.875% 193 360 01/01/2021 Monthly Monthly 01/31/2037
12/31/2020 117,803.07 5.625% 193 360 01/01/2021 Monthly Monthly 01/31/2037
12/31/2020 58,295.24 5.625% 193 360 01/01/2021 Monthly Monthly 01/31/2037
12/31/2020 85,754.33 5.875% 193 360 01/01/2021 Monthly Monthly 01/31/2037

8,720,892.69

Servicing Information

Servicing Rate (%) 0.300000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1061

2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BK7176 61.9bps (Part in 19DE) (POR12)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 1,817,056.76 4.619% 335 360 01/01/2021 Monthly Monthly 3617J76M9 G2 BK7176

1,817,056.76
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BK7176 61.9bps (Part in 19DE) (POR12)

Loan Origination Information

Final
Payment

11/30/2048
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BK7176 61.9bps (Part in 19DE) (POR12)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 1,817,056.76 1,817,056.76 Remaining Balance 1%

1,817,056.76 1,817,056.76

Servicing Information

Servicing Rate (%) 0.619000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BK7176 61.9bps (Part in 19DE) (POR12)

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 82.664000%
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? Yes

Seldom Used Options

Participation Participation
Change Date Principal Interest

11/21/2019 82.663646% 100%
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BM9756 (POR13)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 1,777,203.61 3% 346 360 01/01/2021 Monthly Monthly 3617K1ZV8 G2 BM9756

1,777,203.61
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BM9756 (POR13)

Loan Origination Information

Final
Payment

10/31/2049
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BM9756 (POR13)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 1,777,203.61 1,777,203.61 Remaining Balance 1%

1,777,203.61 1,777,203.61

Servicing Information

Servicing Rate (%) 0.500000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BM9758 (POR14)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 29,195,157.76 4.125% 347 360 01/01/2021 Monthly Monthly 3617K1ZX4 G2 BM9758

29,195,157.76
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BM9758 (POR14)

Loan Origination Information

Final
Payment

11/30/2049
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BM9758 (POR14)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 29,195,157.76 29,195,157.76 Remaining Balance 1%

29,195,157.76 29,195,157.76

Servicing Information

Servicing Rate (%) 0.625000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BS1711 (POR15)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 4,087,236.78 4.297% 346 360 01/01/2021 Monthly Monthly 3617MB3U1 G2 BS1711

4,087,236.78



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1072

2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BS1711 (POR15)

Loan Origination Information

Final
Payment

10/31/2049
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BS1711 (POR15)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 4,087,236.78 4,087,236.78 Remaining Balance 1%

4,087,236.78 4,087,236.78

Servicing Information

Servicing Rate (%) 0.297000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BS1725 65.2bps (POR17)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 42,791,969.10 4.152% 347 360 01/01/2021 Monthly Monthly 3617MB4J5 G2 BS1725

42,791,969.10
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BS1725 65.2bps (POR17)

Loan Origination Information

Final
Payment

11/30/2049
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BS1725 65.2bps (POR17)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 42,791,969.10 42,791,969.10 Remaining Balance 1%

42,791,969.10 42,791,969.10

Servicing Information

Servicing Rate (%) 0.652000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BS1726 34.0bps (POR18)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 2,146,874.13 4.339% 346 360 01/01/2021 Monthly Monthly 3617MB4K2 G2 BS1726

2,146,874.13
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BS1726 34.0bps (POR18)

Loan Origination Information

Final
Payment

10/31/2049
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BS1726 34.0bps (POR18)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 2,146,874.13 2,146,874.13 Remaining Balance 1%

2,146,874.13 2,146,874.13

Servicing Information

Servicing Rate (%) 0.339000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BS1724 54.6bps (POR19)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 1,321,674.14 3.046% 348 360 01/01/2021 Monthly Monthly 3617MB4H9 G2 BS1724

1,321,674.14
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BS1724 54.6bps (POR19)

Loan Origination Information

Final
Payment

12/31/2049
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BS1724 54.6bps (POR19)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 1,321,674.14 1,321,674.14 Remaining Balance 1%

1,321,674.14 1,321,674.14

Servicing Information

Servicing Rate (%) 0.546000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BK7187 59.5bps (Part in 19DE) (POR21)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 1,599,328.24 4.595% 336 360 01/01/2021 Monthly Monthly 3617J76Y3 G2 BK7187

1,599,328.24
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BK7187 59.5bps (Part in 19DE) (POR21)

Loan Origination Information

Final
Payment

12/31/2048
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BK7187 59.5bps (Part in 19DE) (POR21)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 1,599,328.24 1,599,328.24 Remaining Balance 1%

1,599,328.24 1,599,328.24

Servicing Information

Servicing Rate (%) 0.595000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BK7187 59.5bps (Part in 19DE) (POR21)

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 82.664000%
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? Yes

Seldom Used Options

Participation Participation
Change Date Principal Interest

11/21/2019 82.663646% 100%
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BS1738 62.5bps (POR22)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 4,465,984.94 4.125% 358 360 01/01/2021 Monthly Monthly 3617MB4X4 G2 BS1738

4,465,984.94
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BS1738 62.5bps (POR22)

Loan Origination Information

Final
Payment

10/31/2050
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Loans
GNMA BS1738 62.5bps (POR22)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 4,465,984.94 4,465,984.94 Remaining Balance 1%

4,465,984.94 4,465,984.94

Servicing Information

Servicing Rate (%) 0.546000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Acquisition Funds
Acq Fund (ACQ01)

Acquisition Fund Information

*Loan Portfolios Drawn From This Fund All
   Loan Portfolio Sub-type All Types of Loans
Send Interest Earnings to Revenue Account
Undisbursed Principal
Send To Revenue Account
Available for Revenue Deficiency No
Available to Repay Subordinate Debt No
Available to Replenish Reserve No
Insufficiency Option Originate Balance of Fund
Non-Delivery Penalties
Percent of Loans -
Fixed Amount -
Exclude Fund from Arbitrage No
Percent to Apply for Parity 100.000%
Are Reorig Deposits Transferred No
Reorig Bal Insufficiency Allocation First Come, First Served Basis
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Acquisition Funds
Acq Fund (ACQ01)

MM (SEC01)

Security Description

Type of Security Passbook
Interest Accrual Date Dec 31, 2019
Purchase Date Dec 31, 2019
Par Amount -
Maturity Date Apr  1, 2020
   Purchase Price 100.000000
Interest Rate -
Interest Rate Table TBL01 - Reinvest Rates - Expected
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2020
Interest Day Basis ACT/360
Yield for Treasury Rules -
Rollover Date -
*Are There Fund Withdrawals No
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Short Term Investments

Int Begin Beginning Interest First Pmt Payment Day % to Apply Exclude
Account Date Balance Rate Date Freq Basis to Parity From Arb

Default 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Loan Float 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Redemption 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Revenue 12/31/2020 3,931,170.27 - 02/01/2021 Monthly ACT/360 100% No

Default Short Term Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Loan Float Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Redemption Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Short Term Investments

Revenue Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Reserve Funds
DSRF (RES01)

Basic Information

Type of Fund Debt Service Reserve Fund
Required Withdrawals Option No Required Withdrawals
Required Balance Option % of Bond Balance
Required Percentage 5.000000%
Requirement Linked With N/A
*Bond Component One Bond
BON18 - 19L-3 PAC (TAX)
First Drawdown Date May  1, 2021
   Drawdown on On Surplus Calculation
Balance Lag (months) -
Amount to Add to Percentage -
Maximum Balance -
Minimum Balance -
*Are There Minimum Balance Changes No
Interest Flow Send to Revenue Account
Principal Drawdown
Principal Drawdown Flow Send to Revenue Account
*Allocate Entire Drawdown as Indicated Yes
Maturing Principal
Maturing Principal Flow Send to Revenue Account
*Allocate Entire Drawdown as Indicated Yes
On Termination prior to maturity send funds to Send to Revenue Account
Underfunded Balance Option N/A
Replenishment Option N/A
Replenishment Tap Order Before Security
Amortizing Fund
Percent to Apply for Parity 100.000%
Accrue Interest for Parity No
Include in Sources and Uses Yes
Exclude from Arbitrage No
*Are Reserve Taps Limited No
*Sell Securities Before Maturity N/A
*Change Required Percentage No
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Reserve Funds
DSRF (RES01)
MM (SEC15)

Security Description

Type of Security Passbook
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 1,034,859.70
Maturity Date May  1, 2050
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate -
Interest Rate Table TBL01 - Reinvest Rates - Expected
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date -
*Are There Fund Withdrawals No
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Reserve Funds
DSRF (RES01)
FHLB (SEC16)

Security Description

Type of Security MBS
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 1,094.06
Maturity Date May  1, 2050
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate 3.000000%
Interest Rate Table N/A
Interest Frequency Semiannual
First Interest Payment Date Feb  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date Jul 15, 2045
Interest Rate -
Interest Rate Table TBL01 - Reinvest Rates - Expected
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Monthly
First Interest Payment Date Nov  1, 2045
Interest Day Basis ACT/360
*Are There Additional Rollovers No
*Are There Fund Withdrawals No
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Reserve Funds
DSRF (RES01)
FHLB (SEC17)

Security Description

Type of Security MBS
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 546.16
Maturity Date May  1, 2050
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate 5.000000%
Interest Rate Table N/A
Interest Frequency Semiannual
First Interest Payment Date Feb  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date Feb 20, 2039
Interest Rate -
Interest Rate Table TBL01 - Reinvest Rates - Expected
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Monthly
First Interest Payment Date May  1, 2039
Interest Day Basis ACT/360
*Are There Additional Rollovers No
*Are There Fund Withdrawals No
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Expenses
Trustee (EXP01)

Type of Expense Trustee
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.035000%
   Expense Percent Type Annual Rate
*Bond Component All
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Annual
Expense Payment Lag (days) -
Expense Calculation Frequency Annual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Advance
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds are Retired
   Bond Component All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1099

2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Expenses
Liquidity (TAX) (EXP03)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.270000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 19L-2 VRDB (TAX)
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Quarterly
Expense Payment Lag (days) -
Expense Calculation Frequency Quarterly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Bond Payments.
    End Date for Adjustments -
Terminate Expense When Bonds are Retired
   Bond Component BON15 - 19L-2 VRDB (TAX)
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes Yes
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Expense Payment Changes

Expense Expense Expense Calc
Date Percent Freq Freq

02/01/2023 1% Quarterly Quarterly
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Expenses
Remarketing (EXP04)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.070000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 19L-2 VRDB (TAX)
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Quarterly
Expense Payment Lag (days) -
Expense Calculation Frequency Quarterly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds are Retired
   Bond Component BON15 - 19L-2 VRDB (TAX)
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Expenses
19L-2 Swap Fixed (EXP06)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent 2.230000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 19L-2 VRDB (TAX)
Apply Balance Restrictions Yes
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Bond Payments.
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON15 - 19L-2 VRDB (TAX)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Balance Limits

Minimum Value Specification SCD04 - 19L-2 Swap Optionality
Maximum Value Specification SCD03 - 19L-2 Swap Notional
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Expenses
19L-2 Swap Variable (EXP07)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 19L-2 VRDB (TAX)
Apply Balance Restrictions Yes
Interest Rate Table TBL03 - LIBOR: VRDO
Table percentage (100.000000%)
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Bond Payments.
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON15 - 19L-2 VRDB (TAX)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Balance Limits

Minimum Value Specification SCD04 - 19L-2 Swap Optionality
Maximum Value Specification SCD03 - 19L-2 Swap Notional
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Expenses
Basis Risk (Tax) (EXP08)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.400000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 19L-2 VRDB (TAX)
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON15 - 19L-2 VRDB (TAX)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Cashflow
Bonds / Redemptions

Deposit Accrued Interest to Revenue Account
First Bond Year Ending Date May  1, 2021

Interest and Maturing Prin Payments

Debt Service Interest is Paid From Revenue Account
Maturing Principal is Paid From Redemption Account
   Redemption Account Mandatory
   Tap LOC Before Revenue Account No

Bond Prin Component Selection

Bond Maturing Principal Redemption Tap LOC
Component Option Account Before Rev

19J Serials (AMT) Redemption Account ACCT01: All TE No
19L-1 Serials (Cl II) (TAX) Redemption Account ACCT02: Taxable No
19L-2 VRDB (TAX) Redemption Account ACCT02: Taxable No
19K PAC (NAMT) Redemption Account ACCT01: All TE No
19L-3 PAC (TAX) Redemption Account ACCT02: Taxable No
19K Serials (NAMT) Redemption Account ACCT01: All TE No
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Cashflow
Bonds / Redemptions

Taxable / Tax-exempt Information

*Are There Taxable/Tax-Exempt Bonds Yes
Taxable Loan Rate 4.795369%
Tax-Exempt Loan Rate -
Taxable Loan Origination Percent 73.238422%
Partial Loan Loss Percent -
*Allocate Scheduled Loan Principal Based on Loan Ratios
Partial Prepay Percent (Taxable) -
Prepayments Allocation Based on Loan Ratios
Transfer Taxable Loan Balance No
Universal Cap
Start Universal Cap Calc -
Tap Res Funds by Ratio No
Used accreted value for bond ratios No

Taxable / Tax-exempt Bond Selection

Bond Tax
Component Category

19J Serials (AMT) Tax-Exempt
19L-1 Serials (Cl II) (TAX) Taxable
19L-2 VRDB (TAX) Taxable
19K PAC (NAMT) Tax-Exempt
19L-3 PAC (TAX) Taxable
19K Serials (NAMT) Tax-Exempt

Taxable / Tax-exempt Reserve Fund Selection

Reserve Fund Tax
Category

RES01 DSRF Tax-Exempt
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Cashflow
Bonds / Redemptions

Taxable / Tax-exempt Loan Selection

Tax
Loans Category

GNMA BM9740 62.5bps (Part in 19DE) Taxable / Tax-Exempt
GNMA BM9742 62.5bps Taxable / Tax-Exempt
13B Tfd Lns: 1sts 100% Tax-Exempt
GNMA BK7176 61.9bps (Part in 19DE) 100% Tax-Exempt
GNMA BM9756 Taxable / Tax-Exempt
GNMA BM9758 Taxable / Tax-Exempt
GNMA BS1711 Taxable / Tax-Exempt
GNMA BS1725 65.2bps Taxable / Tax-Exempt
GNMA BS1726 34.0bps Taxable / Tax-Exempt
GNMA BS1724 54.6bps Taxable / Tax-Exempt
GNMA BK7187 59.5bps (Part in 19DE) 100% Tax-Exempt
GNMA BS1738 62.5bps Taxable / Tax-Exempt

10 Year Rule Redemption Adjustment

*Use 10 Year Rule Redemption Adjustment Yes
Apply 10 Year Rule to Account ACCT01 - All TE
 Based on All Loan Principal
 10 Year Adjustment 10-year Rule Adjustment Only
*Subtract Maturing Principal Yes
 Target for Requirement Mandatory Redemption Account
 Target for Excess Monies ACCT03 - Unrestricted TE
 Tap for Shortfall N/A
 Round Requirement Up to 5,000.00
 Calculate after Taxable Bond Retire No
Change Target for Requirement/Excess No

10 Year Rule Redem Adj Table

Change
Date Pct

11/20/2019 17.0346%
05/01/2021 20.6256%
10/01/2027 29.9292%
12/01/2027 31.2753%
02/01/2028 44.6664%
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Cashflow
Bonds / Redemptions

10 Year Rule Redem Adj Table

Change
Date Pct

05/01/2028 47.0558%
08/01/2028 48.5592%
10/01/2028 59.2002%
01/01/2029 59.7921%
04/01/2029 64.0552%
06/01/2029 65.2225%
07/01/2029 65.4737%
11/20/2029 100.0000%

10 Year Rule Redem Adj Bonds

Subtract
Bond Prin

19J Serials (AMT) Yes
19L-1 Serials (Cl II) (TAX) No
19L-2 VRDB (TAX) No
19K PAC (NAMT) Yes
19L-3 PAC (TAX) No
19K Serials (NAMT) Yes

Seldom Used Options

 Standard Excess Calculation Yes

Additional Changes

*Are There Additional Mandatory Transfer Changes Yes
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Cashflow
Bonds / Redemptions

Additional Changes

Change Loan Target
Date Port % Prin % Prepay Account

11/01/2019 All 100.000% 100.000% ACCT01: All TE
11/01/2019 POR04: GNMA BM9740 62.5bps (Part in 19DE) 11.402% 11.402% ACCT01: All TE
11/01/2019 POR04: GNMA BM9740 62.5bps (Part in 19DE) 88.598% 88.598% ACCT02: Taxable
11/01/2019 POR05: GNMA BM9742 62.5bps 26.762% 26.762% ACCT01: All TE
11/01/2019 POR05: GNMA BM9742 62.5bps 73.238% 73.238% ACCT02: Taxable
11/01/2019 POR17: GNMA BS1725 65.2bps 26.762% 26.762% ACCT01: All TE
11/01/2019 POR17: GNMA BS1725 65.2bps 73.238% 73.238% ACCT02: Taxable
11/01/2019 POR12: GNMA BK7176 61.9bps (Part in 19DE) 100.000% 100.000% ACCT01: All TE
11/01/2019 POR12: GNMA BK7176 61.9bps (Part in 19DE) 100.000% 100.000% ACCT01: All TE
11/01/2019 POR21: GNMA BK7187 59.5bps (Part in 19DE) 100.000% 100.000% ACCT01: All TE
11/01/2019 POR21: GNMA BK7187 59.5bps (Part in 19DE) 100.000% 100.000% ACCT01: All TE

- POR13: GNMA BM9756 26.762% 26.762% ACCT01: All TE
- POR13: GNMA BM9756 73.238% 73.238% ACCT02: Taxable
- POR14: GNMA BM9758 26.762% 26.762% ACCT01: All TE
- POR14: GNMA BM9758 73.238% 73.238% ACCT02: Taxable
- POR15: GNMA BS1711 26.762% 26.762% ACCT01: All TE
- POR15: GNMA BS1711 73.238% 73.238% ACCT02: Taxable

11/01/2019 POR10: 13B Tfd Lns: 1sts 100.000% 100.000% ACCT02: Taxable
11/01/2019 All 100.000% 100.000% ACCT02: Taxable
11/01/2019 POR17: GNMA BS1725 65.2bps 26.762% 26.762% ACCT01: All TE
11/01/2019 POR17: GNMA BS1725 65.2bps 73.238% 73.238% ACCT02: Taxable
11/01/2019 POR18: GNMA BS1726 34.0bps 26.762% 26.762% ACCT01: All TE
11/01/2019 POR18: GNMA BS1726 34.0bps 73.238% 73.238% ACCT02: Taxable
11/01/2019 POR19: GNMA BS1724 54.6bps 26.762% 26.762% ACCT01: All TE
11/01/2019 POR19: GNMA BS1724 54.6bps 73.238% 73.238% ACCT02: Taxable
11/01/2019 POR22: GNMA BS1738 62.5bps 26.762% 26.762% ACCT01: All TE
11/01/2019 POR22: GNMA BS1738 62.5bps 73.238% 73.238% ACCT02: Taxable
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Cashflow
Bonds / Redemptions

Additional Changes (cont)

Change Loan Change Bond
Date Port on Comp

11/01/2019 All Same for Life N/A
11/01/2019 POR04: GNMA BM9740 62.5bps (Part in 19DE) Same for Life N/A
11/01/2019 POR04: GNMA BM9740 62.5bps (Part in 19DE) Same for Life N/A
11/01/2019 POR05: GNMA BM9742 62.5bps Same for Life N/A
11/01/2019 POR05: GNMA BM9742 62.5bps Same for Life N/A
11/01/2019 POR17: GNMA BS1725 65.2bps Same for Life N/A
11/01/2019 POR17: GNMA BS1725 65.2bps Same for Life N/A
11/01/2019 POR12: GNMA BK7176 61.9bps (Part in 19DE) Same for Life N/A
11/01/2019 POR12: GNMA BK7176 61.9bps (Part in 19DE) Same for Life N/A
11/01/2019 POR21: GNMA BK7187 59.5bps (Part in 19DE) Same for Life N/A
11/01/2019 POR21: GNMA BK7187 59.5bps (Part in 19DE) Same for Life N/A

- POR13: GNMA BM9756 Same for Life N/A
- POR13: GNMA BM9756 Same for Life N/A
- POR14: GNMA BM9758 Same for Life N/A
- POR14: GNMA BM9758 Same for Life N/A
- POR15: GNMA BS1711 Same for Life N/A
- POR15: GNMA BS1711 Same for Life N/A

11/01/2019 POR10: 13B Tfd Lns: 1sts Same for Life N/A
11/01/2019 All Same for Life N/A
11/01/2019 POR17: GNMA BS1725 65.2bps Same for Life N/A
11/01/2019 POR17: GNMA BS1725 65.2bps Same for Life N/A
11/01/2019 POR18: GNMA BS1726 34.0bps Same for Life N/A
11/01/2019 POR18: GNMA BS1726 34.0bps Same for Life N/A
11/01/2019 POR19: GNMA BS1724 54.6bps Same for Life N/A
11/01/2019 POR19: GNMA BS1724 54.6bps Same for Life N/A
11/01/2019 POR22: GNMA BS1738 62.5bps Same for Life N/A
11/01/2019 POR22: GNMA BS1738 62.5bps Same for Life N/A
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Cashflow
Bonds / Redemptions

Additional Changes (cont)

Change Loan Target
Date Port Account

11/01/2019 All ACCT01: All TE
11/01/2019 POR04: GNMA BM9740 62.5bps (Part in 19DE) ACCT01: All TE
11/01/2019 POR04: GNMA BM9740 62.5bps (Part in 19DE) ACCT02: Taxable
11/01/2019 POR05: GNMA BM9742 62.5bps ACCT01: All TE
11/01/2019 POR05: GNMA BM9742 62.5bps ACCT02: Taxable
11/01/2019 POR17: GNMA BS1725 65.2bps ACCT01: All TE
11/01/2019 POR17: GNMA BS1725 65.2bps ACCT02: Taxable
11/01/2019 POR12: GNMA BK7176 61.9bps (Part in 19DE) ACCT01: All TE
11/01/2019 POR12: GNMA BK7176 61.9bps (Part in 19DE) ACCT01: All TE
11/01/2019 POR21: GNMA BK7187 59.5bps (Part in 19DE) ACCT01: All TE
11/01/2019 POR21: GNMA BK7187 59.5bps (Part in 19DE) ACCT01: All TE

- POR13: GNMA BM9756 ACCT01: All TE
- POR13: GNMA BM9756 ACCT02: Taxable
- POR14: GNMA BM9758 ACCT01: All TE
- POR14: GNMA BM9758 ACCT02: Taxable
- POR15: GNMA BS1711 ACCT01: All TE
- POR15: GNMA BS1711 ACCT02: Taxable

11/01/2019 POR10: 13B Tfd Lns: 1sts ACCT02: Taxable
11/01/2019 All ACCT02: Taxable
11/01/2019 POR17: GNMA BS1725 65.2bps ACCT01: All TE
11/01/2019 POR17: GNMA BS1725 65.2bps ACCT02: Taxable
11/01/2019 POR18: GNMA BS1726 34.0bps ACCT01: All TE
11/01/2019 POR18: GNMA BS1726 34.0bps ACCT02: Taxable
11/01/2019 POR19: GNMA BS1724 54.6bps ACCT01: All TE
11/01/2019 POR19: GNMA BS1724 54.6bps ACCT02: Taxable
11/01/2019 POR22: GNMA BS1738 62.5bps ACCT01: All TE
11/01/2019 POR22: GNMA BS1738 62.5bps ACCT02: Taxable
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Cashflow
Bonds / Redemptions

Redemption Acct Info

Surplus Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Mandatory Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Surplus/Mandatory Combined
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Cashflow
Surplus/Deficiency

Coverage

Debt Service Coverage Requirement Pro Rata Share of D/S (P & I)
   Coverage Factor 100.000%
  *Bond Selection All
   Use Default Bond Freq. Set Aside Yes
   Setaside 100% of payments due in Surplus Period? No
Expense Coverage Requirement Pro Rata Share of Expenses
Minimum Coverage Amount 10,000.00

Distribution

First Surplus Calculation Date Nov  1, 2019
Surplus Calculation Frequency Semiannual
Surplus Distribution
% to Surplus Redemption Account 100.000%
% to Line of Credit Red Acct -
% to Reorigination Account -
% to Retain in Revenue Account -
% to Distribute to Issuer -
% to External Distribution/MRA -
% to Reserve Fund -
% to Residual Bondholder -
% to Other Redemption Account -
Parity distribution optimization Advanced
   Min Bond Redeemable 5,000.00
Replenish Reserves Only on Surplus Calc. Dates Yes

Deficiency Processing

Tap to Maintain Minimum Coverage Amount
Tap Loan Float Account Yes
Reorigination Account Tap Limit Unlimited
Tap Reorigination Account after Reserve Funds No
Deficiency Taps Processing
Pay Expense Deficiency After All Redemptions
   Process D/S Deficiency Taps Immediately No
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Cashflow
Surplus/Deficiency

Redemption Account Taps

All Redemption Account Taps Are Not Tappable
Tap Specified Reserve Fund After Surplus Redem. Acct

Reserve Taps and Replenishments

Reserve Tap Limited to Entire Bal. is Available

Reserve Taps and Replenishments

Tap Replenishment
Fund Order Option

RES01 DSRF 1 N/A

Other Debts

Are Lines of Credit Available No
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Rate Table
Reinvest Rates - Expected (TBL01)

Change New
Date Rate

11/01/2019 2.0%
05/01/2020 1.9%
11/01/2020 1.9%
11/01/2021 1.9%



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1115

2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Rate Table
SIFMA: VRDO (TBL02)

Change New
Date Rate

11/01/2019 1.3%
05/01/2020 1.3%
11/01/2020 1.3%
11/01/2021 1.3%
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Rate Table
LIBOR: VRDO (TBL03)

Change New
Date Rate

11/01/2019 2%
05/01/2020 2%
11/01/2020 2%
11/01/2021 2%
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Miscellaneous

First Parity Display Date -
TIC/NIC Calculation Parameters
Bid Price 103.0797733%
Underwriter's Discount -
Calculate Bond to Loan Ratio No
Bond Rounding Option Round to nearest cent
 Apply to Regular Interest By Lot
 Apply to Initial Accrued Interest No rounding
 Apply to Initial Purchase Cost No rounding
Include Redemption and Loan Float Accrued Interest in Parity No
Include Arrears Interest In Parity Calc No

Pv 1

Present Value of External Distribution
PV Date Nov  1, 2020
Include Values Before PV Date At Par
PV Rate 3.0000000%
PV Amount -
Compounding Frequency Semiannual
Generate Proof Report No

Additional Pv Calculations

Calculate Additional PVs Yes

Additional Pv Calculations

Bond Res
PV Comp Expense Fund

N/A All All All
N/A All All All
N/A All All All
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Miscellaneous

Additional Pv Calculations

Loan Include Comp Proof
Port PV Date Before Date Freq Report

All 11/01/2020 At Par Semiannual No
All 11/01/2020 At Par Semiannual No
All 11/01/2020 At Par Semiannual No
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Reporting Options

Issuer Title
Add to Default Title

Series Title
Add to Default Title
Single Family Mortgage Bonds
2019 Series J (AMT)
2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Additional Reporting Date -
Report Alignment Date May  1, 2021

Loan Report
Portfolio Group

POR04 GNMA BM9740 62.5bps (Part in 19DE) 1
POR05 GNMA BM9742 62.5bps 1
POR10 13B Tfd Lns: 1sts 1
POR12 GNMA BK7176 61.9bps (Part in 19DE) 1
POR13 GNMA BM9756 1
POR14 GNMA BM9758 1
POR15 GNMA BS1711 1
POR17 GNMA BS1725 65.2bps 1
POR18 GNMA BS1726 34.0bps 1
POR19 GNMA BS1724 54.6bps 1
POR21 GNMA BK7187 59.5bps (Part in 19DE) 1
POR22 GNMA BS1738 62.5bps 1

Display
Bond Order

BON01 19J Serials (AMT) 1
BON03 19L-1 Serials (Cl II) (TAX) 4
BON15 19L-2 VRDB (TAX) 5
BON16 19K PAC (NAMT) 3
BON18 19L-3 PAC (TAX) 6
BON19 19K Serials (NAMT) 2
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Reporting Options

Loan Display
Portfolio Order

POR04 GNMA BM9740 62.5bps (Part in 19DE) 4
POR05 GNMA BM9742 62.5bps 5
POR10 13B Tfd Lns: 1sts 1
POR12 GNMA BK7176 61.9bps (Part in 19DE) 7
POR13 GNMA BM9756 8
POR14 GNMA BM9758 9
POR15 GNMA BS1711 10
POR17 GNMA BS1725 65.2bps 11
POR18 GNMA BS1726 34.0bps 12
POR19 GNMA BS1724 54.6bps 13
POR21 GNMA BK7187 59.5bps (Part in 19DE) 15
POR22 GNMA BS1738 62.5bps 13

Display
Expense Order

EXP01 Trustee 1
EXP03 Liquidity (TAX) 1
EXP04 Remarketing 1
EXP06 19L-2 Swap Fixed 1
EXP07 19L-2 Swap Variable 1
EXP08 Basis Risk (Tax) 1

Reserve Display
Fund Order

RES01 DSRF 1
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2019JKL SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2019 Series JKL

Single Family Mortgage Bonds
2019 Series J (AMT)

2019 Series K (Non-AMT)
2019 Series L (Federally Taxable)

Other Revenues
Accrued Interest (REV01)

Other Revenue Information

Deposit Receipts to Revenue Account
Treasury Yield Handling Non-Yield Related

Other Revenue Information

Receipt Reserve Acquisition
Date Amount Deposit To Fund Fund

Apr  1, 2021 26.84 Revenue Account N/A N/A
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Bonds
20C-1 Serials (TAX) (BON03)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2023 1,230,000 1.878% 1.878% 100 5,000
11/01/2023 1,340,000 1.928% 1.928% 100 5,000
05/01/2024 1,360,000 2.025% 2.025% 100 5,000
11/01/2024 1,380,000 2.075% 2.075% 100 5,000
05/01/2025 1,400,000 2.125% 2.125% 100 5,000
11/01/2025 1,425,000 2.175% 2.175% 100 5,000
05/01/2026 1,450,000 2.336% 2.336% 100 5,000
11/01/2026 1,475,000 2.386% 2.386% 100 5,000
05/01/2027 1,410,000 2.436% 2.436% 100 5,000
11/01/2027 1,440,000 2.466% 2.466% 100 5,000
05/01/2028 1,465,000 2.539% 2.539% 100 5,000
11/01/2028 1,485,000 2.589% 2.589% 100 5,000
05/01/2029 1,515,000 2.659% 2.659% 100 5,000
11/01/2029 1,555,000 2.709% 2.709% 100 5,000
05/01/2030 1,580,000 2.759% 2.759% 100 5,000
11/01/2030 1,610,000 2.809% 2.809% 100 5,000

23,120,000



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1123

2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Bonds
20C-2 VRDB (TAX) (BON15)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Variable Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2022 1,005,000 2.248% 2.248% 100 5,000
11/01/2022 1,020,000 2.248% 2.248% 100 5,000
05/01/2023 1,045,000 2.248% 2.248% 100 5,000
11/01/2023 1,065,000 2.248% 2.248% 100 5,000
05/01/2024 1,090,000 2.248% 2.248% 100 5,000
11/01/2024 1,110,000 2.248% 2.248% 100 5,000
05/01/2025 1,135,000 2.248% 2.248% 100 5,000
11/01/2025 1,155,000 2.248% 2.248% 100 5,000
05/01/2026 1,175,000 2.248% 2.248% 100 5,000
11/01/2026 1,190,000 2.248% 2.248% 100 5,000
05/01/2027 1,215,000 2.248% 2.248% 100 5,000
11/01/2027 1,230,000 2.248% 2.248% 100 5,000
05/01/2028 1,245,000 2.248% 2.248% 100 5,000
11/01/2028 1,260,000 2.248% 2.248% 100 5,000
05/01/2029 1,280,000 2.248% 2.248% 100 5,000
11/01/2029 1,295,000 2.248% 2.248% 100 5,000
05/01/2030 1,310,000 2.248% 2.248% 100 5,000
11/01/2030 1,335,000 2.248% 2.248% 100 5,000
05/01/2031 1,350,000 2.248% 2.248% 100 5,000
11/01/2031 1,365,000 2.248% 2.248% 100 5,000
05/01/2032 1,385,000 2.248% 2.248% 100 5,000
11/01/2032 1,405,000 2.248% 2.248% 100 5,000
05/01/2033 1,425,000 2.248% 2.248% 100 5,000
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Bonds
20C-2 VRDB (TAX) (BON15)

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

11/01/2033 1,445,000 2.248% 2.248% 100 5,000
05/01/2034 1,465,000 2.248% 2.248% 100 5,000
11/01/2034 1,485,000 2.248% 2.248% 100 5,000
05/01/2035 1,500,000 2.248% 2.248% 100 5,000
11/01/2035 3,705,000 2.248% 2.248% 100 5,000

37,690,000

Interest Rate Table Description

Interest Rate Table TBL03 - LIBOR: VRDO
Table Percentage 100.000%
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
*Additional Changes No
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Bonds
20B PAC (NAMT) (BON16)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category Super-Sinker
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2031 - 3.75% 3.236% 109.72 5,000
11/01/2031 - 3.75% 3.236% 109.72 5,000
05/01/2032 - 3.75% 3.236% 109.72 5,000
11/01/2032 - 3.75% 3.236% 109.72 5,000
05/01/2033 - 3.75% 3.236% 109.72 5,000
11/01/2033 - 3.75% 3.236% 109.72 5,000
05/01/2034 955,000 3.75% 3.236% 109.72 5,000
11/01/2034 975,000 3.75% 3.236% 109.72 5,000
05/01/2035 995,000 3.75% 3.236% 109.72 5,000
11/01/2035 1,010,000 3.75% 3.236% 109.72 5,000
05/01/2036 1,025,000 3.75% 3.236% 109.72 5,000
11/01/2036 1,035,000 3.75% 3.236% 109.72 5,000
05/01/2037 1,055,000 3.75% 3.236% 109.72 5,000
11/01/2037 1,080,000 3.75% 3.236% 109.72 5,000
05/01/2038 1,100,000 3.75% 3.236% 109.72 5,000
11/01/2038 1,120,000 3.75% 3.236% 109.72 5,000
05/01/2039 1,140,000 3.75% 3.236% 109.72 5,000
11/01/2039 1,165,000 3.75% 3.236% 109.72 5,000
05/01/2040 1,185,000 3.75% 3.236% 109.72 5,000
11/01/2040 1,210,000 3.75% 3.236% 109.72 5,000
05/01/2041 1,235,000 3.75% 3.236% 109.72 5,000
11/01/2041 1,260,000 3.75% 3.236% 109.72 5,000
05/01/2042 1,280,000 3.75% 3.236% 109.72 5,000
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Bonds
20B PAC (NAMT) (BON16)

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

11/01/2042 1,305,000 3.75% 3.236% 109.72 5,000
05/01/2043 1,330,000 3.75% 3.236% 109.72 5,000
11/01/2043 1,360,000 3.75% 3.236% 109.72 5,000
05/01/2044 1,385,000 3.75% 3.236% 109.72 5,000
11/01/2044 1,410,000 3.75% 3.236% 109.72 5,000
05/01/2045 1,435,000 3.75% 3.236% 109.72 5,000
11/01/2045 1,450,000 3.75% 3.236% 109.72 5,000
05/01/2046 1,480,000 3.75% 3.236% 109.72 5,000
11/01/2046 1,510,000 3.75% 3.236% 109.72 5,000
05/01/2047 1,540,000 3.75% 3.236% 109.72 5,000
11/01/2047 1,570,000 3.75% 3.236% 109.72 5,000
05/01/2048 1,600,000 3.75% 3.236% 109.72 5,000
11/01/2048 1,630,000 3.75% 3.236% 109.72 5,000
05/01/2049 1,660,000 3.75% 3.236% 109.72 5,000
11/01/2049 1,650,000 3.75% 3.236% 109.72 5,000
05/01/2050 1,725,000 3.75% 3.236% 109.72 5,000

42,865,000
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Bonds
20A Serials (AMT) (BON19)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2021 730,000 1.25% 1.25% 100 5,000
11/01/2021 1,265,000 1.30% 1.30% 100 5,000
05/01/2022 1,280,000 1.40% 1.40% 100 5,000
11/01/2022 1,375,000 1.40% 1.40% 100 5,000

4,650,000
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Bonds
20C-1 Tm2033(TAX) (BON20)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2031 805,000 2.959% 2.959% 100 5,000
11/01/2031 810,000 2.959% 2.959% 100 5,000
05/01/2032 825,000 2.959% 2.959% 100 5,000
11/01/2032 840,000 2.959% 2.959% 100 5,000
05/01/2033 850,000 2.959% 2.959% 100 5,000
11/01/2033 860,000 2.959% 2.959% 100 5,000

4,990,000
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Bonds
20C-1 Tm2036(TAX) (BON21)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2034 725,000 3.313% 3.313% 100 5,000
11/01/2034 725,000 3.313% 3.313% 100 5,000
05/01/2035 730,000 3.313% 3.313% 100 5,000
11/01/2035 745,000 3.313% 3.313% 100 5,000
05/01/2036 760,000 3.313% 3.313% 100 5,000
11/01/2036 780,000 3.313% 3.313% 100 5,000

4,465,000
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Bonds
20B Serials (NAMT) (BON22)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2031 880,000 2.00% 2.00% 100 5,000
11/01/2031 900,000 2.05% 2.05% 100 5,000
05/01/2032 915,000 2.20% 2.20% 100 5,000
11/01/2032 930,000 2.20% 2.20% 100 5,000
05/01/2033 895,000 2.30% 2.30% 100 5,000
11/01/2033 970,000 2.30% 2.30% 100 5,000

5,490,000
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Redemption Schedules
PAC Schedule (NAMT) (SCD01)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

02/20/2020 44,480,000
05/01/2020 44,435,000
11/01/2020 42,865,000
05/01/2021 40,930,000
11/01/2021 38,760,000
05/01/2022 35,785,000
11/01/2022 32,325,000
05/01/2023 28,680,000
11/01/2023 25,295,000
05/01/2024 22,075,000
11/01/2024 19,015,000
05/01/2025 16,105,000
11/01/2025 13,355,000
05/01/2026 10,745,000
11/01/2026 8,290,000
05/01/2027 5,965,000
11/01/2027 3,790,000
05/01/2028 1,740,000
11/01/2028 335,000
05/01/2029 -
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Redemption Schedules
PAC Schedule (TAX) (SCD02)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Date

02/20/2020
05/01/2020
11/01/2020
05/01/2021
11/01/2021
05/01/2022
11/01/2022
05/01/2023
11/01/2023
05/01/2024
11/01/2024
05/01/2025
11/01/2025
05/01/2026
11/01/2026
05/01/2027
11/01/2027
05/01/2028
11/01/2028
05/01/2029
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Redemption Schedules
20C-2 Swap Notional (SCD03)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Both Scheme and Schedule
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

11/01/2020 37,690,000
05/01/2021 37,690,000
11/01/2021 37,690,000
05/01/2022 37,690,000
11/01/2022 37,690,000
05/01/2023 37,690,000
11/01/2023 37,690,000
05/01/2024 37,690,000
11/01/2024 37,690,000
05/01/2025 37,690,000
11/01/2025 37,690,000
05/01/2026 37,690,000
11/01/2026 37,690,000
05/01/2027 37,690,000
11/01/2027 37,690,000
05/01/2028 37,690,000
11/01/2028 37,690,000
05/01/2029 37,690,000
11/01/2029 37,690,000
05/01/2030 37,690,000
11/01/2030 37,690,000
05/01/2031 37,690,000
11/01/2031 37,690,000
05/01/2032 37,690,000
11/01/2032 37,150,000
05/01/2033 34,300,000
11/01/2033 31,525,000
05/01/2034 28,845,000
11/01/2034 26,245,000
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Redemption Schedules
20C-2 Swap Notional (SCD03)

Redemption Schedule

Minimum
Date Balance

05/01/2035 23,730,000
11/01/2035 21,300,000
05/01/2036 18,940,000
11/01/2036 16,655,000
05/01/2037 14,445,000
11/01/2037 12,305,000
05/01/2038 10,235,000
11/01/2038 8,230,000
05/01/2039 6,290,000
11/01/2039 4,410,000
05/01/2040 2,585,000
11/01/2040 815,000
05/01/2041 -
11/01/2041 -
05/01/2042 -
11/01/2042 -
05/01/2043 -
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Redemption Schedules
20C-2 Swap Optionality (SCD04)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Both Scheme and Schedule
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

11/01/2020 37,690,000
05/01/2021 37,690,000
11/01/2021 37,690,000
05/01/2022 37,690,000
11/01/2022 37,690,000
05/01/2023 37,690,000
11/01/2023 37,690,000
05/01/2024 35,000,000
11/01/2024 32,930,000
05/01/2025 28,600,000
11/01/2025 24,990,000
05/01/2026 21,995,000
11/01/2026 19,540,000
05/01/2027 17,530,000
11/01/2027 15,895,000
05/01/2028 14,585,000
11/01/2028 13,535,000
05/01/2029 -
11/01/2029 -
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Redemption Schedules
400% PSA Table (SCD05)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

02/20/2020 127,500,000
05/01/2020 127,355,000
11/01/2020 123,305,000
05/01/2021 116,295,000
11/01/2021 106,610,000
05/01/2022 94,795,000
11/01/2022 81,730,000
05/01/2023 69,740,000
11/01/2023 59,370,000
05/01/2024 50,385,000
11/01/2024 42,630,000
05/01/2025 35,915,000
11/01/2025 30,110,000
05/01/2026 25,080,000
11/01/2026 20,730,000
05/01/2027 16,945,000
11/01/2027 13,675,000
05/01/2028 10,825,000
11/01/2028 8,350,000
05/01/2029 6,195,000
11/01/2029 4,550,000
05/01/2030 3,370,000
11/01/2030 1,850,000
05/01/2031 520,000
11/01/2031 -
05/01/2032 -
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Redemption Schedules
400% PSA Table (SCD05)

Redemption Schedule

Minimum
Date Balance

11/01/2032 -
05/01/2033 -
11/01/2032 -
05/01/2033 -
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Redemption Schemes
PAC (RED01)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 20B PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2021
N/A - PG - 05/01/2021 Semiannual SCD02: PAC Schedule (TAX) 05/01/2021
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Redemption Schemes
PAC (RED01)

Redemption Scheme Setup

Redem
Freq

Semiannual
Semiannual
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Redemption Schemes
All (RED03)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 20B PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2021
BON03: 20C-1 Serials (TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON20: 20C-1 Tm2033(TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON21: 20C-1 Tm2036(TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON19: 20A Serials (AMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON22: 20B Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON15: 20C-2 VRDB (TAX) 2 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON16: 20B PAC (NAMT) 3 PG - 05/01/2021 Semiannual N/A 05/01/2021
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Redemption Schemes
All (RED03)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Redemption Schemes
TE First (RED04)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 20B PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2021
BON19: 20A Serials (AMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON22: 20B Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON16: 20B PAC (NAMT) 2 PG - 05/01/2021 Semiannual N/A 05/01/2021
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Redemption Schemes
TE First (RED04)

Redemption Scheme Setup

Redem
Freq

Semiannual
Semiannual
Semiannual
Semiannual
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Redemption Schemes
TE All (RED06)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 20B PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2021
BON19: 20A Serials (AMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON22: 20B Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON15: 20C-2 VRDB (TAX) 4 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON16: 20B PAC (NAMT) 2 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON03: 20C-1 Serials (TAX) 3 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON20: 20C-1 Tm2033(TAX) 3 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON21: 20C-1 Tm2036(TAX) 3 PG - 05/01/2021 Semiannual N/A 05/01/2021
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Redemption Schemes
TE All (RED06)

Redemption Scheme Setup

Redem
Freq

Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Redemption Schemes
PAC Maintenance (RED07)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 20B PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2021
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Redemption Schemes
PAC Maintenance (RED07)

Redemption Scheme Setup

Redem
Freq

Semiannual
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Redemption Schemes
100 - 400% PSA (RED09)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 20B PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2021
BON20: 20C-1 Tm2033(TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON21: 20C-1 Tm2036(TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON03: 20C-1 Serials (TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON19: 20A Serials (AMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON22: 20B Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON15: 20C-2 VRDB (TAX) 2 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON16: 20B PAC (NAMT) 3 PG - 05/01/2021 Semiannual N/A 05/01/2021
N/A 3 PG - 05/01/2021 Semiannual N/A 05/01/2021
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Redemption Schemes
100 - 400% PSA (RED09)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Redemption Schemes
> 400% PSA (RED10)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

RED09: 100 - 400% PSA - PG - - Continuous SCD05: 400% PSA Table -
BON16: 20B PAC (NAMT) 1 PG - 05/01/2021 Semiannual N/A -
BON20: 20C-1 Tm2033(TAX) 1 PG - 05/01/2021 Semiannual N/A -
BON21: 20C-1 Tm2036(TAX) 1 PG - 05/01/2021 Semiannual N/A -
BON03: 20C-1 Serials (TAX) 1 PG - 05/01/2021 Semiannual N/A -
BON19: 20A Serials (AMT) 1 PG - 05/01/2021 Semiannual N/A -
BON22: 20B Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A -
BON15: 20C-2 VRDB (TAX) 2 PG - 05/01/2021 Semiannual N/A -
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Redemption Schemes
> 400% PSA (RED10)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Redemption Schemes
< = 100% PSA (RED11)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 20B PAC (NAMT) 1 PG - 05/01/2021 Semiannual N/A -
BON20: 20C-1 Tm2033(TAX) 2 PG - 05/01/2021 Semiannual N/A -
BON21: 20C-1 Tm2036(TAX) 2 PG - 05/01/2021 Semiannual N/A -
BON03: 20C-1 Serials (TAX) 2 PG - 05/01/2021 Semiannual N/A -
BON19: 20A Serials (AMT) 2 PG - 05/01/2021 Semiannual N/A -
BON22: 20B Serials (NAMT) 2 PG - 05/01/2021 Semiannual N/A -
BON15: 20C-2 VRDB (TAX) 3 PG - 05/01/2021 Semiannual N/A -
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Redemption Schemes
< = 100% PSA (RED11)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Redemption Schemes
PAC Setup (RED12)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 20B PAC (NAMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Redemption Schemes
PAC Setup (RED12)

Redemption Scheme Setup

Redem
Freq

Semiannual
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Surplus Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED09 - 100 - 400% PSA Through, <= Date 11/01/2029 N/A
RED09 - 100 - 400% PSA After, > Date 11/01/2029 N/A

Call Options

Bond Call Redeemed
Component Method Interest

20C-1 Serials (TAX) Strip Paid Same Day
20C-2 VRDB (TAX) Strip Paid Same Day
20B PAC (NAMT) Strip Paid Same Day
20A Serials (AMT) Strip Paid Same Day
20C-1 Tm2033(TAX) Strip Paid Same Day
20C-1 Tm2036(TAX) Strip Paid Same Day
20B Serials (NAMT) Strip Paid Same Day
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Mandatory Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED04 - TE First Always Date - N/A

Call Options

Bond Call Redeemed
Component Method Interest

20C-1 Serials (TAX) Strip Paid Same Day
20C-2 VRDB (TAX) Strip Paid Same Day
20B PAC (NAMT) Strip Paid Same Day
20A Serials (AMT) Strip Paid Same Day
20C-1 Tm2033(TAX) Strip Paid Same Day
20C-1 Tm2036(TAX) Strip Paid Same Day
20B Serials (NAMT) Strip Paid Same Day

10 Year Rule Redemption Adjustment

*Use 10 Year Rule Redemption Adjustment Yes
Apply 10 Year Rule to Account ACCT01 - All TE
 Based on All Loan Principal
 10 Year Adjustment 10-year Rule Adjustment Only
*Subtract Maturing Principal Yes
 Target for Requirement Mandatory Redemption Account
 Target for Excess Monies ACCT03 - Unrestricted TE
 Tap for Shortfall N/A
 Round Requirement Up to 5,000.00
 Calculate after Taxable Bond Retire No
Change Target for Requirement/Excess No

10 Year Rule Redem Adj Table

Change
Date Pct

02/20/2020 -
02/20/2030 100%
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Mandatory Redemptions

10 Year Rule Redem Adj Bonds

Subtract
Bond Prin

20C-1 Serials (TAX) No
20C-2 VRDB (TAX) No
20B PAC (NAMT) Yes
20A Serials (AMT) Yes
20C-1 Tm2033(TAX) No
20C-1 Tm2036(TAX) No
20B Serials (NAMT) Yes

Seldom Used Options

 Standard Excess Calculation Yes
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

ACCT01 - All TE

Redemption Scheme Is Active Conditional Value Bond Component

RED11 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
RED09 - 100 - 400% PSA After, > Prepayment Speed 99.0000% N/A
And Through, <= Prepayment Speed 400.0000% N/A
RED10 - > 400% PSA After, > Prepayment Speed 400.0000% N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

ACCT02 - Taxable

Redemption Scheme Is Active Conditional Value Bond Component

RED11 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
RED09 - 100 - 400% PSA After, > Prepayment Speed 99.0000% N/A
And Through, <= Prepayment Speed 400.0000% N/A
RED10 - > 400% PSA After, > Prepayment Speed 400.0000% N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

ACCT03 - Unrestricted TE

Redemption Scheme Is Active Conditional Value Bond Component

RED11 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
RED09 - 100 - 400% PSA After, > Prepayment Speed 99.0000% N/A
And Through, <= Prepayment Speed 400.0000% N/A
RED10 - > 400% PSA After, > Prepayment Speed 400.0000% N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Undisbursed Proceeds Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

And Always Date - N/A

Call Options

Unused Funds
Start Unused fund transfers on -
Send Unused funds to Revenue Account

Call Options

Bond Call Redeemed
Component Method Interest

20C-1 Serials (TAX) Strip Paid Same Day
20C-2 VRDB (TAX) Strip Paid Same Day
20B PAC (NAMT) Strip Paid Same Day
20A Serials (AMT) Strip Paid Same Day
20C-1 Tm2033(TAX) Strip Paid Same Day
20C-1 Tm2036(TAX) Strip Paid Same Day
20B Serials (NAMT) Strip Paid Same Day
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Loans
GNMA BS1739 73.2bps (Part in 19DE) (POR04)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 50,871,186.77 4.232% 349 360 01/01/2021 Monthly Monthly 3617MB4Y2 G2 BS1739

50,871,186.77



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1164

2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Loans
GNMA BS1739 73.2bps (Part in 19DE) (POR04)

Loan Origination Information

Final
Payment

01/31/2050
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Loans
GNMA BS1739 73.2bps (Part in 19DE) (POR04)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 50,871,186.77 50,871,186.77 Remaining Balance 1%

50,871,186.77 50,871,186.77

Servicing Information

Servicing Rate (%) 0.732000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Loans
GNMA BS1739 73.2bps (Part in 19DE) (POR04)

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 68.893000%
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Loans
GNMA BS1737 64.2bps Non-Purpose (POR06)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 2,223,377.56 3.142% 349 360 01/01/2021 Monthly Monthly 3617MB4W6 G2 BS1737

2,223,377.56
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Loans
GNMA BS1737 64.2bps Non-Purpose (POR06)

Loan Origination Information

Final
Payment

01/31/2050
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Loans
GNMA BS1737 64.2bps Non-Purpose (POR06)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 2,223,377.56 2,223,377.56 Remaining Balance 1%

2,223,377.56 2,223,377.56

Servicing Information

Servicing Rate (%) 0.642000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Loans
GNMA 4.50% BK7185 (Part in 19DE) (POR12)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 19,002,581.89 5.125% 347 360 01/01/2021 Monthly Monthly 3617J76W7 G2 BK7185

19,002,581.89
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Loans
GNMA 4.50% BK7185 (Part in 19DE) (POR12)

Loan Origination Information

Final
Payment

11/30/2049
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Loans
GNMA 4.50% BK7185 (Part in 19DE) (POR12)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 19,002,581.89 19,002,581.89 Remaining Balance 1%

19,002,581.89 19,002,581.89

Servicing Information

Servicing Rate (%) 0.625000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Loans
GNMA 4.50% BK7185 (Part in 19DE) (POR12)

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 68.893000%
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Loans
GNMA BS8434 37.5bps Non-Purpose (POR14)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 42,814,184.25 3.875% 352 360 01/01/2021 Monthly Monthly 3617MKLP2 G2 BS8434

42,814,184.25



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1175

2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Loans
GNMA BS8434 37.5bps Non-Purpose (POR14)

Loan Origination Information

Final
Payment

04/30/2050
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Loans
GNMA BS8434 37.5bps Non-Purpose (POR14)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 42,814,184.25 42,814,184.25 Remaining Balance 1%

42,814,184.25 42,814,184.25

Servicing Information

Servicing Rate (%) 0.375000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Loans
GNMA BS8435 43.2 bps Non-Purpose (POR15)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 2,038,967.80 3.932% 352 360 01/01/2021 Monthly Monthly 3617MKLP2 G2 BS8434

2,038,967.80
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Loans
GNMA BS8435 43.2 bps Non-Purpose (POR15)

Loan Origination Information

Final
Payment

04/30/2050
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Loans
GNMA BS8435 43.2 bps Non-Purpose (POR15)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 2,038,967.80 2,038,967.80 Remaining Balance 1%

2,038,967.80 2,038,967.80

Servicing Information

Servicing Rate (%) 0.432000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Loans
GNMA BS8436 29 bps Non-Purpose (POR16)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 8,218,692.93 4.29% 352 360 01/01/2021 Monthly Monthly 3617MKLP2 G2 BS8434

8,218,692.93
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Loans
GNMA BS8436 29 bps Non-Purpose (POR16)

Loan Origination Information

Final
Payment

04/30/2050
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Loans
GNMA BS8436 29 bps Non-Purpose (POR16)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 8,218,692.93 8,218,692.93 Remaining Balance 1%

8,218,692.93 8,218,692.93

Servicing Information

Servicing Rate (%) 0.290000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Loans
GNMA BS8449 36.9 bps Non-Purpose (POR17)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 4,548,218.48 3.369% 353 360 01/01/2021 Monthly Monthly 3617MKLP2 G2 BS8434

4,548,218.48
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Loans
GNMA BS8449 36.9 bps Non-Purpose (POR17)

Loan Origination Information

Final
Payment

05/31/2050
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Loans
GNMA BS8449 36.9 bps Non-Purpose (POR17)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 4,548,218.48 4,548,218.48 Remaining Balance 1%

4,548,218.48 4,548,218.48

Servicing Information

Servicing Rate (%) 0.369000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Loans
GNMA BS8451 26.1 bps Non-Purpose (POR18)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 11,873,655.68 4.261% 352 360 01/01/2021 Monthly Monthly 3617MKLP2 G2 BS8434

11,873,655.68
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Loans
GNMA BS8451 26.1 bps Non-Purpose (POR18)

Loan Origination Information

Final
Payment

04/30/2050



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1188

2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Loans
GNMA BS8451 26.1 bps Non-Purpose (POR18)

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 11,873,655.68 11,873,655.68 Remaining Balance 1%

11,873,655.68 11,873,655.68

Servicing Information

Servicing Rate (%) 0.261000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Short Term Investments

Int Begin Beginning Interest First Pmt Payment Day % to Apply Exclude
Account Date Balance Rate Date Freq Basis to Parity From Arb

Default 12/31/2020 - - 02/01/2021 Monthly ACT/ACT 100% No
Loan Float 12/31/2020 - - 02/01/2021 Monthly ACT/ACT 100% No
Redemption 12/31/2020 - - 02/01/2021 Monthly ACT/ACT 100% No
Revenue 12/31/2020 3,113,817.71 - 02/01/2021 Monthly ACT/ACT 100% No

Default Short Term Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Loan Float Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Redemption Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Short Term Investments

Revenue Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Expenses
Trustee (EXP01)

Type of Expense Trustee
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.035000%
   Expense Percent Type Annual Rate
*Bond Component All
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Annual
Expense Payment Lag (days) -
Expense Calculation Frequency Annual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Advance
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds are Retired
   Bond Component All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Expenses
Liquidity (TAX) (EXP03)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.320000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 20C-2 VRDB (TAX)
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Quarterly
Expense Payment Lag (days) -
Expense Calculation Frequency Quarterly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Bond Payments.
    End Date for Adjustments -
Terminate Expense When Bonds are Retired
   Bond Component BON15 - 20C-2 VRDB (TAX)
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes Yes
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Expense Payment Changes

Expense Expense Expense Calc
Date Percent Freq Freq

05/01/2025 1% Quarterly Quarterly
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Expenses
Remarketing (EXP04)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.100000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 20C-2 VRDB (TAX)
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Quarterly
Expense Payment Lag (days) -
Expense Calculation Frequency Quarterly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds are Retired
   Bond Component BON15 - 20C-2 VRDB (TAX)
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Expenses
20B-2 Swap Fixed (EXP06)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent 2.248000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 20C-2 VRDB (TAX)
Apply Balance Restrictions Yes
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Bond Payments.
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON15 - 20C-2 VRDB (TAX)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Balance Limits

Minimum Value Specification SCD04 - 20C-2 Swap Optionality
Maximum Value Specification SCD03 - 20C-2 Swap Notional
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Expenses
20B-2 Swap Variable (EXP07)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 20C-2 VRDB (TAX)
Apply Balance Restrictions Yes
Interest Rate Table TBL03 - LIBOR: VRDO
Table percentage (100.000000%)
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Bond Payments.
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON15 - 20C-2 VRDB (TAX)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Balance Limits

Minimum Value Specification SCD04 - 20C-2 Swap Optionality
Maximum Value Specification SCD03 - 20C-2 Swap Notional
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Expenses
Basis Risk (Tax) (EXP08)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.400000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 20C-2 VRDB (TAX)
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON15 - 20C-2 VRDB (TAX)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Cashflow
Bonds / Redemptions

Deposit Accrued Interest to Revenue Account
First Bond Year Ending Date May  1, 2021

Interest and Maturing Prin Payments

Debt Service Interest is Paid From Revenue Account
Maturing Principal is Paid From Redemption Account
   Redemption Account Mandatory
   Tap LOC Before Revenue Account No

Bond Prin Component Selection

Bond Maturing Principal Redemption Tap LOC
Component Option Account Before Rev

20C-1 Serials (TAX) Redemption Account ACCT02: Taxable No
20C-2 VRDB (TAX) Redemption Account ACCT02: Taxable No
20B PAC (NAMT) Redemption Account ACCT01: All TE No
20A Serials (AMT) Redemption Account ACCT01: All TE No
20C-1 Tm2033(TAX) Redemption Account ACCT02: Taxable No
20C-1 Tm2036(TAX) Redemption Account ACCT02: Taxable No
20B Serials (NAMT) Redemption Account ACCT01: All TE No
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Cashflow
Bonds / Redemptions

Taxable / Tax-exempt Information

*Are There Taxable/Tax-Exempt Bonds Yes
Taxable Loan Rate 4.651859%
Tax-Exempt Loan Rate -
Taxable Loan Origination Percent 56.541235%
Partial Loan Loss Percent -
*Allocate Scheduled Loan Principal Based on Loan Ratios
Partial Prepay Percent (Taxable) -
Prepayments Allocation Based on Loan Ratios
Transfer Taxable Loan Balance No
Universal Cap
Start Universal Cap Calc -
Tap Res Funds by Ratio No
Used accreted value for bond ratios No

Taxable / Tax-exempt Bond Selection

Bond Tax
Component Category

20C-1 Serials (TAX) Taxable
20C-2 VRDB (TAX) Taxable
20B PAC (NAMT) Tax-Exempt
20A Serials (AMT) Tax-Exempt
20C-1 Tm2033(TAX) Taxable
20C-1 Tm2036(TAX) Taxable
20B Serials (NAMT) Tax-Exempt

Taxable / Tax-exempt Loan Selection

Tax
Loans Category

GNMA BS1739 73.2bps (Part in 19DE) Taxable / Tax-Exempt
GNMA BS1737 64.2bps Non-Purpose Taxable / Tax-Exempt
GNMA 4.50% BK7185 (Part in 19DE) 100% Tax-Exempt
GNMA BS8434 37.5bps Non-Purpose Taxable / Tax-Exempt



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1199

2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Cashflow
Bonds / Redemptions

Taxable / Tax-exempt Loan Selection

Tax
Loans Category

GNMA BS8435 43.2 bps Non-Purpose Taxable / Tax-Exempt
GNMA BS8436 29 bps Non-Purpose Taxable / Tax-Exempt
GNMA BS8449 36.9 bps Non-Purpose Taxable / Tax-Exempt
GNMA BS8451 26.1 bps Non-Purpose Taxable / Tax-Exempt

10 Year Rule Redemption Adjustment

*Use 10 Year Rule Redemption Adjustment Yes
Apply 10 Year Rule to Account ACCT01 - All TE
 Based on All Loan Principal
 10 Year Adjustment 10-year Rule Adjustment Only
*Subtract Maturing Principal Yes
 Target for Requirement Mandatory Redemption Account
 Target for Excess Monies ACCT03 - Unrestricted TE
 Tap for Shortfall N/A
 Round Requirement Up to 5,000.00
 Calculate after Taxable Bond Retire No
Change Target for Requirement/Excess No

10 Year Rule Redem Adj Table

Change
Date Pct

02/20/2020 -
02/20/2030 100%
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Cashflow
Bonds / Redemptions

10 Year Rule Redem Adj Bonds

Subtract
Bond Prin

20C-1 Serials (TAX) No
20C-2 VRDB (TAX) No
20B PAC (NAMT) Yes
20A Serials (AMT) Yes
20C-1 Tm2033(TAX) No
20C-1 Tm2036(TAX) No
20B Serials (NAMT) Yes

Seldom Used Options

 Standard Excess Calculation Yes

Additional Changes

*Are There Additional Mandatory Transfer Changes Yes

Additional Changes

Change Loan Target
Date Port % Prin % Prepay Account

02/20/2020 All 100.000% 100.000% ACCT01: All TE
02/20/2020 All - - ACCT02: Taxable
02/20/2020 POR04: GNMA BS1739 73.2bps (Part in 19DE) 17.929% 17.929% ACCT01: All TE
02/20/2020 POR04: GNMA BS1739 73.2bps (Part in 19DE) 82.071% 82.071% ACCT02: Taxable
02/20/2020 POR15: GNMA BS8435 43.2 bps Non-Purpose 43.459% 43.459% ACCT01: All TE
02/20/2020 POR15: GNMA BS8435 43.2 bps Non-Purpose 56.541% 56.541% ACCT02: Taxable
02/20/2020 POR06: GNMA BS1737 64.2bps Non-Purpose 43.459% 43.459% ACCT01: All TE
02/20/2020 POR06: GNMA BS1737 64.2bps Non-Purpose 56.541% 56.541% ACCT02: Taxable
02/20/2020 POR14: GNMA BS8434 37.5bps Non-Purpose 43.459% 43.459% ACCT01: All TE
02/20/2020 POR14: GNMA BS8434 37.5bps Non-Purpose 56.541% 56.541% ACCT02: Taxable
02/20/2020 POR16: GNMA BS8436 29 bps Non-Purpose 43.459% 43.459% ACCT01: All TE
02/20/2020 POR16: GNMA BS8436 29 bps Non-Purpose 56.541% 56.541% ACCT02: Taxable
02/20/2020 POR17: GNMA BS8449 36.9 bps Non-Purpose 43.459% 43.459% ACCT01: All TE
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Cashflow
Bonds / Redemptions

Additional Changes

Change Loan Target
Date Port % Prin % Prepay Account

02/20/2020 POR17: GNMA BS8449 36.9 bps Non-Purpose 56.541% 56.541% ACCT02: Taxable
02/20/2020 POR18: GNMA BS8451 26.1 bps Non-Purpose 43.459% 43.459% ACCT01: All TE
02/20/2020 POR18: GNMA BS8451 26.1 bps Non-Purpose 56.541% 56.541% ACCT02: Taxable
02/20/2020 POR12: GNMA 4.50% BK7185 (Part in 19DE) 100.000% 100.000% ACCT01: All TE
02/20/2020 POR12: GNMA 4.50% BK7185 (Part in 19DE) - - ACCT02: Taxable

Additional Changes (cont)

Change Loan Change Bond
Date Port on Comp

02/20/2020 All Same for Life N/A
02/20/2020 All Same for Life N/A
02/20/2020 POR04: GNMA BS1739 73.2bps (Part in 19DE) Same for Life N/A
02/20/2020 POR04: GNMA BS1739 73.2bps (Part in 19DE) Same for Life N/A
02/20/2020 POR15: GNMA BS8435 43.2 bps Non-Purpose Same for Life N/A
02/20/2020 POR15: GNMA BS8435 43.2 bps Non-Purpose Same for Life N/A
02/20/2020 POR06: GNMA BS1737 64.2bps Non-Purpose Same for Life N/A
02/20/2020 POR06: GNMA BS1737 64.2bps Non-Purpose Same for Life N/A
02/20/2020 POR14: GNMA BS8434 37.5bps Non-Purpose Same for Life N/A
02/20/2020 POR14: GNMA BS8434 37.5bps Non-Purpose Same for Life N/A
02/20/2020 POR16: GNMA BS8436 29 bps Non-Purpose Same for Life N/A
02/20/2020 POR16: GNMA BS8436 29 bps Non-Purpose Same for Life N/A
02/20/2020 POR17: GNMA BS8449 36.9 bps Non-Purpose Same for Life N/A
02/20/2020 POR17: GNMA BS8449 36.9 bps Non-Purpose Same for Life N/A
02/20/2020 POR18: GNMA BS8451 26.1 bps Non-Purpose Same for Life N/A
02/20/2020 POR18: GNMA BS8451 26.1 bps Non-Purpose Same for Life N/A
02/20/2020 POR12: GNMA 4.50% BK7185 (Part in 19DE) Same for Life N/A
02/20/2020 POR12: GNMA 4.50% BK7185 (Part in 19DE) Same for Life N/A
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Cashflow
Bonds / Redemptions

Additional Changes (cont)

Change Loan Target
Date Port Account

02/20/2020 All ACCT01: All TE
02/20/2020 All ACCT02: Taxable
02/20/2020 POR04: GNMA BS1739 73.2bps (Part in 19DE) ACCT01: All TE
02/20/2020 POR04: GNMA BS1739 73.2bps (Part in 19DE) ACCT02: Taxable
02/20/2020 POR15: GNMA BS8435 43.2 bps Non-Purpose ACCT01: All TE
02/20/2020 POR15: GNMA BS8435 43.2 bps Non-Purpose ACCT02: Taxable
02/20/2020 POR06: GNMA BS1737 64.2bps Non-Purpose ACCT01: All TE
02/20/2020 POR06: GNMA BS1737 64.2bps Non-Purpose ACCT02: Taxable
02/20/2020 POR14: GNMA BS8434 37.5bps Non-Purpose ACCT01: All TE
02/20/2020 POR14: GNMA BS8434 37.5bps Non-Purpose ACCT02: Taxable
02/20/2020 POR16: GNMA BS8436 29 bps Non-Purpose ACCT01: All TE
02/20/2020 POR16: GNMA BS8436 29 bps Non-Purpose ACCT02: Taxable
02/20/2020 POR17: GNMA BS8449 36.9 bps Non-Purpose ACCT01: All TE
02/20/2020 POR17: GNMA BS8449 36.9 bps Non-Purpose ACCT02: Taxable
02/20/2020 POR18: GNMA BS8451 26.1 bps Non-Purpose ACCT01: All TE
02/20/2020 POR18: GNMA BS8451 26.1 bps Non-Purpose ACCT02: Taxable
02/20/2020 POR12: GNMA 4.50% BK7185 (Part in 19DE) ACCT01: All TE
02/20/2020 POR12: GNMA 4.50% BK7185 (Part in 19DE) ACCT02: Taxable
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Cashflow
Bonds / Redemptions

Redemption Acct Info

Surplus Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Mandatory Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Surplus/Mandatory Combined
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Cashflow
Surplus/Deficiency

Coverage

Debt Service Coverage Requirement Pro Rata Share of D/S (P & I)
   Coverage Factor 100.000%
  *Bond Selection All
   Use Default Bond Freq. Set Aside Yes
   Setaside 100% of payments due in Surplus Period? No
Expense Coverage Requirement Pro Rata Share of Expenses
Minimum Coverage Amount 10,000.00

Distribution

First Surplus Calculation Date May  1, 2021
Surplus Calculation Frequency Semiannual
Surplus Distribution
% to Surplus Redemption Account 100.000%
% to Line of Credit Red Acct -
% to Reorigination Account -
% to Retain in Revenue Account -
% to Distribute to Issuer -
% to External Distribution/MRA -
% to Reserve Fund -
% to Residual Bondholder -
% to Other Redemption Account -
Parity distribution optimization Advanced
   Min Bond Redeemable 5,000.00
Replenish Reserves Only on Surplus Calc. Dates Yes

Deficiency Processing

Tap to Maintain Minimum Coverage Amount
Tap Loan Float Account Yes
Reorigination Account Tap Limit Unlimited
Tap Reorigination Account after Reserve Funds No
Deficiency Taps Processing
Pay Expense Deficiency After All Redemptions
   Process D/S Deficiency Taps Immediately No
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Cashflow
Surplus/Deficiency

Redemption Account Taps

All Redemption Account Taps Are Not Tappable
Tap Specified Reserve Fund After Surplus Redem. Acct

Other Debts

Are Lines of Credit Available No
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Rate Table
Reinvest Rates - Expected (TBL01)

Change New
Date Rate

11/01/2019 1.75%
05/01/2020 1.75%
11/01/2020 1.75%
11/01/2021 1.75%
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Rate Table
SIFMA: VRDO (TBL02)

Change New
Date Rate

11/01/2019 1.3%
05/01/2020 1.3%
11/01/2020 1.3%
11/01/2021 1.3%
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Rate Table
LIBOR: VRDO (TBL03)

Change New
Date Rate

11/01/2019 1.75%
05/01/2020 1.75%
11/01/2020 1.75%
11/01/2021 1.75%
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Miscellaneous

First Parity Display Date -
TIC/NIC Calculation Parameters
Bid Price 103.3799611%
Underwriter's Discount -
Calculate Bond to Loan Ratio No
Bond Rounding Option Round to nearest cent
 Apply to Regular Interest By Lot
 Apply to Initial Accrued Interest No rounding
 Apply to Initial Purchase Cost No rounding
Include Redemption and Loan Float Accrued Interest in Parity No
Include Arrears Interest In Parity Calc No

Pv 1

Present Value of External Distribution
PV Date Nov  1, 2020
Include Values Before PV Date At Par
PV Rate 3.0000000%
PV Amount -
Compounding Frequency Semiannual
Generate Proof Report No

Additional Pv Calculations

Calculate Additional PVs Yes

Additional Pv Calculations

Bond Res
PV Comp Expense Fund

N/A All All All
N/A All All All
N/A All All All



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1210

2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Miscellaneous

Additional Pv Calculations

Loan Include Comp Proof
Port PV Date Before Date Freq Report

All 11/01/2020 At Par Semiannual No
All 11/01/2020 At Par Semiannual No
All 11/01/2020 At Par Semiannual No
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Reporting Options

Issuer Title
Add to Default Title

Series Title
Add to Default Title
Single Family Mortgage Bonds
2020 Series A (AMT)
2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Additional Reporting Date -
Report Alignment Date May  1, 2021

Loan Report
Portfolio Group

POR04 GNMA BS1739 73.2bps (Part in 19DE) 2
POR06 GNMA BS1737 64.2bps Non-Purpose 4
POR12 GNMA 4.50% BK7185 (Part in 19DE) 7
POR14 GNMA BS8434 37.5bps Non-Purpose 4
POR15 GNMA BS8435 43.2 bps Non-Purpose 4
POR16 GNMA BS8436 29 bps Non-Purpose 4
POR17 GNMA BS8449 36.9 bps Non-Purpose 4
POR18 GNMA BS8451 26.1 bps Non-Purpose 4

Display
Bond Order

BON03 20C-1 Serials (TAX) 4
BON15 20C-2 VRDB (TAX) 7
BON16 20B PAC (NAMT) 3
BON19 20A Serials (AMT) 1
BON20 20C-1 Tm2033(TAX) 5
BON21 20C-1 Tm2036(TAX) 6
BON22 20B Serials (NAMT) 2
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Reporting Options

Loan Display
Portfolio Order

POR04 GNMA BS1739 73.2bps (Part in 19DE) 2
POR06 GNMA BS1737 64.2bps Non-Purpose 4
POR12 GNMA 4.50% BK7185 (Part in 19DE) 6
POR14 GNMA BS8434 37.5bps Non-Purpose 4
POR15 GNMA BS8435 43.2 bps Non-Purpose 4
POR16 GNMA BS8436 29 bps Non-Purpose 4
POR17 GNMA BS8449 36.9 bps Non-Purpose 4
POR18 GNMA BS8451 26.1 bps Non-Purpose 4

Display
Expense Order

EXP01 Trustee 1
EXP03 Liquidity (TAX) 1
EXP04 Remarketing 1
EXP06 20B-2 Swap Fixed 1
EXP07 20B-2 Swap Variable 1
EXP08 Basis Risk (Tax) 1
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2020ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series ABC

Single Family Mortgage Bonds
2020 Series A (AMT)

2020 Series B (Non-AMT)
2020 Series C (Federally Taxable)

Other Revenues
Accrued Interest (REV01)

Other Revenue Information

Deposit Receipts to Revenue Account
Treasury Yield Handling Non-Yield Related

Other Revenue Information

Receipt Reserve Acquisition
Date Amount Deposit To Fund Fund

Apr  1, 2021 13.27 Revenue Account N/A N/A
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Bonds
20D Serials (AMT) (BON01)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2021 465,000 0.450% 0.450% 100 5,000
11/01/2021 505,000 0.500% 0.500% 100 5,000
05/01/2022 545,000 0.625% 0.625% 100 5,000
11/01/2022 585,000 0.650% 0.650% 100 5,000
05/01/2023 615,000 0.800% 0.800% 100 5,000
11/01/2023 625,000 0.900% 0.900% 100 5,000
05/01/2024 630,000 1.050% 1.050% 100 5,000
11/01/2024 635,000 1.100% 1.100% 100 5,000
05/01/2025 640,000 1.300% 1.300% 100 5,000
11/01/2025 640,000 1.350% 1.350% 100 5,000
05/01/2026 400,000 1.500% 1.500% 100 5,000

6,285,000
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Bonds
20F-1 Serials (TAX) (BON03)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2021 805,000 0.685% 0.685% 100 5,000
11/01/2021 865,000 0.785% 0.785% 100 5,000
05/01/2022 920,000 0.855% 0.855% 100 5,000
11/01/2022 980,000 0.905% 0.905% 100 5,000
05/01/2023 1,015,000 0.981% 0.981% 100 5,000
11/01/2023 1,030,000 1.031% 1.031% 100 5,000
05/01/2024 1,040,000 1.238% 1.238% 100 5,000
11/01/2024 1,050,000 1.288% 1.288% 100 5,000
05/01/2025 1,060,000 1.388% 1.388% 100 5,000
11/01/2025 1,070,000 1.438% 1.438% 100 5,000
05/01/2026 1,080,000 1.684% 1.684% 100 5,000
11/01/2026 1,090,000 1.734% 1.734% 100 5,000
05/01/2027 1,100,000 1.784% 1.784% 100 5,000
11/01/2027 1,105,000 1.834% 1.834% 100 5,000
05/01/2028 1,115,000 2.026% 2.026% 100 5,000
11/01/2028 1,130,000 2.076% 2.076% 100 5,000
05/01/2029 1,145,000 2.126% 2.126% 100 5,000
11/01/2029 1,185,000 2.176% 2.176% 100 5,000
05/01/2030 1,190,000 2.226% 2.226% 100 5,000
11/01/2030 1,200,000 2.276% 2.276% 100 5,000
05/01/2031 1,205,000 2.346% 2.346% 100 5,000
11/01/2031 1,215,000 2.396% 2.396% 100 5,000
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Bonds
20F-1 Serials (TAX) (BON03)

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2032 1,225,000 2.446% 2.446% 100 5,000
11/01/2032 1,235,000 2.496% 2.496% 100 5,000
05/01/2033 1,240,000 2.546% 2.546% 100 5,000
11/01/2033 860,000 2.596% 2.596% 100 5,000

28,155,000
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Bonds
20F-2 VRDB (TAX) (BON15)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Variable Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2034 1,260,000 1.2245% 1.2245% 100 5,000
11/01/2034 1,205,000 1.2245% 1.2245% 100 5,000
05/01/2035 1,080,000 1.2245% 1.2245% 100 5,000
11/01/2035 1,080,000 1.2245% 1.2245% 100 5,000
05/01/2036 1,085,000 1.2245% 1.2245% 100 5,000
11/01/2036 1,090,000 1.2245% 1.2245% 100 5,000
05/01/2037 1,095,000 1.2245% 1.2245% 100 5,000
11/01/2037 1,095,000 1.2245% 1.2245% 100 5,000
05/01/2038 1,100,000 1.2245% 1.2245% 100 5,000
11/01/2038 1,105,000 1.2245% 1.2245% 100 5,000
05/01/2039 1,105,000 1.2245% 1.2245% 100 5,000
11/01/2039 1,110,000 1.2245% 1.2245% 100 5,000
05/01/2040 1,115,000 1.2245% 1.2245% 100 5,000
11/01/2040 1,115,000 1.2245% 1.2245% 100 5,000
05/01/2041 1,120,000 1.2245% 1.2245% 100 5,000
11/01/2041 1,120,000 1.2245% 1.2245% 100 5,000
05/01/2042 1,125,000 1.2245% 1.2245% 100 5,000
11/01/2042 1,130,000 1.2245% 1.2245% 100 5,000
05/01/2043 1,130,000 1.2245% 1.2245% 100 5,000
11/01/2043 1,135,000 1.2245% 1.2245% 100 5,000
05/01/2044 1,140,000 1.2245% 1.2245% 100 5,000
11/01/2044 1,140,000 1.2245% 1.2245% 100 5,000
05/01/2045 1,145,000 1.2245% 1.2245% 100 5,000
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Bonds
20F-2 VRDB (TAX) (BON15)

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

11/01/2045 1,145,000 1.2245% 1.2245% 100 5,000
05/01/2046 1,150,000 1.2245% 1.2245% 100 5,000
11/01/2046 1,155,000 1.2245% 1.2245% 100 5,000
05/01/2047 1,155,000 1.2245% 1.2245% 100 5,000
11/01/2047 1,160,000 1.2245% 1.2245% 100 5,000
05/01/2048 1,160,000 1.2245% 1.2245% 100 5,000
11/01/2048 1,165,000 1.2245% 1.2245% 100 5,000
05/01/2049 1,165,000 1.2245% 1.2245% 100 5,000
11/01/2049 1,170,000 1.2245% 1.2245% 100 5,000
05/01/2050 1,175,000 1.2245% 1.2245% 100 5,000
11/01/2050 3,500,000 1.2245% 1.2245% 100 5,000

40,925,000

Interest Rate Table Description

Interest Rate Table TBL03 - LIBOR: VRDO
Table Percentage 100.000%
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
*Additional Changes No
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Bonds
20E PAC (NAMT) (BON16)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category Super-Sinker
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2027 650,000 3.5% 2.956% 110.664 5,000
11/01/2027 665,000 3.5% 2.956% 110.664 5,000
05/01/2028 665,000 3.5% 2.956% 110.664 5,000
11/01/2028 680,000 3.5% 2.956% 110.664 5,000
05/01/2029 685,000 3.5% 2.956% 110.664 5,000
11/01/2029 720,000 3.5% 2.956% 110.664 5,000
05/01/2030 725,000 3.5% 2.956% 110.664 5,000
11/01/2030 730,000 3.5% 2.956% 110.664 5,000
05/01/2031 740,000 3.5% 2.956% 110.664 5,000
11/01/2031 745,000 3.5% 2.956% 110.664 5,000
05/01/2032 750,000 3.5% 2.956% 110.664 5,000
11/01/2032 760,000 3.5% 2.956% 110.664 5,000
05/01/2033 770,000 3.5% 2.956% 110.664 5,000
11/01/2033 775,000 3.5% 2.956% 110.664 5,000
05/01/2034 785,000 3.5% 2.956% 110.664 5,000
11/01/2034 740,000 3.5% 2.956% 110.664 5,000
05/01/2035 660,000 3.5% 2.956% 110.664 5,000
11/01/2035 670,000 3.5% 2.956% 110.664 5,000
05/01/2036 670,000 3.5% 2.956% 110.664 5,000
11/01/2036 675,000 3.5% 2.956% 110.664 5,000
05/01/2037 680,000 3.5% 2.956% 110.664 5,000
11/01/2037 690,000 3.5% 2.956% 110.664 5,000
05/01/2038 695,000 3.5% 2.956% 110.664 5,000



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1220

2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Bonds
20E PAC (NAMT) (BON16)

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

11/01/2038 700,000 3.5% 2.956% 110.664 5,000
05/01/2039 705,000 3.5% 2.956% 110.664 5,000
11/01/2039 710,000 3.5% 2.956% 110.664 5,000
05/01/2040 715,000 3.5% 2.956% 110.664 5,000
11/01/2040 725,000 3.5% 2.956% 110.664 5,000
05/01/2041 730,000 3.5% 2.956% 110.664 5,000
11/01/2041 740,000 3.5% 2.956% 110.664 5,000
05/01/2042 745,000 3.5% 2.956% 110.664 5,000
11/01/2042 750,000 3.5% 2.956% 110.664 5,000
05/01/2043 760,000 3.5% 2.956% 110.664 5,000
11/01/2043 765,000 3.5% 2.956% 110.664 5,000
05/01/2044 770,000 3.5% 2.956% 110.664 5,000
11/01/2044 780,000 3.5% 2.956% 110.664 5,000
05/01/2045 785,000 3.5% 2.956% 110.664 5,000
11/01/2045 795,000 3.5% 2.956% 110.664 5,000
05/01/2046 800,000 3.5% 2.956% 110.664 5,000
11/01/2046 805,000 3.5% 2.956% 110.664 5,000
05/01/2047 820,000 3.5% 2.956% 110.664 5,000
11/01/2047 825,000 3.5% 2.956% 110.664 5,000
05/01/2048 835,000 3.5% 2.956% 110.664 5,000
11/01/2048 840,000 3.5% 2.956% 110.664 5,000
05/01/2049 850,000 3.5% 2.956% 110.664 5,000
11/01/2049 860,000 3.5% 2.956% 110.664 5,000
05/01/2050 870,000 3.5% 2.956% 110.664 5,000

35,005,000
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Bonds
20E Serials (NAMT) (BON19)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2026 215,000 1.20% 1.20% 100 5,000
11/01/2026 650,000 1.25% 1.25% 100 5,000

865,000
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Redemption Schedules
PAC Schedule (NAMT) (SCD01)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Required Maximum Minimum
Date Redemption Redemption Balance

07/30/2020 - - 35,220,000
11/01/2020 215,000 215,000 35,005,000
05/01/2021 700,000 700,000 34,305,000
11/01/2021 1,605,000 1,605,000 32,700,000
05/01/2022 1,805,000 1,805,000 30,895,000
11/01/2022 2,270,000 2,270,000 28,625,000
05/01/2023 2,705,000 2,705,000 25,920,000
11/01/2023 2,690,000 2,690,000 23,230,000
05/01/2024 2,525,000 2,525,000 20,705,000
11/01/2024 2,370,000 2,370,000 18,335,000
05/01/2025 2,220,000 2,220,000 16,115,000
11/01/2025 2,080,000 2,080,000 14,035,000
05/01/2026 1,940,000 1,940,000 12,095,000
11/01/2026 1,800,000 1,800,000 10,295,000
05/01/2027 2,330,000 2,330,000 7,965,000
11/01/2027 2,200,000 2,200,000 5,765,000
05/01/2028 2,095,000 2,095,000 3,670,000
11/01/2028 1,980,000 1,980,000 1,690,000
05/01/2029 1,690,000 1,690,000 -
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Redemption Schedules
PAC Schedule (TAX) (SCD02)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Redemption Schedules
20F-2 Swap Notional (SCD03)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Both Scheme and Schedule
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

11/01/2020 32,785,000
05/01/2021 32,785,000
11/01/2021 34,845,000
05/01/2022 37,160,000
11/01/2022 37,160,000
05/01/2023 37,160,000
11/01/2023 37,160,000
05/01/2024 37,160,000
11/01/2024 37,160,000
05/01/2025 37,160,000
11/01/2025 37,160,000
05/01/2026 37,160,000
11/01/2026 37,160,000
05/01/2027 37,160,000
11/01/2027 37,160,000
05/01/2028 37,160,000
11/01/2028 37,160,000
05/01/2029 37,160,000
11/01/2029 37,160,000
05/01/2030 37,160,000
11/01/2030 37,160,000
05/01/2031 36,255,000
11/01/2031 33,625,000
05/01/2032 31,085,000
11/01/2032 28,655,000
05/01/2033 26,330,000
11/01/2033 24,045,000
05/01/2034 21,835,000
11/01/2034 19,740,000
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Redemption Schedules
20F-2 Swap Notional (SCD03)

Redemption Schedule

Minimum
Date Balance

05/01/2035 17,850,000
11/01/2035 16,030,000
05/01/2036 14,275,000
11/01/2036 12,580,000
05/01/2037 10,945,000
11/01/2037 9,370,000
05/01/2038 7,845,000
11/01/2038 6,375,000
05/01/2039 4,960,000
11/01/2039 3,600,000
05/01/2040 2,280,000
11/01/2040 1,010,000
05/01/2041 -
11/01/2041 -
05/01/2042 -
11/01/2042 -
05/01/2043 -
11/01/2043 -
05/01/2044 -
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Redemption Schedules
20F-2 Swap Optionality (SCD04)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Both Scheme and Schedule
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

05/01/2020 -
07/30/2020 32,785,000
11/01/2020 32,785,000
05/01/2021 32,785,000
11/01/2021 34,845,000
05/01/2022 37,160,000
11/01/2022 37,160,000
05/01/2023 37,160,000
11/01/2023 37,160,000
05/01/2024 33,505,000
11/01/2024 29,060,000
05/01/2025 25,165,000
11/01/2025 21,770,000
05/01/2026 18,770,000
11/01/2026 16,125,000
05/01/2027 13,790,000
11/01/2027 11,905,000
05/01/2028 10,240,000
11/01/2028 8,775,000
05/01/2029 -
11/01/2029 -
05/01/2030 -
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Redemption Schedules
400% PSA Table (SCD05)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

07/30/2020 111,870,000
11/01/2020 111,345,000
05/01/2021 107,305,000
11/01/2021 100,435,000
05/01/2022 91,780,000
11/01/2022 81,515,000
05/01/2023 70,295,000
11/01/2023 60,050,000
05/01/2024 51,180,000
11/01/2024 43,530,000
05/01/2025 36,920,000
11/01/2025 31,210,000
05/01/2026 26,275,000
11/01/2026 22,010,000
05/01/2027 18,320,000
11/01/2027 15,140,000
05/01/2028 12,375,000
11/01/2028 9,995,000
05/01/2029 8,405,000
11/01/2029 6,920,000
05/01/2030 5,270,000
11/01/2030 3,850,000
05/01/2031 2,615,000
11/01/2031 1,550,000
05/01/2032 635,000
11/01/2032 -
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Redemption Schedules
400% PSA Table (SCD05)

Redemption Schedule

Minimum
Date Balance

11/01/2032 -
05/01/2033 -
11/01/2032 -
05/01/2033 -
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Redemption Schedules
02C-3 Swap Notional (SCD06)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Both Scheme and Schedule
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

05/01/2020 8,140,000
11/01/2020 6,325,000
05/01/2021 4,375,000
11/01/2021 2,315,000
05/01/2022 -
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Redemption Schemes
PAC (RED01)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 20E PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2021
N/A - PG - 05/01/2021 Semiannual SCD02: PAC Schedule (TAX) 05/01/2021
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Redemption Schemes
PAC (RED01)

Redemption Scheme Setup

Redem
Freq

Semiannual
Semiannual
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Redemption Schemes
All (RED03)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 20E PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2021
BON01: 20D Serials (AMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON03: 20F-1 Serials (TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON19: 20E Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON15: 20F-2 VRDB (TAX) 2 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON16: 20E PAC (NAMT) 3 PG - 05/01/2021 Semiannual N/A 05/01/2021
N/A 3 PG - 05/01/2021 Semiannual N/A 05/01/2021
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Redemption Schemes
All (RED03)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Redemption Schemes
TE First (RED04)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 20E PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2021
BON01: 20D Serials (AMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON19: 20E Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON16: 20E PAC (NAMT) 2 PG - 05/01/2021 Semiannual N/A 05/01/2021
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Redemption Schemes
TE First (RED04)

Redemption Scheme Setup

Redem
Freq

Semiannual
Semiannual
Semiannual
Semiannual
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Redemption Schemes
TE All (RED06)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 20E PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2021
BON01: 20D Serials (AMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON19: 20E Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON15: 20F-2 VRDB (TAX) 5 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON16: 20E PAC (NAMT) 2 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON03: 20F-1 Serials (TAX) 3 PG - 05/01/2021 Semiannual N/A 05/01/2021
N/A 4 PG - 05/01/2021 Semiannual N/A 05/01/2021
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Redemption Schemes
TE All (RED06)

Redemption Scheme Setup

Redem
Freq

Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Redemption Schemes
PAC Maintenance (RED07)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 20E PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2021
N/A - PG - 05/01/2021 Semiannual SCD02: PAC Schedule (TAX) 05/01/2021
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Redemption Schemes
PAC Maintenance (RED07)

Redemption Scheme Setup

Redem
Freq

Semiannual
Semiannual
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Redemption Schemes
100 - 400% PSA (RED09)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 20E PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2021
BON01: 20D Serials (AMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON03: 20F-1 Serials (TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON19: 20E Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON15: 20F-2 VRDB (TAX) 2 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON16: 20E PAC (NAMT) 3 PG - 05/01/2021 Semiannual N/A 05/01/2021
N/A 3 PG - 05/01/2021 Semiannual N/A 05/01/2021
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Redemption Schemes
100 - 400% PSA (RED09)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Redemption Schemes
> 400% PSA (RED10)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

RED09: 100 - 400% PSA - PG - - Continuous SCD05: 400% PSA Table -
BON16: 20E PAC (NAMT) 1 PG - 05/01/2021 Semiannual N/A -
BON01: 20D Serials (AMT) 1 PG - 05/01/2021 Semiannual N/A -
BON03: 20F-1 Serials (TAX) 1 PG - 05/01/2021 Semiannual N/A -
BON19: 20E Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A -
BON15: 20F-2 VRDB (TAX) 2 PG - 05/01/2021 Semiannual N/A -
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Redemption Schemes
> 400% PSA (RED10)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Redemption Schemes
< = 100% PSA (RED11)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 20E PAC (NAMT) 1 PG - 05/01/2021 Semiannual N/A -
BON01: 20D Serials (AMT) 2 PG - 05/01/2021 Semiannual N/A -
BON03: 20F-1 Serials (TAX) 2 PG - 05/01/2021 Semiannual N/A -
BON19: 20E Serials (NAMT) 2 PG - 05/01/2021 Semiannual N/A -
BON15: 20F-2 VRDB (TAX) 3 PG - 05/01/2021 Semiannual N/A -
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Redemption Schemes
< = 100% PSA (RED11)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1246

2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Redemption Schemes
PAC Setup (RED12)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 20E PAC (NAMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
N/A 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Redemption Schemes
PAC Setup (RED12)

Redemption Scheme Setup

Redem
Freq

Semiannual
Semiannual
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Surplus Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED09 - 100 - 400% PSA Through, <= Date 11/01/2028 N/A
RED09 - 100 - 400% PSA After, > Date 11/01/2028 N/A

Call Options

Bond Call Redeemed
Component Method Interest

20D Serials (AMT) Strip Paid Same Day
20F-1 Serials (TAX) Strip Paid Same Day
20F-2 VRDB (TAX) Strip Paid Same Day
20E PAC (NAMT) Strip Paid Same Day
20E Serials (NAMT) Strip Paid Same Day
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Mandatory Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED04 - TE First Always Date - N/A

Call Options

Bond Call Redeemed
Component Method Interest

20D Serials (AMT) Strip Paid Same Day
20F-1 Serials (TAX) Strip Paid Same Day
20F-2 VRDB (TAX) Strip Paid Same Day
20E PAC (NAMT) Strip Paid Same Day
20E Serials (NAMT) Strip Paid Same Day

10 Year Rule Redemption Adjustment

*Use 10 Year Rule Redemption Adjustment Yes
Apply 10 Year Rule to Account ACCT01 - All TE
 Based on All Loan Principal
 10 Year Adjustment 10-year Rule Adjustment Only
*Subtract Maturing Principal Yes
 Target for Requirement Mandatory Redemption Account
 Target for Excess Monies ACCT03 - Unrestricted TE
 Tap for Shortfall N/A
 Round Requirement Up to 5,000.00
 Calculate after Taxable Bond Retire No
Change Target for Requirement/Excess No

10 Year Rule Redem Adj Table

Change
Date Pct

07/30/2020 17.8380%
05/01/2021 20.9630%
10/01/2027 26.6621%
12/01/2027 27.6291%
02/01/2028 39.9958%
05/01/2028 41.7122%
08/01/2028 43.8817%
10/01/2028 51.5353%
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Mandatory Redemptions

10 Year Rule Redem Adj Table

Change
Date Pct

01/01/2029 52.1728%
04/01/2029 60.0067%
06/01/2029 62.0108%
07/01/2029 62.9849%
11/01/2029 62.9849%
02/01/2030 62.9849%
07/01/2030 100.0000%

10 Year Rule Redem Adj Bonds

Subtract
Bond Prin

20D Serials (AMT) Yes
20F-1 Serials (TAX) No
20F-2 VRDB (TAX) No
20E PAC (NAMT) Yes
20E Serials (NAMT) Yes

Seldom Used Options

 Standard Excess Calculation Yes
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

ACCT01 - All TE

Redemption Scheme Is Active Conditional Value Bond Component

RED11 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
RED09 - 100 - 400% PSA After, > Prepayment Speed 99.0000% N/A
And Through, <= Prepayment Speed 400.0000% N/A
RED10 - > 400% PSA After, > Prepayment Speed 400.0000% N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1252

2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

ACCT02 - Taxable

Redemption Scheme Is Active Conditional Value Bond Component

RED11 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
RED09 - 100 - 400% PSA After, > Prepayment Speed 99.0000% N/A
And Through, <= Prepayment Speed 400.0000% N/A
RED10 - > 400% PSA After, > Prepayment Speed 400.0000% N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

ACCT03 - Unrestricted TE

Redemption Scheme Is Active Conditional Value Bond Component

RED11 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
RED09 - 100 - 400% PSA After, > Prepayment Speed 99.0000% N/A
And Through, <= Prepayment Speed 400.0000% N/A
RED10 - > 400% PSA After, > Prepayment Speed 400.0000% N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Undisbursed Proceeds Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

And Always Date - N/A

Call Options

Unused Funds
Start Unused fund transfers on -
Send Unused funds to Revenue Account

Call Options

Bond Call Redeemed
Component Method Interest

20D Serials (AMT) Strip Paid Same Day
20F-1 Serials (TAX) Strip Paid Same Day
20F-2 VRDB (TAX) Strip Paid Same Day
20E PAC (NAMT) Strip Paid Same Day
20E Serials (NAMT) Strip Paid Same Day



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1255

2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Loans
GNMA 3.064% BS8495 56.4bps (POR05)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 15,400,380.91 3.064% 357 360 01/01/2021 Monthly Monthly 09/30/2050

15,400,380.91

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 15,400,380.91 15,400,380.91 Remaining Balance 1%

15,400,380.91 15,400,380.91
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Loans
GNMA 3.064% BS8495 56.4bps (POR05)

Servicing Information

Servicing Rate (%) 0.564000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Loans
GNMA 3.250% BS8467 25.0bps (POR08)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 7,007,460.82 3.25% 355 360 01/01/2021 Monthly Monthly 07/31/2050

7,007,460.82

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 7,007,460.82 7,007,460.82 Remaining Balance 1%

7,007,460.82 7,007,460.82
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Loans
GNMA 3.250% BS8467 25.0bps (POR08)

Servicing Information

Servicing Rate (%) 0.250000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Loans
GNMA 4.00% BM9660 (part in 19FG) (POR14)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 913,530.13 4.488% 339 360 01/01/2021 Monthly Monthly 03/31/2049

913,530.13

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 913,530.13 913,530.13 Remaining Balance 1%

913,530.13 913,530.13
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Loans
GNMA 4.00% BM9660 (part in 19FG) (POR14)

Servicing Information

Servicing Rate (%) 0.488000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 19.532000%
Interest % 35.231217%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Loans
GNMA 4.50% BM9661 (part in 19FG) (POR15)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 24,329,885.19 5.105% 340 360 01/01/2021 Monthly Monthly 04/30/2049

24,329,885.19

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 24,329,885.19 24,329,885.19 Remaining Balance 1%

24,329,885.19 24,329,885.19
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Loans
GNMA 4.50% BM9661 (part in 19FG) (POR15)

Servicing Information

Servicing Rate (%) 0.605000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 19.532000%
Interest % 35.231220%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Loans
GNMA 4.50% BM9663 (part in 19FG) (POR16)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 870,144.87 5.125% 338 360 01/01/2021 Monthly Monthly 02/28/2049

870,144.87

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 870,144.87 870,144.87 Remaining Balance 1%

870,144.87 870,144.87
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Loans
GNMA 4.50% BM9663 (part in 19FG) (POR16)

Servicing Information

Servicing Rate (%) 0.625000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 19.532000%
Interest % 35.231217%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Loans
GNMA 3.022% BS8510 52.2bps (POR18)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 16,944,089.09 3.022% 357 360 01/01/2021 Monthly Monthly 09/30/2050

16,944,089.09

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 16,944,089.09 16,944,089.09 Remaining Balance 1%

16,944,089.09 16,944,089.09
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Loans
GNMA 3.022% BS8510 52.2bps (POR18)

Servicing Information

Servicing Rate (%) 0.522000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Loans
GNMA 3.255% BS8481 25.5bps (part w 19F) (POR19)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 28,064,609.07 3.255% 355 360 01/01/2021 Monthly Monthly 07/31/2050

28,064,609.07

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 28,064,609.07 28,064,609.07 Remaining Balance 1%

28,064,609.07 28,064,609.07
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Loans
GNMA 3.255% BS8481 25.5bps (part w 19F) (POR19)

Servicing Information

Servicing Rate (%) 0.255000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 80.070000%
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Loans
GNMA 3.255% BS8496 25.5bps (POR20)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 32,011,507.42 3.255% 356 360 01/01/2021 Monthly Monthly 08/31/2050

32,011,507.42

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 32,011,507.42 32,011,507.42 Remaining Balance 1%

32,011,507.42 32,011,507.42



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1270

2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Loans
GNMA 3.255% BS8496 25.5bps (POR20)

Servicing Information

Servicing Rate (%) 0.255000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Loans
20DEF / 02C Tfd Lns (POR21)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points No
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 73,961.32 4.000% 287 360 01/01/2021 Monthly Monthly 11/30/2044
12/31/2020 41,232.22 6.625% 138 360 01/01/2021 Monthly Monthly 06/30/2032
12/31/2020 47,358.10 3.000% 139 360 01/01/2021 Monthly Monthly 07/31/2032
12/31/2020 22,125.52 3.000% 138 360 01/01/2021 Monthly Monthly 06/30/2032
12/31/2020 13,424.61 6.500% 141 360 01/01/2021 Monthly Monthly 09/30/2032
12/31/2020 47,745.26 6.500% 139 360 01/01/2021 Monthly Monthly 07/31/2032
12/31/2020 19,802.91 6.500% 139 360 01/01/2021 Monthly Monthly 07/31/2032
12/31/2020 106,235.50 6.250% 140 360 01/01/2021 Monthly Monthly 08/31/2032
12/31/2020 35,428.08 6.250% 143 360 01/01/2021 Monthly Monthly 11/30/2032
12/31/2020 72,346.51 6.250% 140 360 01/01/2021 Monthly Monthly 08/31/2032
12/31/2020 77,736.30 6.250% 140 360 01/01/2021 Monthly Monthly 08/31/2032
12/31/2020 42,684.78 5.500% 141 360 01/01/2021 Monthly Monthly 09/30/2032
12/31/2020 60,181.23 6.250% 141 360 01/01/2021 Monthly Monthly 09/30/2032
12/31/2020 44,803.53 3.000% 143 360 01/01/2021 Monthly Monthly 11/30/2032
12/31/2020 43,029.38 5.500% 141 360 01/01/2021 Monthly Monthly 09/30/2032
12/31/2020 24,048.01 5.500% 141 360 01/01/2021 Monthly Monthly 09/30/2032
12/31/2020 115,548.92 4.250% 300 360 01/01/2021 Monthly Monthly 12/31/2045
12/31/2020 87,061.40 5.375% 143 360 01/01/2021 Monthly Monthly 11/30/2032
12/31/2020 52,528.25 6.000% 142 360 01/01/2021 Monthly Monthly 10/31/2032
12/31/2020 58,698.37 5.250% 140 360 01/01/2021 Monthly Monthly 08/31/2032
12/31/2020 56,166.07 6.000% 140 360 01/01/2021 Monthly Monthly 08/31/2032
12/31/2020 69,720.51 6.000% 140 360 01/01/2021 Monthly Monthly 08/31/2032
12/31/2020 61,271.68 6.000% 140 360 01/01/2021 Monthly Monthly 08/31/2032
12/31/2020 42,005.34 6.125% 141 360 01/01/2021 Monthly Monthly 09/30/2032
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Loans
20DEF / 02C Tfd Lns (POR21)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 69,183.94 6.125% 141 360 01/01/2021 Monthly Monthly 09/30/2032
12/31/2020 46,044.69 6.125% 141 360 01/01/2021 Monthly Monthly 09/30/2032
12/31/2020 45,138.61 6.125% 141 360 01/01/2021 Monthly Monthly 09/30/2032
12/31/2020 70,881.25 3.000% 141 360 01/01/2021 Monthly Monthly 09/30/2032
12/31/2020 42,483.90 3.000% 142 360 01/01/2021 Monthly Monthly 10/31/2032
12/31/2020 31,865.17 6.125% 141 360 01/01/2021 Monthly Monthly 09/30/2032
12/31/2020 15,701.81 3.000% 142 360 01/01/2021 Monthly Monthly 10/31/2032
12/31/2020 33,730.54 3.000% 141 360 01/01/2021 Monthly Monthly 09/30/2032
12/31/2020 46,015.93 5.375% 141 360 01/01/2021 Monthly Monthly 09/30/2032
12/31/2020 44,901.43 6.125% 141 360 01/01/2021 Monthly Monthly 09/30/2032
12/31/2020 46,849.75 5.375% 141 360 01/01/2021 Monthly Monthly 09/30/2032
12/31/2020 95,550.67 5.375% 141 360 01/01/2021 Monthly Monthly 09/30/2032
12/31/2020 38,797.27 6.125% 141 360 01/01/2021 Monthly Monthly 09/30/2032
12/31/2020 48,708.74 6.125% 142 360 01/01/2021 Monthly Monthly 10/31/2032
12/31/2020 50,368.42 5.375% 142 360 01/01/2021 Monthly Monthly 10/31/2032
12/31/2020 37,783.10 5.375% 142 360 01/01/2021 Monthly Monthly 10/31/2032
12/31/2020 54,051.91 6.125% 142 360 01/01/2021 Monthly Monthly 10/31/2032
12/31/2020 35,335.71 6.125% 142 360 01/01/2021 Monthly Monthly 10/31/2032
12/31/2020 66,403.50 5.250% 142 360 01/01/2021 Monthly Monthly 10/31/2032
12/31/2020 71,565.05 3.750% 314 360 01/01/2021 Monthly Monthly 02/28/2047
12/31/2020 106,362.28 6.000% 142 360 01/01/2021 Monthly Monthly 10/31/2032
12/31/2020 68,527.74 6.000% 142 360 01/01/2021 Monthly Monthly 10/31/2032
12/31/2020 71,141.50 6.000% 142 360 01/01/2021 Monthly Monthly 10/31/2032
12/31/2020 53,299.48 6.000% 142 360 01/01/2021 Monthly Monthly 10/31/2032
12/31/2020 57,183.94 6.000% 142 360 01/01/2021 Monthly Monthly 10/31/2032
12/31/2020 24,913.56 6.000% 143 360 01/01/2021 Monthly Monthly 11/30/2032
12/31/2020 98,902.65 4.625% 282 360 01/01/2021 Monthly Monthly 06/30/2044
12/31/2020 3,646.00 6.000% 142 360 01/01/2021 Monthly Monthly 10/31/2032
12/31/2020 65,716.66 6.000% 143 360 01/01/2021 Monthly Monthly 11/30/2032
12/31/2020 86,331.29 6.000% 142 360 01/01/2021 Monthly Monthly 10/31/2032
12/31/2020 60,728.47 6.000% 142 360 01/01/2021 Monthly Monthly 10/31/2032
12/31/2020 85,826.92 6.000% 143 360 01/01/2021 Monthly Monthly 11/30/2032
12/31/2020 52,369.58 6.000% 142 360 01/01/2021 Monthly Monthly 10/31/2032
12/31/2020 90,013.23 5.250% 142 360 01/01/2021 Monthly Monthly 10/31/2032
12/31/2020 34,924.71 6.000% 142 360 01/01/2021 Monthly Monthly 10/31/2032
12/31/2020 52,463.92 6.000% 142 360 01/01/2021 Monthly Monthly 10/31/2032
12/31/2020 77,961.92 5.375% 142 360 01/01/2021 Monthly Monthly 10/31/2032
12/31/2020 86,750.14 6.125% 143 360 01/01/2021 Monthly Monthly 11/30/2032
12/31/2020 53,215.72 6.125% 143 360 01/01/2021 Monthly Monthly 11/30/2032
12/31/2020 86,018.93 5.375% 142 360 01/01/2021 Monthly Monthly 10/31/2032
12/31/2020 98,908.28 5.375% 143 360 01/01/2021 Monthly Monthly 11/30/2032
12/31/2020 51,561.74 6.125% 143 360 01/01/2021 Monthly Monthly 11/30/2032
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Loans
20DEF / 02C Tfd Lns (POR21)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 69,227.15 5.125% 143 360 01/01/2021 Monthly Monthly 11/30/2032
12/31/2020 68,130.57 6.250% 143 360 01/01/2021 Monthly Monthly 11/30/2032
12/31/2020 47,563.31 6.250% 144 360 01/01/2021 Monthly Monthly 12/31/2032
12/31/2020 55,324.28 5.500% 143 360 01/01/2021 Monthly Monthly 11/30/2032
12/31/2020 50,022.22 6.125% 143 360 01/01/2021 Monthly Monthly 11/30/2032
12/31/2020 72,311.41 6.125% 143 360 01/01/2021 Monthly Monthly 11/30/2032
12/31/2020 61,379.10 5.375% 144 360 01/01/2021 Monthly Monthly 12/31/2032
12/31/2020 52,143.54 6.125% 274 360 01/01/2021 Monthly Monthly 10/31/2043
12/31/2020 88,905.04 6.125% 143 360 01/01/2021 Monthly Monthly 11/30/2032
12/31/2020 84,809.51 4.750% 278 360 01/01/2021 Monthly Monthly 02/29/2044
12/31/2020 58,404.83 6.125% 143 360 01/01/2021 Monthly Monthly 11/30/2032
12/31/2020 38,764.65 6.125% 144 360 01/01/2021 Monthly Monthly 12/31/2032
12/31/2020 57,573.31 5.500% 144 360 01/01/2021 Monthly Monthly 12/31/2032
12/31/2020 79,753.93 6.250% 144 360 01/01/2021 Monthly Monthly 12/31/2032
12/31/2020 61,441.61 6.125% 144 360 01/01/2021 Monthly Monthly 12/31/2032
12/31/2020 81,886.98 5.375% 144 360 01/01/2021 Monthly Monthly 12/31/2032
12/31/2020 58,819.59 6.125% 144 360 01/01/2021 Monthly Monthly 12/31/2032
12/31/2020 66,801.93 6.250% 144 360 01/01/2021 Monthly Monthly 12/31/2032
12/31/2020 52,506.32 6.250% 144 360 01/01/2021 Monthly Monthly 12/31/2032
12/31/2020 22,174.21 3.000% 144 360 01/01/2021 Monthly Monthly 12/31/2032
12/31/2020 39,782.66 6.250% 144 360 01/01/2021 Monthly Monthly 12/31/2032
12/31/2020 34,966.68 5.250% 159 360 01/01/2021 Monthly Monthly 03/31/2034
12/31/2020 87,913.25 5.125% 160 360 01/01/2021 Monthly Monthly 04/30/2034
12/31/2020 55,664.01 5.375% 159 360 01/01/2021 Monthly Monthly 03/31/2034
12/31/2020 81,111.42 5.250% 159 360 01/01/2021 Monthly Monthly 03/31/2034
12/31/2020 54,803.43 5.250% 160 360 01/01/2021 Monthly Monthly 04/30/2034
12/31/2020 50,508.85 5.250% 160 360 01/01/2021 Monthly Monthly 04/30/2034
12/31/2020 86,021.43 4.750% 279 360 01/01/2021 Monthly Monthly 03/31/2044
12/31/2020 43,411.90 5.250% 159 360 01/01/2021 Monthly Monthly 03/31/2034
12/31/2020 68,252.47 5.125% 159 360 01/01/2021 Monthly Monthly 03/31/2034
12/31/2020 76,871.45 3.000% 159 360 01/01/2021 Monthly Monthly 03/31/2034
12/31/2020 62,245.37 5.125% 160 360 01/01/2021 Monthly Monthly 04/30/2034
12/31/2020 101,443.84 5.125% 160 360 01/01/2021 Monthly Monthly 04/30/2034
12/31/2020 47,510.65 5.125% 160 360 01/01/2021 Monthly Monthly 04/30/2034
12/31/2020 60,612.24 5.250% 160 360 01/01/2021 Monthly Monthly 04/30/2034
12/31/2020 93,699.68 5.250% 160 360 01/01/2021 Monthly Monthly 04/30/2034
12/31/2020 38,208.01 5.250% 160 360 01/01/2021 Monthly Monthly 04/30/2034
12/31/2020 71,745.04 5.000% 160 360 01/01/2021 Monthly Monthly 04/30/2034
12/31/2020 66,140.47 5.250% 160 360 01/01/2021 Monthly Monthly 04/30/2034
12/31/2020 53,590.45 5.250% 160 360 01/01/2021 Monthly Monthly 04/30/2034
12/31/2020 67,893.41 5.500% 160 360 01/01/2021 Monthly Monthly 04/30/2034
12/31/2020 47,396.35 6.000% 162 360 01/01/2021 Monthly Monthly 06/30/2034
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Loans
20DEF / 02C Tfd Lns (POR21)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 53,244.54 6.000% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 45,977.57 5.750% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 82,488.38 5.750% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 48,207.39 5.750% 163 360 01/01/2021 Monthly Monthly 07/31/2034
12/31/2020 134,198.59 4.125% 327 360 01/01/2021 Monthly Monthly 03/31/2048
12/31/2020 51,363.39 5.750% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 9,963.00 5.750% 164 360 01/01/2021 Monthly Monthly 08/31/2034
12/31/2020 41,639.05 5.750% 164 360 01/01/2021 Monthly Monthly 08/31/2034

6,858,092.31

Servicing Information

Servicing Rate (%) 0.300000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1275

2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Short Term Investments

Int Begin Beginning Interest First Pmt Payment Day % to Apply Exclude
Account Date Balance Rate Date Freq Basis to Parity From Arb

Default 12/31/2020 - - 02/01/2021 Monthly ACT/ACT 100% No
Loan Float 12/31/2020 - - 02/01/2021 Monthly ACT/ACT 100% No
Redemption 12/31/2020 - - 02/01/2021 Monthly ACT/ACT 100% No
Revenue 12/31/2020 2,589,914.46 - 02/01/2021 Monthly ACT/ACT 100% No

Default Short Term Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Loan Float Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Redemption Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Short Term Investments

Revenue Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Reserve Funds
DSRF (RES01)

Basic Information

Type of Fund Debt Service Reserve Fund
Required Withdrawals Option No Required Withdrawals
Required Balance Option No Drawdown
Maximum Balance -
Minimum Balance -
*Are There Minimum Balance Changes No
Interest Flow Send to Revenue Account
Principal Drawdown
Principal Drawdown Flow Send to Revenue Account
*Allocate Entire Drawdown as Indicated Yes
Maturing Principal
Maturing Principal Flow Send to Revenue Account
*Allocate Entire Drawdown as Indicated Yes
On Termination prior to maturity send funds to Send to Revenue Account
Underfunded Balance Option N/A
Replenishment Option N/A
Replenishment Tap Order Before Security
Amortizing Fund
Percent to Apply for Parity 100.000%
Accrue Interest for Parity No
Include in Sources and Uses Yes
Exclude from Arbitrage No
*Are Reserve Taps Limited No
*Sell Securities Before Maturity N/A
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Reserve Funds
DSRF (RES01)

FHLMC (SEC15)

Security Description

Type of Security Passbook
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 360,000.00
Maturity Date Nov  1, 2050
Security Denomination 1.00
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate 6.625000%
Interest Rate Table TBL01 - Reinvest Rates - Expected
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Semiannual
First Interest Payment Date Feb  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date Nov 15, 2030
Interest Rate -
Interest Rate Table TBL01 - Reinvest Rates - Expected
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Semiannual
First Interest Payment Date May  1, 2031
Interest Day Basis 30/360
*Are There Additional Rollovers No
*Are There Fund Withdrawals No
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Reserve Funds
DSRF (RES01)
MM (SEC16)

Security Description

Type of Security Passbook
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 20,000.00
Maturity Date May  1, 2050
Security Denomination 1.00
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate -
Interest Rate Table TBL01 - Reinvest Rates - Expected
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Semiannual
First Interest Payment Date Feb  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date -
*Are There Fund Withdrawals No
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Expenses
Trustee (EXP01)

Type of Expense Trustee
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.035000%
   Expense Percent Type Annual Rate
*Bond Component All
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Nov  1, 2021
Expense Payment Frequency Annual
Expense Payment Lag (days) -
Expense Calculation Frequency Annual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Advance
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds are Retired
   Bond Component All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Expenses
Liquidity (TAX) (EXP03)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.350000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 20F-2 VRDB (TAX)
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Quarterly
Expense Payment Lag (days) -
Expense Calculation Frequency Quarterly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Bond Payments.
    End Date for Adjustments -
Terminate Expense When Bonds are Retired
   Bond Component BON15 - 20F-2 VRDB (TAX)
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes Yes
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Expense Payment Changes

Expense Expense Expense Calc
Date Percent Freq Freq

08/01/2023 1% Quarterly Quarterly
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Expenses
Remarketing (EXP04)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.070000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 20F-2 VRDB (TAX)
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Quarterly
Expense Payment Lag (days) -
Expense Calculation Frequency Quarterly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds are Retired
   Bond Component BON15 - 20F-2 VRDB (TAX)
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Expenses
20F-2 Swap Fixed (EXP06)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent 1.224500%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 20F-2 VRDB (TAX)
Apply Balance Restrictions Yes
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Bond Payments.
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON15 - 20F-2 VRDB (TAX)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Balance Limits

Minimum Value Specification SCD04 - 20F-2 Swap Optionality
Maximum Value Specification SCD03 - 20F-2 Swap Notional
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Expenses
20F-2 Swap Variable (EXP07)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 20F-2 VRDB (TAX)
Apply Balance Restrictions Yes
Interest Rate Table TBL03 - LIBOR: VRDO
Table percentage (100.000000%)
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Bond Payments.
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON15 - 20F-2 VRDB (TAX)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Balance Limits

Minimum Value Specification SCD04 - 20F-2 Swap Optionality
Maximum Value Specification SCD03 - 20F-2 Swap Notional
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Expenses
Basis Risk (Tax) (EXP08)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.400000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 20F-2 VRDB (TAX)
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON15 - 20F-2 VRDB (TAX)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Expenses
02C-3 Swap Fixed (EXP14)

Type of Expense Other
*Expense Calculation Method % of Base Schedule
   Expense Percent 4.422000%
   Expense Percent Type Annual Rate
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Bond Payments.
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON15 - 20F-2 VRDB (TAX)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Base Schedule

Change
Date Amount

11/01/2020 -
05/01/2021 6,325,000
11/01/2021 4,375,000
05/01/2022 2,315,000
11/01/2022 -
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Expenses
02C-3 Swap Fixed (EXP14)

Bond Balance Limits

Minimum Value Specification SCD06 - 02C-3 Swap Notional
Maximum Value Specification SCD06 - 02C-3 Swap Notional



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1288

2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Expenses
02C-3 Swap Variable (EXP15)

Type of Expense Other
*Expense Calculation Method % of Base Schedule
   Expense Percent Type Annual Rate
Interest Rate Table TBL02 - SIFMA: VRDO
Table percentage (100.000000%)
Spread (0.150000%)
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Bond Payments.
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON15 - 20F-2 VRDB (TAX)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Base Schedule

Change
Date Amount

11/01/2020 -
05/01/2021 6,325,000
11/01/2021 4,375,000
05/01/2022 2,315,000
11/01/2022 -
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Expenses
02C-3 Swap Variable (EXP15)

Bond Balance Limits

Minimum Value Specification SCD06 - 02C-3 Swap Notional
Maximum Value Specification SCD06 - 02C-3 Swap Notional
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Cashflow
Bonds / Redemptions

Deposit Accrued Interest to Revenue Account
First Bond Year Ending Date Nov  1, 2021

Interest and Maturing Prin Payments

Debt Service Interest is Paid From Revenue Account
Maturing Principal is Paid From Redemption Account
   Redemption Account Mandatory
   Tap LOC Before Revenue Account No

Bond Prin Component Selection

Bond Maturing Principal Redemption Tap LOC
Component Option Account Before Rev

20D Serials (AMT) Redemption Account ACCT01: All TE No
20F-1 Serials (TAX) Redemption Account ACCT02: Taxable No
20F-2 VRDB (TAX) Redemption Account ACCT02: Taxable No
20E PAC (NAMT) Redemption Account ACCT01: All TE No
20E Serials (NAMT) Redemption Account ACCT01: All TE No

Taxable / Tax-exempt Information

*Are There Taxable/Tax-Exempt Bonds Yes
Taxable Loan Rate 3.914000%
Tax-Exempt Loan Rate -
Taxable Loan Origination Percent 61.330000%
Partial Loan Loss Percent -
*Allocate Scheduled Loan Principal Based on Loan Ratios
Partial Prepay Percent (Taxable) -
Prepayments Allocation Based on Loan Ratios
Transfer Taxable Loan Balance No
Universal Cap
Start Universal Cap Calc -
Tap Res Funds by Ratio No
Used accreted value for bond ratios No
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Cashflow
Bonds / Redemptions

Taxable / Tax-exempt Bond Selection

Bond Tax
Component Category

20D Serials (AMT) Tax-Exempt
20F-1 Serials (TAX) Taxable
20F-2 VRDB (TAX) Taxable
20E PAC (NAMT) Tax-Exempt
20E Serials (NAMT) Tax-Exempt

Taxable / Tax-exempt Reserve Fund Selection

Reserve Fund Tax
Category

RES01 DSRF Tax-Exempt

Taxable / Tax-exempt Loan Selection

Tax
Loans Category

GNMA 3.064% BS8495 56.4bps Taxable / Tax-Exempt
GNMA 3.250% BS8467 25.0bps Taxable / Tax-Exempt
GNMA 4.00% BM9660 (part in 19FG) 100% Tax-Exempt
GNMA 4.50% BM9661 (part in 19FG) 100% Tax-Exempt
GNMA 4.50% BM9663 (part in 19FG) 100% Tax-Exempt
GNMA 3.022% BS8510 52.2bps Taxable / Tax-Exempt
GNMA 3.255% BS8481 25.5bps (part w 19F) Taxable / Tax-Exempt
GNMA 3.255% BS8496 25.5bps Taxable / Tax-Exempt
20DEF / 02C Tfd Lns 100% Tax-Exempt
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Cashflow
Bonds / Redemptions

10 Year Rule Redemption Adjustment

*Use 10 Year Rule Redemption Adjustment Yes
Apply 10 Year Rule to Account ACCT01 - All TE
 Based on All Loan Principal
 10 Year Adjustment 10-year Rule Adjustment Only
*Subtract Maturing Principal Yes
 Target for Requirement Mandatory Redemption Account
 Target for Excess Monies ACCT03 - Unrestricted TE
 Tap for Shortfall N/A
 Round Requirement Up to 5,000.00
 Calculate after Taxable Bond Retire No
Change Target for Requirement/Excess No

10 Year Rule Redem Adj Table

Change
Date Pct

07/30/2020 17.8380%
05/01/2021 20.9630%
10/01/2027 26.6621%
12/01/2027 27.6291%
02/01/2028 39.9958%
05/01/2028 41.7122%
08/01/2028 43.8817%
10/01/2028 51.5353%
01/01/2029 52.1728%
04/01/2029 60.0067%
06/01/2029 62.0108%
07/01/2029 62.9849%
11/01/2029 62.9849%
02/01/2030 62.9849%
07/01/2030 100.0000%
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Cashflow
Bonds / Redemptions

10 Year Rule Redem Adj Bonds

Subtract
Bond Prin

20D Serials (AMT) Yes
20F-1 Serials (TAX) No
20F-2 VRDB (TAX) No
20E PAC (NAMT) Yes
20E Serials (NAMT) Yes

Seldom Used Options

 Standard Excess Calculation Yes

Additional Changes

*Are There Additional Mandatory Transfer Changes Yes

Additional Changes

Change Loan Target
Date Port % Prin % Prepay Account

07/01/2020 All 100.000% 100.000% ACCT01: All TE
07/01/2020 POR05: GNMA 3.064% BS8495 56.4bps 38.670% 38.670% ACCT01: All TE
07/01/2020 POR05: GNMA 3.064% BS8495 56.4bps 61.330% 61.330% ACCT02: Taxable
07/01/2020 POR18: GNMA 3.022% BS8510 52.2bps 38.670% 38.670% ACCT01: All TE
07/01/2020 POR18: GNMA 3.022% BS8510 52.2bps 61.330% 61.330% ACCT02: Taxable
07/01/2020 POR19: GNMA 3.255% BS8481 25.5bps (part w 19F) 23.691% 23.691% ACCT01: All TE
07/01/2020 POR19: GNMA 3.255% BS8481 25.5bps (part w 19F) 76.309% 76.309% ACCT02: Taxable
07/01/2020 POR20: GNMA 3.255% BS8496 25.5bps 38.670% 38.670% ACCT01: All TE
07/01/2020 POR20: GNMA 3.255% BS8496 25.5bps 61.330% 61.330% ACCT02: Taxable
07/01/2020 POR08: GNMA 3.250% BS8467 25.0bps 38.670% 38.670% ACCT01: All TE
07/01/2020 POR08: GNMA 3.250% BS8467 25.0bps 61.330% 61.330% ACCT02: Taxable
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Cashflow
Bonds / Redemptions

Additional Changes

Change Loan Target
Date Port % Prin % Prepay Account

07/01/2020 POR14: GNMA 4.00% BM9660 (part in 19FG) 100.000% 100.000% ACCT01: All TE
07/01/2020 POR15: GNMA 4.50% BM9661 (part in 19FG) 100.000% 100.000% ACCT01: All TE
07/01/2020 POR16: GNMA 4.50% BM9663 (part in 19FG) 100.000% 100.000% ACCT01: All TE
07/01/2020 All 100.000% 100.000% ACCT02: Taxable

Additional Changes (cont)

Change Loan Change Bond
Date Port on Comp

07/01/2020 All Same for Life N/A
07/01/2020 POR05: GNMA 3.064% BS8495 56.4bps Same for Life N/A
07/01/2020 POR05: GNMA 3.064% BS8495 56.4bps Same for Life N/A
07/01/2020 POR18: GNMA 3.022% BS8510 52.2bps Same for Life N/A
07/01/2020 POR18: GNMA 3.022% BS8510 52.2bps Same for Life N/A
07/01/2020 POR19: GNMA 3.255% BS8481 25.5bps (part w 19F) Same for Life N/A
07/01/2020 POR19: GNMA 3.255% BS8481 25.5bps (part w 19F) Same for Life N/A
07/01/2020 POR20: GNMA 3.255% BS8496 25.5bps Same for Life N/A
07/01/2020 POR20: GNMA 3.255% BS8496 25.5bps Same for Life N/A
07/01/2020 POR08: GNMA 3.250% BS8467 25.0bps Same for Life N/A
07/01/2020 POR08: GNMA 3.250% BS8467 25.0bps Same for Life N/A
07/01/2020 POR14: GNMA 4.00% BM9660 (part in 19FG) Same for Life N/A
07/01/2020 POR15: GNMA 4.50% BM9661 (part in 19FG) Same for Life N/A
07/01/2020 POR16: GNMA 4.50% BM9663 (part in 19FG) Same for Life N/A
07/01/2020 All Same for Life N/A
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Cashflow
Bonds / Redemptions

Additional Changes (cont)

Change Loan Target
Date Port Account

07/01/2020 All ACCT01: All TE
07/01/2020 POR05: GNMA 3.064% BS8495 56.4bps ACCT01: All TE
07/01/2020 POR05: GNMA 3.064% BS8495 56.4bps ACCT02: Taxable
07/01/2020 POR18: GNMA 3.022% BS8510 52.2bps ACCT01: All TE
07/01/2020 POR18: GNMA 3.022% BS8510 52.2bps ACCT02: Taxable
07/01/2020 POR19: GNMA 3.255% BS8481 25.5bps (part w 19F) ACCT01: All TE
07/01/2020 POR19: GNMA 3.255% BS8481 25.5bps (part w 19F) ACCT02: Taxable
07/01/2020 POR20: GNMA 3.255% BS8496 25.5bps ACCT01: All TE
07/01/2020 POR20: GNMA 3.255% BS8496 25.5bps ACCT02: Taxable
07/01/2020 POR08: GNMA 3.250% BS8467 25.0bps ACCT01: All TE
07/01/2020 POR08: GNMA 3.250% BS8467 25.0bps ACCT02: Taxable
07/01/2020 POR14: GNMA 4.00% BM9660 (part in 19FG) ACCT01: All TE
07/01/2020 POR15: GNMA 4.50% BM9661 (part in 19FG) ACCT01: All TE
07/01/2020 POR16: GNMA 4.50% BM9663 (part in 19FG) ACCT01: All TE
07/01/2020 All ACCT02: Taxable
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Cashflow
Bonds / Redemptions

Redemption Acct Info

Surplus Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Mandatory Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Surplus/Mandatory Combined
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Cashflow
Surplus/Deficiency

Coverage

Debt Service Coverage Requirement Pro Rata Share of D/S (P & I)
   Coverage Factor 100.000%
  *Bond Selection All
   Use Default Bond Freq. Set Aside Yes
   Setaside 100% of payments due in Surplus Period? No
Expense Coverage Requirement Pro Rata Share of Expenses
Minimum Coverage Amount 10,000.00

Distribution

First Surplus Calculation Date Nov  1, 2019
Surplus Calculation Frequency Semiannual
Surplus Distribution
% to Surplus Redemption Account 100.000%
% to Line of Credit Red Acct -
% to Reorigination Account -
% to Retain in Revenue Account -
% to Distribute to Issuer -
% to External Distribution/MRA -
% to Reserve Fund -
% to Residual Bondholder -
% to Other Redemption Account -
Parity distribution optimization Advanced
   Min Bond Redeemable 5,000.00
Replenish Reserves Only on Surplus Calc. Dates Yes

Deficiency Processing

Tap to Maintain Minimum Coverage Amount
Tap Loan Float Account Yes
Reorigination Account Tap Limit Unlimited
Tap Reorigination Account after Reserve Funds No
Deficiency Taps Processing
Pay Expense Deficiency After All Redemptions
   Process D/S Deficiency Taps Immediately No
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Cashflow
Surplus/Deficiency

Redemption Account Taps

All Redemption Account Taps Are Not Tappable
Tap Specified Reserve Fund After Surplus Redem. Acct

Reserve Taps and Replenishments

Reserve Tap Limited to Entire Bal. is Available

Reserve Taps and Replenishments

Tap Replenishment
Fund Order Option

RES01 DSRF 1 N/A

Other Debts

Are Lines of Credit Available No
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Rate Table
Reinvest Rates - Expected (TBL01)

Change New
Date Rate

05/01/2020 0.15%
11/01/2020 0.15%
11/01/2021 0.15%
11/01/2022 0.25%
05/01/2023 0.50%
11/01/2023 1.00%
05/01/2024 1.50%
11/01/2024 2.00%
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Rate Table
SIFMA: VRDO (TBL02)

Change New
Date Rate

05/01/2020 0.15%
11/01/2020 0.15%
11/01/2021 0.15%
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Rate Table
LIBOR: VRDO (TBL03)

Change New
Date Rate

05/01/2020 0.2%
11/01/2020 0.2%
11/01/2021 0.2%
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Miscellaneous

First Parity Display Date -
TIC/NIC Calculation Parameters
Bid Price 103.3558981%
Underwriter's Discount -
Calculate Bond to Loan Ratio No
Bond Rounding Option Round to nearest cent
 Apply to Regular Interest By Lot
 Apply to Initial Accrued Interest No rounding
 Apply to Initial Purchase Cost No rounding
Include Redemption and Loan Float Accrued Interest in Parity No
Include Arrears Interest In Parity Calc No

Pv 1

Present Value of External Distribution
PV Date Nov  1, 2020
Include Values Before PV Date At Par
PV Rate 3.0000000%
PV Amount -
Compounding Frequency Semiannual
Generate Proof Report No

Additional Pv Calculations

Calculate Additional PVs Yes

Additional Pv Calculations

Bond Res
PV Comp Expense Fund

N/A All All All
N/A All All All
N/A All All All
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Miscellaneous

Additional Pv Calculations

Loan Include Comp Proof
Port PV Date Before Date Freq Report

All 11/01/2020 At Par Semiannual No
All 11/01/2020 At Par Semiannual No
All 11/01/2020 At Par Semiannual No
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Reporting Options

Issuer Title
Add to Default Title

Series Title
Add to Default Title
Single Family Mortgage Bonds
2020 Series D (AMT)
2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Additional Reporting Date -
Report Alignment Date Nov  1, 2021

Loan Report
Portfolio Group

POR05 GNMA 3.064% BS8495 56.4bps 10
POR08 GNMA 3.250% BS8467 25.0bps 8
POR14 GNMA 4.00% BM9660 (part in 19FG) 1
POR15 GNMA 4.50% BM9661 (part in 19FG) 2
POR16 GNMA 4.50% BM9663 (part in 19FG) 3
POR18 GNMA 3.022% BS8510 52.2bps 10
POR19 GNMA 3.255% BS8481 25.5bps (part w 19F) 8
POR20 GNMA 3.255% BS8496 25.5bps 8
POR21 20DEF / 02C Tfd Lns 7

Display
Bond Order

BON01 20D Serials (AMT) 1
BON03 20F-1 Serials (TAX) 4
BON15 20F-2 VRDB (TAX) 5
BON16 20E PAC (NAMT) 3
BON19 20E Serials (NAMT) 2
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Reporting Options

Loan Display
Portfolio Order

POR05 GNMA 3.064% BS8495 56.4bps 4
POR08 GNMA 3.250% BS8467 25.0bps 7
POR14 GNMA 4.00% BM9660 (part in 19FG) 1
POR15 GNMA 4.50% BM9661 (part in 19FG) 2
POR16 GNMA 4.50% BM9663 (part in 19FG) 3
POR18 GNMA 3.022% BS8510 52.2bps 4
POR19 GNMA 3.255% BS8481 25.5bps (part w 19F) 7
POR20 GNMA 3.255% BS8496 25.5bps 7
POR21 20DEF / 02C Tfd Lns 21

Display
Expense Order

EXP01 Trustee 1
EXP03 Liquidity (TAX) 1
EXP04 Remarketing 1
EXP06 20F-2 Swap Fixed 1
EXP07 20F-2 Swap Variable 1
EXP08 Basis Risk (Tax) 1
EXP14 02C-3 Swap Fixed 1
EXP15 02C-3 Swap Variable 1

Reserve Display
Fund Order

RES01 DSRF 1
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2020DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series DEF

Single Family Mortgage Bonds
2020 Series D (AMT)

2020 Series E (Non-AMT)
2020 Series F (Federally Taxable)

Other Revenues
Accrued Interest (REV01)

Other Revenue Information

Deposit Receipts to Revenue Account
Treasury Yield Handling Non-Yield Related

Other Revenue Information

Receipt Reserve Acquisition
Date Amount Deposit To Fund Fund

Apr  1, 2021 3,455.70 Revenue Account N/A N/A
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Bonds
20G Serials (AMT) (BON01)

Bond Component

Dated Date Oct 29, 2020
Delivery Date Oct 29, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2021 305,000 0.30% 0.30% 100 5,000
11/01/2021 505,000 0.35% 0.35% 100 5,000
05/01/2022 500,000 0.45% 0.45% 100 5,000
11/01/2022 500,000 0.50% 0.50% 100 5,000
05/01/2023 500,000 0.70% 0.70% 100 5,000
11/01/2023 505,000 0.75% 0.75% 100 5,000
05/01/2024 510,000 0.80% 0.80% 100 5,000
11/01/2024 520,000 0.85% 0.85% 100 5,000
05/01/2025 340,000 0.95% 0.95% 100 5,000

4,185,000
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Bonds
20I-1 Serials (TAX) (BON03)

Bond Component

Dated Date Oct 29, 2020
Delivery Date Oct 29, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2021 655,000 0.449% 0.449% 100 5,000
11/01/2021 840,000 0.479% 0.479% 100 5,000
05/01/2022 840,000 0.569% 0.569% 100 5,000
11/01/2022 840,000 0.619% 0.619% 100 5,000
05/01/2023 845,000 0.807% 0.807% 100 5,000
11/01/2023 850,000 0.857% 0.857% 100 5,000
05/01/2024 855,000 0.962% 0.962% 100 5,000
11/01/2024 875,000 1.012% 1.012% 100 5,000
05/01/2025 895,000 1.112% 1.112% 100 5,000
11/01/2025 905,000 1.212% 1.212% 100 5,000
05/01/2026 925,000 1.466% 1.466% 100 5,000
11/01/2026 940,000 1.516% 1.516% 100 5,000
05/01/2027 950,000 1.666% 1.666% 100 5,000
11/01/2027 965,000 1.716% 1.716% 100 5,000
05/01/2028 980,000 1.902% 1.902% 100 5,000
11/01/2028 995,000 1.952% 1.952% 100 5,000
05/01/2029 1,010,000 1.992% 1.992% 100 5,000
11/01/2029 1,045,000 2.042% 2.042% 100 5,000
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Bonds
20I-1 Serials (TAX) (BON03)

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2030 1,050,000 2.092% 2.092% 100 5,000
11/01/2030 1,060,000 2.142% 2.142% 100 5,000
05/01/2031 1,075,000 2.202% 2.202% 100 5,000
11/01/2031 995,000 2.252% 2.252% 100 5,000

20,390,000
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Bonds
20I-2 VRDB (TAX) (BON15)

Bond Component

Dated Date Oct 29, 2020
Delivery Date Oct 29, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Variable Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

11/01/2031 95,000 1.351% 1.351% 100 5,000
05/01/2032 1,100,000 1.351% 1.351% 100 5,000
11/01/2032 1,120,000 1.351% 1.351% 100 5,000
05/01/2033 1,130,000 1.351% 1.351% 100 5,000
11/01/2033 1,145,000 1.351% 1.351% 100 5,000
05/01/2034 1,160,000 1.351% 1.351% 100 5,000
11/01/2034 1,165,000 1.351% 1.351% 100 5,000
05/01/2035 1,175,000 1.351% 1.351% 100 5,000
11/01/2035 1,185,000 1.351% 1.351% 100 5,000
05/01/2036 1,195,000 1.351% 1.351% 100 5,000
11/01/2036 1,200,000 1.351% 1.351% 100 5,000
05/01/2037 1,210,000 1.351% 1.351% 100 5,000
11/01/2037 1,215,000 1.351% 1.351% 100 5,000
05/01/2038 1,225,000 1.351% 1.351% 100 5,000
11/01/2038 1,230,000 1.351% 1.351% 100 5,000
05/01/2039 1,240,000 1.351% 1.351% 100 5,000
11/01/2039 1,250,000 1.351% 1.351% 100 5,000
05/01/2040 1,260,000 1.351% 1.351% 100 5,000
11/01/2040 1,270,000 1.351% 1.351% 100 5,000
05/01/2041 1,275,000 1.351% 1.351% 100 5,000
11/01/2041 1,290,000 1.351% 1.351% 100 5,000
05/01/2042 1,295,000 1.351% 1.351% 100 5,000
11/01/2042 1,305,000 1.351% 1.351% 100 5,000
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Bonds
20I-2 VRDB (TAX) (BON15)

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2043 1,315,000 1.351% 1.351% 100 5,000
11/01/2043 1,325,000 1.351% 1.351% 100 5,000
05/01/2044 1,330,000 1.351% 1.351% 100 5,000
11/01/2044 1,340,000 1.351% 1.351% 100 5,000
05/01/2045 1,350,000 1.351% 1.351% 100 5,000
11/01/2045 1,360,000 1.351% 1.351% 100 5,000
05/01/2046 1,370,000 1.351% 1.351% 100 5,000
11/01/2046 1,375,000 1.351% 1.351% 100 5,000
05/01/2047 1,390,000 1.351% 1.351% 100 5,000
11/01/2047 1,395,000 1.351% 1.351% 100 5,000
05/01/2048 1,405,000 1.351% 1.351% 100 5,000

41,690,000

Interest Rate Table Description

Interest Rate Table TBL03 - LIBOR: VRDO
Table Percentage 100.000%
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
*Additional Changes No
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Bonds
20H PAC (NAMT) (BON16)

Bond Component

Dated Date Oct 29, 2020
Delivery Date Oct 29, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category Super-Sinker
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2027 - 3% 2.572% 108.822 5,000
11/01/2027 - 3% 2.572% 108.822 5,000
05/01/2028 - 3% 2.572% 108.822 5,000
11/01/2028 - 3% 2.572% 108.822 5,000
05/01/2029 - 3% 2.572% 108.822 5,000
11/01/2029 - 3% 2.572% 108.822 5,000
05/01/2030 - 3% 2.572% 108.822 5,000
11/01/2030 - 3% 2.572% 108.822 5,000
05/01/2031 - 3% 2.572% 108.822 5,000
11/01/2031 - 3% 2.572% 108.822 5,000
05/01/2032 - 3% 2.572% 108.822 5,000
11/01/2032 - 3% 2.572% 108.822 5,000
05/01/2033 - 3% 2.572% 108.822 5,000
11/01/2033 - 3% 2.572% 108.822 5,000
05/01/2034 - 3% 2.572% 108.822 5,000
11/01/2034 - 3% 2.572% 108.822 5,000
05/01/2035 - 3% 2.572% 108.822 5,000
11/01/2035 - 3% 2.572% 108.822 5,000
05/01/2036 - 3% 2.572% 108.822 5,000
11/01/2036 - 3% 2.572% 108.822 5,000
05/01/2037 - 3% 2.572% 108.822 5,000
11/01/2037 - 3% 2.572% 108.822 5,000
05/01/2038 - 3% 2.572% 108.822 5,000
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Bonds
20H PAC (NAMT) (BON16)

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

11/01/2038 - 3% 2.572% 108.822 5,000
05/01/2039 960,000 3% 2.572% 108.822 5,000
11/01/2039 980,000 3% 2.572% 108.822 5,000
05/01/2040 995,000 3% 2.572% 108.822 5,000
11/01/2040 1,015,000 3% 2.572% 108.822 5,000
05/01/2041 1,035,000 3% 2.572% 108.822 5,000
11/01/2041 1,050,000 3% 2.572% 108.822 5,000
05/01/2042 1,070,000 3% 2.572% 108.822 5,000
11/01/2042 1,090,000 3% 2.572% 108.822 5,000
05/01/2043 1,110,000 3% 2.572% 108.822 5,000
11/01/2043 1,130,000 3% 2.572% 108.822 5,000
05/01/2044 1,155,000 3% 2.572% 108.822 5,000
11/01/2044 1,175,000 3% 2.572% 108.822 5,000
05/01/2045 1,195,000 3% 2.572% 108.822 5,000
11/01/2045 1,215,000 3% 2.572% 108.822 5,000
05/01/2046 1,240,000 3% 2.572% 108.822 5,000
11/01/2046 1,265,000 3% 2.572% 108.822 5,000
05/01/2047 1,285,000 3% 2.572% 108.822 5,000
11/01/2047 1,310,000 3% 2.572% 108.822 5,000
05/01/2048 1,335,000 3% 2.572% 108.822 5,000
11/01/2048 1,360,000 3% 2.572% 108.822 5,000
05/01/2049 1,385,000 3% 2.572% 108.822 5,000
11/01/2049 1,410,000 3% 2.572% 108.822 5,000
05/01/2050 1,435,000 3% 2.572% 108.822 5,000

27,200,000
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Bonds
20H Serials (NAMT) (BON19)

Bond Component

Dated Date Oct 29, 2020
Delivery Date Oct 29, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2025 195,000 0.60% 0.60% 100 5,000
11/01/2025 550,000 0.65% 0.65% 100 5,000
05/01/2026 560,000 0.80% 0.80% 100 5,000
11/01/2026 570,000 0.85% 0.85% 100 5,000
05/01/2027 585,000 1.00% 1.00% 100 5,000
11/01/2027 600,000 1.05% 1.05% 100 5,000
05/01/2028 615,000 1.30% 1.30% 100 5,000
11/01/2028 630,000 1.35% 1.35% 100 5,000
05/01/2029 645,000 1.55% 1.55% 100 5,000
11/01/2029 675,000 1.60% 1.60% 100 5,000
05/01/2030 690,000 1.70% 1.70% 100 5,000
11/01/2030 705,000 1.75% 1.75% 100 5,000
05/01/2031 715,000 1.85% 1.85% 100 5,000
11/01/2031 730,000 1.90% 1.90% 100 5,000
05/01/2032 745,000 1.95% 1.95% 100 5,000
11/01/2032 755,000 2.00% 2.00% 100 5,000

9,965,000
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Bonds
20H Tm 2035 (NAMT) (BON20)

Bond Component

Dated Date Oct 29, 2020
Delivery Date Oct 29, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2033 770,000 2.1% 2.1% 100 5,000
11/01/2033 785,000 2.1% 2.1% 100 5,000
05/01/2034 800,000 2.1% 2.1% 100 5,000
11/01/2034 815,000 2.1% 2.1% 100 5,000
05/01/2035 830,000 2.1% 2.1% 100 5,000
11/01/2035 845,000 2.1% 2.1% 100 5,000

4,845,000
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Bonds
20H Tm 2038 (NAMT) (BON21)

Bond Component

Dated Date Oct 29, 2020
Delivery Date Oct 29, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2036 860,000 2.2% 2.2% 100 5,000
11/01/2036 875,000 2.2% 2.2% 100 5,000
05/01/2037 890,000 2.2% 2.2% 100 5,000
11/01/2037 910,000 2.2% 2.2% 100 5,000
05/01/2038 925,000 2.2% 2.2% 100 5,000
11/01/2038 945,000 2.2% 2.2% 100 5,000

5,405,000
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Bonds
20I-1 PAC (Taxable) (BON22)

Bond Component

Dated Date Oct 29, 2020
Delivery Date Oct 29, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category Super-Sinker
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2027 - 3% 2.752% 105.033 5,000
11/01/2027 - 3% 2.752% 105.033 5,000
05/01/2028 - 3% 2.752% 105.033 5,000
11/01/2028 - 3% 2.752% 105.033 5,000
05/01/2029 - 3% 2.752% 105.033 5,000
11/01/2029 - 3% 2.752% 105.033 5,000
05/01/2030 - 3% 2.752% 105.033 5,000
11/01/2030 - 3% 2.752% 105.033 5,000
05/01/2031 - 3% 2.752% 105.033 5,000
11/01/2031 - 3% 2.752% 105.033 5,000
05/01/2032 - 3% 2.752% 105.033 5,000
11/01/2032 - 3% 2.752% 105.033 5,000
05/01/2033 - 3% 2.752% 105.033 5,000
11/01/2033 - 3% 2.752% 105.033 5,000
05/01/2034 - 3% 2.752% 105.033 5,000
11/01/2034 - 3% 2.752% 105.033 5,000
05/01/2035 - 3% 2.752% 105.033 5,000
11/01/2035 - 3% 2.752% 105.033 5,000
05/01/2036 - 3% 2.752% 105.033 5,000
11/01/2036 - 3% 2.752% 105.033 5,000
05/01/2037 - 3% 2.752% 105.033 5,000
11/01/2037 - 3% 2.752% 105.033 5,000
05/01/2038 - 3% 2.752% 105.033 5,000
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Bonds
20I-1 PAC (Taxable) (BON22)

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

11/01/2038 - 3% 2.752% 105.033 5,000
05/01/2039 - 3% 2.752% 105.033 5,000
11/01/2039 - 3% 2.752% 105.033 5,000
05/01/2040 - 3% 2.752% 105.033 5,000
11/01/2040 - 3% 2.752% 105.033 5,000
05/01/2041 - 3% 2.752% 105.033 5,000
11/01/2041 - 3% 2.752% 105.033 5,000
05/01/2042 - 3% 2.752% 105.033 5,000
11/01/2042 - 3% 2.752% 105.033 5,000
05/01/2043 - 3% 2.752% 105.033 5,000
11/01/2043 - 3% 2.752% 105.033 5,000
05/01/2044 - 3% 2.752% 105.033 5,000
11/01/2044 - 3% 2.752% 105.033 5,000
05/01/2045 - 3% 2.752% 105.033 5,000
11/01/2045 - 3% 2.752% 105.033 5,000
05/01/2046 - 3% 2.752% 105.033 5,000
11/01/2046 - 3% 2.752% 105.033 5,000
05/01/2047 - 3% 2.752% 105.033 5,000
11/01/2047 - 3% 2.752% 105.033 5,000
05/01/2048 - 3% 2.752% 105.033 5,000
11/01/2048 1,415,000 3% 2.752% 105.033 5,000
05/01/2049 1,425,000 3% 2.752% 105.033 5,000
11/01/2049 1,435,000 3% 2.752% 105.033 5,000
05/01/2050 1,445,000 3% 2.752% 105.033 5,000
11/01/2050 9,600,000 3% 2.752% 105.033 5,000

15,320,000
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Redemption Schedules
PAC Schedule (NAMT) (SCD01)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Required Maximum Minimum
Date Redemption Redemption Balance

10/29/2020 - - 27,200,000
11/01/2020 - - 27,200,000
05/01/2021 135,000 135,000 27,065,000
11/01/2021 720,000 720,000 26,345,000
05/01/2022 1,445,000 1,445,000 24,900,000
11/01/2022 1,950,000 1,950,000 22,950,000
05/01/2023 2,395,000 2,395,000 20,555,000
11/01/2023 2,555,000 2,555,000 18,000,000
05/01/2024 2,410,000 2,410,000 15,590,000
11/01/2024 2,300,000 2,300,000 13,290,000
05/01/2025 2,160,000 2,160,000 11,130,000
11/01/2025 2,005,000 2,005,000 9,125,000
05/01/2026 1,865,000 1,865,000 7,260,000
11/01/2026 1,565,000 1,565,000 5,695,000
05/01/2027 1,235,000 1,235,000 4,460,000
11/01/2027 1,295,000 1,295,000 3,165,000
05/01/2028 1,390,000 1,390,000 1,775,000
11/01/2028 1,200,000 1,200,000 575,000
05/01/2029 575,000 575,000 -
11/01/2029 - - -
05/01/2030 - - -
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Redemption Schedules
PAC Schedule (TAX) (SCD02)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Required Maximum Minimum
Date Redemption Redemption Balance

10/29/2020 - - 15,320,000
11/01/2020 - - 15,320,000
05/01/2021 70,000 70,000 15,250,000
11/01/2021 370,000 370,000 14,880,000
05/01/2022 665,000 665,000 14,215,000
11/01/2022 855,000 855,000 13,360,000
05/01/2023 1,040,000 1,040,000 12,320,000
11/01/2023 1,145,000 1,145,000 11,175,000
05/01/2024 1,120,000 1,120,000 10,055,000
11/01/2024 1,050,000 1,050,000 9,005,000
05/01/2025 1,010,000 1,010,000 7,995,000
11/01/2025 995,000 995,000 7,000,000
05/01/2026 970,000 970,000 6,030,000
11/01/2026 985,000 985,000 5,045,000
05/01/2027 985,000 985,000 4,060,000
11/01/2027 875,000 875,000 3,185,000
05/01/2028 760,000 760,000 2,425,000
11/01/2028 820,000 820,000 1,605,000
05/01/2029 1,040,000 1,040,000 565,000
11/01/2029 565,000 565,000 -
05/01/2030 - - -
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Redemption Schedules
20I-2 Swap Notional (SCD03)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Both Scheme and Schedule
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

11/01/2020 41,690,000
05/01/2021 41,690,000
11/01/2021 41,690,000
05/01/2022 41,690,000
11/01/2022 41,690,000
05/01/2023 41,690,000
11/01/2023 41,690,000
05/01/2024 41,690,000
11/01/2024 41,690,000
05/01/2025 41,690,000
11/01/2025 41,690,000
05/01/2026 41,690,000
11/01/2026 41,690,000
05/01/2027 41,690,000
11/01/2027 41,690,000
05/01/2028 41,690,000
11/01/2028 41,690,000
05/01/2029 41,690,000
11/01/2029 41,690,000
05/01/2030 41,690,000
11/01/2030 41,690,000
05/01/2031 41,690,000
11/01/2031 41,595,000
05/01/2032 40,495,000
11/01/2032 39,375,000
05/01/2033 38,245,000
11/01/2033 36,625,000
05/01/2034 34,240,000
11/01/2034 31,795,000
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Redemption Schedules
20I-2 Swap Notional (SCD03)

Redemption Schedule

Minimum
Date Balance

05/01/2035 29,430,000
11/01/2035 27,150,000
05/01/2036 24,950,000
11/01/2036 22,835,000
05/01/2037 20,795,000
11/01/2037 18,825,000
05/01/2038 16,930,000
11/01/2038 15,095,000
05/01/2039 13,335,000
11/01/2039 11,635,000
05/01/2040 10,000,000
11/01/2040 8,420,000
05/01/2041 6,905,000
11/01/2041 5,440,000
05/01/2042 4,030,000
11/01/2042 2,675,000
05/01/2043 1,365,000
11/01/2043 105,000
05/01/2044 -
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Redemption Schedules
20I-2 Swap Optionality (SCD04)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Both Scheme and Schedule
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

11/01/2020 41,690,000
05/01/2021 41,690,000
11/01/2021 41,690,000
05/01/2022 41,690,000
11/01/2022 41,690,000
05/01/2023 41,690,000
11/01/2023 41,690,000
05/01/2024 41,690,000
11/01/2024 38,795,000
05/01/2025 34,100,000
11/01/2025 30,025,000
05/01/2026 26,510,000
11/01/2026 23,535,000
05/01/2027 21,040,000
11/01/2027 19,080,000
05/01/2028 17,640,000
11/01/2028 16,510,000
05/01/2029 15,820,000
11/01/2029 -
05/01/2030 -
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Redemption Schedules
400% PSA Table (SCD05)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

10/29/2020 129,000,000
11/01/2020 129,000,000
05/01/2021 126,880,000
11/01/2021 121,115,000
05/01/2022 112,250,000
11/01/2022 101,050,000
05/01/2023 88,165,000
11/01/2023 75,440,000
05/01/2024 64,425,000
11/01/2024 54,905,000
05/01/2025 46,685,000
11/01/2025 39,590,000
05/01/2026 33,460,000
11/01/2026 28,175,000
05/01/2027 23,605,000
11/01/2027 19,670,000
05/01/2028 16,265,000
11/01/2028 13,325,000
05/01/2029 11,230,000
11/01/2029 9,460,000
05/01/2030 7,420,000
11/01/2030 5,640,000
05/01/2031 4,105,000
11/01/2031 2,780,000
05/01/2032 1,630,000
11/01/2032 630,000
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Redemption Schedules
400% PSA Table (SCD05)

Redemption Schedule

Minimum
Date Balance

11/01/2032 -
05/01/2033 -
11/01/2032 -
05/01/2033 -
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Redemption Schemes
PAC (RED01)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 20H PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2021
BON22: 20I-1 PAC (Taxable) - PG - 05/01/2021 Semiannual SCD02: PAC Schedule (TAX) 05/01/2021
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Redemption Schemes
PAC (RED01)

Redemption Scheme Setup

Redem
Freq

Semiannual
Semiannual
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Redemption Schemes
All (RED03)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 20H PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2021
BON22: 20I-1 PAC (Taxable) - PG - 05/01/2021 Semiannual SCD02: PAC Schedule (TAX) 05/01/2021
BON01: 20G Serials (AMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON03: 20I-1 Serials (TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON19: 20H Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON20: 20H Tm 2035 (NAMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON21: 20H Tm 2038 (NAMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON15: 20I-2 VRDB (TAX) 2 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON16: 20H PAC (NAMT) 3 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON22: 20I-1 PAC (Taxable) 3 PG - 05/01/2021 Semiannual N/A 05/01/2021
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Redemption Schemes
All (RED03)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Redemption Schemes
TE First (RED04)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 20H PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2021
BON01: 20G Serials (AMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON19: 20H Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON20: 20H Tm 2035 (NAMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON21: 20H Tm 2038 (NAMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON16: 20H PAC (NAMT) 2 PG - 05/01/2021 Semiannual N/A 05/01/2021
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Redemption Schemes
TE First (RED04)

Redemption Scheme Setup

Redem
Freq

Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Redemption Schemes
TE All (RED06)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 20H PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2021
BON01: 20G Serials (AMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON19: 20H Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON20: 20H Tm 2035 (NAMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON21: 20H Tm 2038 (NAMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON15: 20I-2 VRDB (TAX) 5 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON16: 20H PAC (NAMT) 2 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON22: 20I-1 PAC (Taxable) 3 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON03: 20I-1 Serials (TAX) 4 PG - 05/01/2021 Semiannual N/A 05/01/2021
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Redemption Schemes
TE All (RED06)

Redemption Scheme Setup

Redem
Freq

Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Redemption Schemes
PAC Maintenance (RED07)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 20H PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2021
BON22: 20I-1 PAC (Taxable) - PG - 05/01/2021 Semiannual SCD02: PAC Schedule (TAX) 05/01/2021
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Redemption Schemes
PAC Maintenance (RED07)

Redemption Scheme Setup

Redem
Freq

Semiannual
Semiannual
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Redemption Schemes
100 - 400% PSA (RED09)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 20H PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2021
BON22: 20I-1 PAC (Taxable) - PG - 05/01/2021 Semiannual SCD02: PAC Schedule (TAX) 05/01/2021
BON01: 20G Serials (AMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON03: 20I-1 Serials (TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON20: 20H Tm 2035 (NAMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON21: 20H Tm 2038 (NAMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON19: 20H Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON15: 20I-2 VRDB (TAX) 2 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON16: 20H PAC (NAMT) 3 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON22: 20I-1 PAC (Taxable) 3 PG - 05/01/2021 Semiannual N/A 05/01/2021



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1337

2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Redemption Schemes
100 - 400% PSA (RED09)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Redemption Schemes
> 400% PSA (RED10)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

RED09: 100 - 400% PSA - PG - - Continuous SCD05: 400% PSA Table -
BON16: 20H PAC (NAMT) 1 PG - 05/01/2021 Semiannual N/A -
BON01: 20G Serials (AMT) 1 PG - 05/01/2021 Semiannual N/A -
BON03: 20I-1 Serials (TAX) 1 PG - 05/01/2021 Semiannual N/A -
BON22: 20I-1 PAC (Taxable) 1 PG - 05/01/2021 Semiannual N/A -
BON20: 20H Tm 2035 (NAMT) 1 PG - 05/01/2021 Semiannual N/A -
BON21: 20H Tm 2038 (NAMT) 1 PG - 05/01/2021 Semiannual N/A -
BON19: 20H Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A -
BON15: 20I-2 VRDB (TAX) 2 PG - 05/01/2021 Semiannual N/A -
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Redemption Schemes
> 400% PSA (RED10)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Redemption Schemes
< = 100% PSA (RED11)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 20H PAC (NAMT) 1 PG - 05/01/2021 Semiannual N/A -
BON22: 20I-1 PAC (Taxable) 1 PG - 05/01/2021 Semiannual N/A -
BON01: 20G Serials (AMT) 2 PG - 05/01/2021 Semiannual N/A -
BON03: 20I-1 Serials (TAX) 2 PG - 05/01/2021 Semiannual N/A -
BON20: 20H Tm 2035 (NAMT) 2 PG - 05/01/2021 Semiannual N/A -
BON21: 20H Tm 2038 (NAMT) 2 PG - 05/01/2021 Semiannual N/A -
BON19: 20H Serials (NAMT) 2 PG - 05/01/2021 Semiannual N/A -
BON15: 20I-2 VRDB (TAX) 3 PG - 05/01/2021 Semiannual N/A -
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Redemption Schemes
< = 100% PSA (RED11)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Redemption Schemes
PAC Setup (RED12)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 20H PAC (NAMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON22: 20I-1 PAC (Taxable) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Redemption Schemes
PAC Setup (RED12)

Redemption Scheme Setup

Redem
Freq

Semiannual
Semiannual
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Surplus Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED09 - 100 - 400% PSA Through, <= Date 05/01/2029 N/A
RED09 - 100 - 400% PSA After, > Date 05/01/2029 N/A

Call Options

Bond Call Redeemed
Component Method Interest

20G Serials (AMT) Strip Paid Same Day
20I-1 Serials (TAX) Strip Paid Same Day
20I-2 VRDB (TAX) Strip Paid Same Day
20H PAC (NAMT) Strip Paid Same Day
20H Serials (NAMT) Strip Paid Same Day
20H Tm 2035 (NAMT) Strip Paid Same Day
20H Tm 2038 (NAMT) Strip Paid Same Day
20I-1 PAC (Taxable) Strip Paid Same Day
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Mandatory Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED04 - TE First Always Date - N/A

Call Options

Bond Call Redeemed
Component Method Interest

20G Serials (AMT) Strip Paid Same Day
20I-1 Serials (TAX) Strip Paid Same Day
20I-2 VRDB (TAX) Strip Paid Same Day
20H PAC (NAMT) Strip Paid Same Day
20H Serials (NAMT) Strip Paid Same Day
20H Tm 2035 (NAMT) Strip Paid Same Day
20H Tm 2038 (NAMT) Strip Paid Same Day
20I-1 PAC (Taxable) Strip Paid Same Day

10 Year Rule Redemption Adjustment

*Use 10 Year Rule Redemption Adjustment Yes
Apply 10 Year Rule to Account ACCT01 - All TE
 Based on All Loan Principal
 10 Year Adjustment 10-year Rule Adjustment Only
*Subtract Maturing Principal Yes
 Target for Requirement Mandatory Redemption Account
 Target for Excess Monies ACCT03 - Unrestricted TE
 Tap for Shortfall N/A
 Round Requirement Up to 5,000.00
 Calculate after Taxable Bond Retire No
Change Target for Requirement/Excess No

10 Year Rule Redem Adj Table

Change
Date Pct

10/21/2020 18.3337%
05/01/2021 21.5461%
10/01/2027 27.4049%
12/01/2027 28.3990%
02/01/2028 39.0920%
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Mandatory Redemptions

10 Year Rule Redem Adj Table

Change
Date Pct

05/01/2028 40.8564%
08/01/2028 43.0868%
10/01/2028 49.6175%
01/01/2029 50.2728%
04/01/2029 58.3262%
06/01/2029 60.3864%
07/01/2029 61.3878%
11/01/2029 61.3878%
02/01/2030 61.3878%
07/01/2030 100.0000%

10 Year Rule Redem Adj Bonds

Subtract
Bond Prin

20G Serials (AMT) Yes
20I-1 Serials (TAX) No
20I-2 VRDB (TAX) No
20H PAC (NAMT) Yes
20H Serials (NAMT) Yes
20H Tm 2035 (NAMT) No
20H Tm 2038 (NAMT) No
20I-1 PAC (Taxable) Yes

Seldom Used Options

 Standard Excess Calculation Yes
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

ACCT01 - All TE

Redemption Scheme Is Active Conditional Value Bond Component

RED11 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
RED09 - 100 - 400% PSA After, > Prepayment Speed 99.0000% N/A
And Through, <= Prepayment Speed 400.0000% N/A
RED10 - > 400% PSA After, > Prepayment Speed 400.0000% N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

ACCT02 - Taxable

Redemption Scheme Is Active Conditional Value Bond Component

RED11 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
RED09 - 100 - 400% PSA After, > Prepayment Speed 99.0000% N/A
And Through, <= Prepayment Speed 400.0000% N/A
RED10 - > 400% PSA After, > Prepayment Speed 400.0000% N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

ACCT03 - Unrestricted TE

Redemption Scheme Is Active Conditional Value Bond Component

RED11 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
RED09 - 100 - 400% PSA After, > Prepayment Speed 99.0000% N/A
And Through, <= Prepayment Speed 400.0000% N/A
RED10 - > 400% PSA After, > Prepayment Speed 400.0000% N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1350

2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Undisbursed Proceeds Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

And Always Date - N/A

Call Options

Unused Funds
Start Unused fund transfers on -
Send Unused funds to Revenue Account

Call Options

Bond Call Redeemed
Component Method Interest

20G Serials (AMT) Strip Paid Same Day
20I-1 Serials (TAX) Strip Paid Same Day
20I-2 VRDB (TAX) Strip Paid Same Day
20H PAC (NAMT) Strip Paid Same Day
20H Serials (NAMT) Strip Paid Same Day
20H Tm 2035 (NAMT) Strip Paid Same Day
20H Tm 2038 (NAMT) Strip Paid Same Day
20I-1 PAC (Taxable) Strip Paid Same Day
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Loans
GNMA 4.00% BM9730 25.0bps (part w 19HI) (POR12)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 10,312,204.46 4.25% 345 360 01/01/2021 Monthly Monthly 09/30/2049

10,312,204.46

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 10,312,204.46 10,312,204.46 Remaining Balance 1%

10,312,204.46 10,312,204.46
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Loans
GNMA 4.00% BM9730 25.0bps (part w 19HI) (POR12)

Servicing Information

Servicing Rate (%) 0.250000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 28.607000%
Interest % 26.941000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1353

2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Loans
GNMA 2.5% BS8511 52.0bps (Part w 19HI) (POR13)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 37,052,659.92 3.02% 357 360 01/01/2021 Monthly Monthly 09/30/2050

37,052,659.92

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 37,052,659.92 37,052,659.92 Remaining Balance 1%

37,052,659.92 37,052,659.92
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Loans
GNMA 2.5% BS8511 52.0bps (Part w 19HI) (POR13)

Servicing Information

Servicing Rate (%) 0.520000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 91.833000%
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Loans
GNMA 2.5% BS8527 50.0bps (Part w 19FG) (POR14)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 8,587,960.19 3% 358 360 01/01/2021 Monthly Monthly 10/31/2050

8,587,960.19

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 8,587,960.19 8,587,960.19 Remaining Balance 1%

8,587,960.19 8,587,960.19
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Loans
GNMA 2.5% BS8527 50.0bps (Part w 19FG) (POR14)

Servicing Information

Servicing Rate (%) 0.500000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 32.303082%
Interest % 28.496014%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Loans
GNMA 2.5% BS8526 52.0bps (Part in 19FG) (POR15)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 48,739,843.23 3.004% 358 360 01/01/2021 Monthly Monthly 10/31/2050

48,739,843.23

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 48,739,843.23 48,739,843.23 Remaining Balance 1%

48,739,843.23 48,739,843.23
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Loans
GNMA 2.5% BS8526 52.0bps (Part in 19FG) (POR15)

Servicing Information

Servicing Rate (%) 0.504000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 94.308000%
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Loans
GNMA 4.0% BM9688 26.5bps (Part w 19HI) (POR16)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 1,476,491.26 4.265% 342 360 01/01/2021 Monthly Monthly 06/30/2049

1,476,491.26

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 1,476,491.26 1,476,491.26 Remaining Balance 1%

1,476,491.26 1,476,491.26
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Loans
GNMA 4.0% BM9688 26.5bps (Part w 19HI) (POR16)

Servicing Information

Servicing Rate (%) 0.265000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 21.632000%
Interest % 26.941000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Loans
GNMA 2.0% BS8521 25.0bps (Part w 19HI) (POR17)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 2,498,115.38 2.5% 358 360 01/01/2021 Monthly Monthly 10/31/2050

2,498,115.38

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 2,498,115.38 2,498,115.38 Remaining Balance 1%

2,498,115.38 2,498,115.38
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Loans
GNMA 2.0% BS8521 25.0bps (Part w 19HI) (POR17)

Servicing Information

Servicing Rate (%) 0.250000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 85.523000%
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Loans
GNMA 2.5% BS8545 25.0bps (POR18)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 1,502,571 2.5% 359 360 01/01/2021 Monthly Monthly 11/30/2050

1,502,571

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 1,502,571 1,502,571 Remaining Balance 1%

1,502,571 1,502,571
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Loans
GNMA 2.5% BS8545 25.0bps (POR18)

Servicing Information

Servicing Rate (%) 0.250000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Loans
GNMA 2.5% BS8544 25.0bps (POR19)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 12,242,548 2.5% 359 360 01/01/2021 Monthly Monthly 11/30/2050

12,242,548

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 12,242,548 12,242,548 Remaining Balance 1%

12,242,548 12,242,548
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Loans
GNMA 2.5% BS8544 25.0bps (POR19)

Servicing Information

Servicing Rate (%) 0.250000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Loans
GNMA 2.5% BS8543 25.0bps (POR20)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 14,728,490 2.5% 359 360 01/01/2021 Monthly Monthly 11/30/2050

14,728,490

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/31/2020 14,728,490 14,728,490 Remaining Balance 1%

14,728,490 14,728,490
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Loans
GNMA 2.5% BS8543 25.0bps (POR20)

Servicing Information

Servicing Rate (%) 0.250000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Loans
GNMA 2.5% BS8558 45.6 bps (POR21)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By Acquisition Fund
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

01/21/2021 8,011,885 2.956% 358 360 02/01/2021 Monthly Monthly 11/21/2050

8,011,885

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

01/21/2021 8,011,885 8,011,885 Remaining Balance 1%

8,011,885 8,011,885
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Loans
GNMA 2.5% BS8558 45.6 bps (POR21)

Servicing Information

Servicing Rate (%) 0.250000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment Pay Accrued at Origination
   1st Period Interest Basis 30/360
   Pay from Revenue Acct
   Treasury Yield Handling Subtract from Loan Receipts
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Acquisition Funds
Acquisition Fund #1 (ACQ01)

Acquisition Fund Information

*Loan Portfolios Drawn From This Fund All
   Loan Portfolio Sub-type All Types of Loans
Send Interest Earnings to Revenue Account
Undisbursed Principal
Send To Undisbursed Redemption Acct
Available for Revenue Deficiency No
Available to Repay Subordinate Debt No
Available to Replenish Reserve No
Insufficiency Option Originate Balance of Fund
Non-Delivery Penalties
Percent of Loans -
Fixed Amount -
Exclude Fund from Arbitrage No
Percent to Apply for Parity 100.000%
Are Reorig Deposits Transferred No
Reorig Bal Insufficiency Allocation First Come, First Served Basis
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Acquisition Funds
Acquisition Fund #1 (ACQ01)

Acq Acct (SEC01)

Security Description

Type of Security Passbook
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 8,011,892.00
Maturity Date May  1, 2021
   Purchase Price 100.000000
Interest Rate -
Interest Rate Table TBL01 - Reinvest Rates - Expected
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Semiannual
First Interest Payment Date Feb  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
Rollover Date -
*Are There Fund Withdrawals No
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Short Term Investments

Int Begin Beginning Interest First Pmt Payment Day % to Apply Exclude
Account Date Balance Rate Date Freq Basis to Parity From Arb

Default 12/31/2020 - - 02/01/2021 Monthly ACT/ACT 100% No
Loan Float 12/31/2020 - - 02/01/2021 Monthly ACT/ACT 100% No
Redemption 12/31/2020 - - 02/01/2021 Monthly ACT/ACT 100% No
Revenue 12/31/2020 463,080.04 - 02/01/2021 Monthly ACT/ACT 100% No

Default Short Term Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Loan Float Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Redemption Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Short Term Investments

Revenue Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Expenses
Trustee (EXP01)

Type of Expense Trustee
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.035000%
   Expense Percent Type Annual Rate
*Bond Component All
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Nov  1, 2021
Expense Payment Frequency Annual
Expense Payment Lag (days) -
Expense Calculation Frequency Annual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Advance
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds are Retired
   Bond Component All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Expenses
Liquidity (TAX) (EXP03)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.350000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 20I-2 VRDB (TAX)
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Quarterly
Expense Payment Lag (days) -
Expense Calculation Frequency Quarterly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Bond Payments.
    End Date for Adjustments -
Terminate Expense When Bonds are Retired
   Bond Component BON15 - 20I-2 VRDB (TAX)
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes Yes
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Expense Payment Changes

Expense Expense Expense Calc
Date Percent Freq Freq

11/01/2023 1% Quarterly Quarterly
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Expenses
Remarketing (EXP04)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.070000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 20I-2 VRDB (TAX)
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Quarterly
Expense Payment Lag (days) -
Expense Calculation Frequency Quarterly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds are Retired
   Bond Component BON15 - 20I-2 VRDB (TAX)
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Expenses
20I-2 Swap Fixed (EXP06)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent 1.351000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 20I-2 VRDB (TAX)
Apply Balance Restrictions Yes
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Bond Payments.
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON15 - 20I-2 VRDB (TAX)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Balance Limits

Minimum Value Specification SCD04 - 20I-2 Swap Optionality
Maximum Value Specification SCD03 - 20I-2 Swap Notional
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Expenses
20I-2 Swap Variable (EXP07)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 20I-2 VRDB (TAX)
Apply Balance Restrictions Yes
Interest Rate Table TBL03 - LIBOR: VRDO
Table percentage (100.000000%)
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Bond Payments.
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON15 - 20I-2 VRDB (TAX)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Balance Limits

Minimum Value Specification SCD04 - 20I-2 Swap Optionality
Maximum Value Specification SCD03 - 20I-2 Swap Notional
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Expenses
Basis Risk (Tax) (EXP08)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.400000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 20I-2 VRDB (TAX)
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON15 - 20I-2 VRDB (TAX)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Cashflow
Bonds / Redemptions

Deposit Accrued Interest to Revenue Account
First Bond Year Ending Date Nov  1, 2020

Interest and Maturing Prin Payments

Debt Service Interest is Paid From Revenue Account
Maturing Principal is Paid From Redemption Account
   Redemption Account Mandatory
   Tap LOC Before Revenue Account No

Bond Prin Component Selection

Bond Maturing Principal Redemption Tap LOC
Component Option Account Before Rev

20G Serials (AMT) Redemption Account ACCT01: All TE No
20I-1 Serials (TAX) Redemption Account ACCT02: Taxable No
20I-2 VRDB (TAX) Redemption Account ACCT02: Taxable No
20H PAC (NAMT) Redemption Account ACCT01: All TE No
20H Serials (NAMT) Redemption Account ACCT01: All TE No
20H Tm 2035 (NAMT) Redemption Account ACCT02: Taxable No
20H Tm 2038 (NAMT) Redemption Account ACCT02: Taxable No
20I-1 PAC (Taxable) Redemption Account ACCT01: All TE No
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Cashflow
Bonds / Redemptions

Taxable / Tax-exempt Information

*Are There Taxable/Tax-Exempt Bonds Yes
Taxable Loan Rate 3.566419%
Tax-Exempt Loan Rate -
Taxable Loan Origination Percent 62.400333%
Partial Loan Loss Percent -
*Allocate Scheduled Loan Principal Based on Loan Ratios
Partial Prepay Percent (Taxable) -
Prepayments Allocation Based on Loan Ratios
Transfer Taxable Loan Balance No
Universal Cap
Start Universal Cap Calc -
Tap Res Funds by Ratio No
Used accreted value for bond ratios No

Taxable / Tax-exempt Bond Selection

Bond Tax
Component Category

20G Serials (AMT) Tax-Exempt
20I-1 Serials (TAX) Taxable
20I-2 VRDB (TAX) Taxable
20H PAC (NAMT) Tax-Exempt
20H Serials (NAMT) Tax-Exempt
20H Tm 2035 (NAMT) Tax-Exempt
20H Tm 2038 (NAMT) Tax-Exempt
20I-1 PAC (Taxable) Taxable

Taxable / Tax-exempt Loan Selection

Tax
Loans Category

GNMA 4.00% BM9730 25.0bps (part w 19HI) 100% Tax-Exempt
GNMA 2.5% BS8511 52.0bps (Part w 19HI) Taxable / Tax-Exempt
GNMA 2.5% BS8527 50.0bps (Part w 19FG) Taxable / Tax-Exempt
GNMA 2.5% BS8526 52.0bps (Part in 19FG) Taxable / Tax-Exempt
GNMA 4.0% BM9688 26.5bps (Part w 19HI) Taxable / Tax-Exempt
GNMA 2.0% BS8521 25.0bps (Part w 19HI) Taxable / Tax-Exempt
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Cashflow
Bonds / Redemptions

Taxable / Tax-exempt Loan Selection

Tax
Loans Category

GNMA 2.5% BS8545 25.0bps Taxable / Tax-Exempt
GNMA 2.5% BS8544 25.0bps Taxable / Tax-Exempt
GNMA 2.5% BS8543 25.0bps Taxable / Tax-Exempt
GNMA 2.5% BS8558 45.6 bps Taxable / Tax-Exempt

10 Year Rule Redemption Adjustment

*Use 10 Year Rule Redemption Adjustment Yes
Apply 10 Year Rule to Account ACCT01 - All TE
 Based on All Loan Principal
 10 Year Adjustment 10-year Rule Adjustment Only
*Subtract Maturing Principal Yes
 Target for Requirement Mandatory Redemption Account
 Target for Excess Monies ACCT03 - Unrestricted TE
 Tap for Shortfall N/A
 Round Requirement Up to 5,000.00
 Calculate after Taxable Bond Retire No
Change Target for Requirement/Excess No

10 Year Rule Redem Adj Table

Change
Date Pct

10/21/2020 18.3337%
05/01/2021 21.5461%
10/01/2027 27.4049%
12/01/2027 28.3990%
02/01/2028 39.0920%
05/01/2028 40.8564%
08/01/2028 43.0868%
10/01/2028 49.6175%
01/01/2029 50.2728%
04/01/2029 58.3262%
06/01/2029 60.3864%
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Cashflow
Bonds / Redemptions

10 Year Rule Redem Adj Table

Change
Date Pct

07/01/2029 61.3878%
11/01/2029 61.3878%
02/01/2030 61.3878%
07/01/2030 100.0000%

10 Year Rule Redem Adj Bonds

Subtract
Bond Prin

20G Serials (AMT) Yes
20I-1 Serials (TAX) No
20I-2 VRDB (TAX) No
20H PAC (NAMT) Yes
20H Serials (NAMT) Yes
20H Tm 2035 (NAMT) No
20H Tm 2038 (NAMT) No
20I-1 PAC (Taxable) Yes

Seldom Used Options

 Standard Excess Calculation Yes

Additional Changes

*Are There Additional Mandatory Transfer Changes Yes
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Cashflow
Bonds / Redemptions

Additional Changes

Change Loan Target
Date Port % Prin % Prepay Account

10/01/2020 All 100.000% 100.000% ACCT01: All TE
10/01/2020 All 37.600% 37.600% ACCT01: All TE
10/01/2020 All 62.400% 62.400% ACCT02: Taxable
10/01/2020 All 37.600% 37.600% ACCT01: All TE
10/01/2020 All 62.400% 62.400% ACCT02: Taxable
10/01/2020 POR12: GNMA 4.00% BM9730 25.0bps (part w 19HI) 100.000% 100.000% ACCT01: All TE
10/01/2020 POR13: GNMA 2.5% BS8511 52.0bps (Part w 19HI) 32.050% 32.050% ACCT01: All TE
10/01/2020 POR13: GNMA 2.5% BS8511 52.0bps (Part w 19HI) 67.950% 67.950% ACCT02: Taxable
10/01/2020 POR14: GNMA 2.5% BS8527 50.0bps (Part w 19FG) 37.600% 37.600% ACCT01: All TE
10/01/2020 POR14: GNMA 2.5% BS8527 50.0bps (Part w 19FG) 62.400% 62.400% ACCT02: Taxable
10/01/2020 POR15: GNMA 2.5% BS8526 52.0bps (Part in 19FG) 37.600% 37.600% ACCT01: All TE
10/01/2020 POR15: GNMA 2.5% BS8526 52.0bps (Part in 19FG) 62.400% 62.400% ACCT02: Taxable
10/01/2020 POR17: GNMA 2.0% BS8521 25.0bps (Part w 19HI) 100.000% 100.000% ACCT01: All TE
10/01/2020 POR16: GNMA 4.0% BM9688 26.5bps (Part w 19HI) 24.834% 24.834% ACCT01: All TE
10/01/2020 POR16: GNMA 4.0% BM9688 26.5bps (Part w 19HI) 75.166% 75.166% ACCT02: Taxable

Additional Changes (cont)

Change Loan Change Bond
Date Port on Comp

10/01/2020 All Same for Life N/A
10/01/2020 All Same for Life N/A
10/01/2020 All Same for Life N/A
10/01/2020 All Same for Life N/A
10/01/2020 All Same for Life N/A
10/01/2020 POR12: GNMA 4.00% BM9730 25.0bps (part w 19HI) Same for Life N/A
10/01/2020 POR13: GNMA 2.5% BS8511 52.0bps (Part w 19HI) Same for Life N/A
10/01/2020 POR13: GNMA 2.5% BS8511 52.0bps (Part w 19HI) Same for Life N/A
10/01/2020 POR14: GNMA 2.5% BS8527 50.0bps (Part w 19FG) Same for Life N/A
10/01/2020 POR14: GNMA 2.5% BS8527 50.0bps (Part w 19FG) Same for Life N/A
10/01/2020 POR15: GNMA 2.5% BS8526 52.0bps (Part in 19FG) Same for Life N/A
10/01/2020 POR15: GNMA 2.5% BS8526 52.0bps (Part in 19FG) Same for Life N/A
10/01/2020 POR17: GNMA 2.0% BS8521 25.0bps (Part w 19HI) Same for Life N/A
10/01/2020 POR16: GNMA 4.0% BM9688 26.5bps (Part w 19HI) Same for Life N/A
10/01/2020 POR16: GNMA 4.0% BM9688 26.5bps (Part w 19HI) Same for Life N/A
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Cashflow
Bonds / Redemptions

Additional Changes (cont)

Change Loan Target
Date Port Account

10/01/2020 All ACCT01: All TE
10/01/2020 All ACCT01: All TE
10/01/2020 All ACCT02: Taxable
10/01/2020 All ACCT01: All TE
10/01/2020 All ACCT02: Taxable
10/01/2020 POR12: GNMA 4.00% BM9730 25.0bps (part w 19HI) ACCT01: All TE
10/01/2020 POR13: GNMA 2.5% BS8511 52.0bps (Part w 19HI) ACCT01: All TE
10/01/2020 POR13: GNMA 2.5% BS8511 52.0bps (Part w 19HI) ACCT02: Taxable
10/01/2020 POR14: GNMA 2.5% BS8527 50.0bps (Part w 19FG) ACCT01: All TE
10/01/2020 POR14: GNMA 2.5% BS8527 50.0bps (Part w 19FG) ACCT02: Taxable
10/01/2020 POR15: GNMA 2.5% BS8526 52.0bps (Part in 19FG) ACCT01: All TE
10/01/2020 POR15: GNMA 2.5% BS8526 52.0bps (Part in 19FG) ACCT02: Taxable
10/01/2020 POR17: GNMA 2.0% BS8521 25.0bps (Part w 19HI) ACCT01: All TE
10/01/2020 POR16: GNMA 4.0% BM9688 26.5bps (Part w 19HI) ACCT01: All TE
10/01/2020 POR16: GNMA 4.0% BM9688 26.5bps (Part w 19HI) ACCT02: Taxable
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Cashflow
Bonds / Redemptions

Redemption Acct Info

Surplus Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Mandatory Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Surplus/Mandatory Combined
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Cashflow
Surplus/Deficiency

Coverage

Debt Service Coverage Requirement Pro Rata Share of D/S (P & I)
   Coverage Factor 100.000%
  *Bond Selection All
   Use Default Bond Freq. Set Aside Yes
   Setaside 100% of payments due in Surplus Period? No
Expense Coverage Requirement Pro Rata Share of Expenses
Minimum Coverage Amount 10,000.00

Distribution

First Surplus Calculation Date May  1, 2021
Surplus Calculation Frequency Semiannual
Surplus Distribution
% to Surplus Redemption Account 100.000%
% to Line of Credit Red Acct -
% to Reorigination Account -
% to Retain in Revenue Account -
% to Distribute to Issuer -
% to External Distribution/MRA -
% to Reserve Fund -
% to Residual Bondholder -
% to Other Redemption Account -
Parity distribution optimization Advanced
   Min Bond Redeemable 5,000.00
Replenish Reserves Only on Surplus Calc. Dates Yes

Deficiency Processing

Tap to Maintain Minimum Coverage Amount
Tap Loan Float Account Yes
Reorigination Account Tap Limit Unlimited
Tap Reorigination Account after Reserve Funds No
Deficiency Taps Processing
Pay Expense Deficiency After All Redemptions
   Process D/S Deficiency Taps Immediately No
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Cashflow
Surplus/Deficiency

Redemption Account Taps

All Redemption Account Taps Are Not Tappable
Tap Specified Reserve Fund After Surplus Redem. Acct

Other Debts

Are Lines of Credit Available No
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Rate Table
Reinvest Rates - Expected (TBL01)

Change New
Date Rate

05/01/2020 0.15%
11/01/2020 0.15%
11/01/2021 0.15%
11/01/2022 0.25%
05/01/2023 0.50%
11/01/2023 1.00%
05/01/2024 1.50%
11/01/2024 2.00%
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Rate Table
SIFMA: VRDO (TBL02)

Change New
Date Rate

05/01/2020 0.15%
11/01/2020 0.15%
11/01/2021 0.15%
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Rate Table
LIBOR: VRDO (TBL03)

Change New
Date Rate

05/01/2020 0.2%
11/01/2020 0.2%
11/01/2021 0.2%
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Miscellaneous

First Parity Display Date -
TIC/NIC Calculation Parameters
Bid Price 102.4578602%
Underwriter's Discount -
Calculate Bond to Loan Ratio No
Bond Rounding Option Round to nearest cent
 Apply to Regular Interest By Lot
 Apply to Initial Accrued Interest No rounding
 Apply to Initial Purchase Cost No rounding
Include Redemption and Loan Float Accrued Interest in Parity No
Include Arrears Interest In Parity Calc No

Pv 1

Present Value of External Distribution
PV Date Oct 29, 2020
Include Values Before PV Date At Par
PV Rate 2.5000000%
PV Amount -
Compounding Frequency Semiannual
Generate Proof Report No

Pv 2

Present Value of Expenses
Expense Selection All
PV Date Oct 29, 2020
Include Values Before PV Date At Par
PV Rate 2.5000000%
PV Amount -
Compounding Frequency Semiannual
Generate Proof Report No

Additional Pv Calculations

Calculate Additional PVs Yes
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Miscellaneous

Additional Pv Calculations

Bond Res
PV Comp Expense Fund

N/A All All All
N/A All All All
N/A All All All
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Miscellaneous

Additional Pv Calculations

Loan Include Comp Proof
Port PV Date Before Date Freq Report

All 10/29/2020 At Par Semiannual No
All 10/29/2020 At Par Semiannual No
All 10/29/2020 At Par Semiannual No
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Reporting Options

Issuer Title
Add to Default Title

Series Title
Add to Default Title
Single Family Mortgage Bonds
2020 Series G (AMT)
2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Additional Reporting Date -
Report Alignment Date Nov  1, 2020

Loan Report
Portfolio Group

POR12 GNMA 4.00% BM9730 25.0bps (part w 19HI) 1
POR13 GNMA 2.5% BS8511 52.0bps (Part w 19HI) 5
POR14 GNMA 2.5% BS8527 50.0bps (Part w 19FG) 5
POR15 GNMA 2.5% BS8526 52.0bps (Part in 19FG) 5
POR16 GNMA 4.0% BM9688 26.5bps (Part w 19HI) 5
POR17 GNMA 2.0% BS8521 25.0bps (Part w 19HI) 5
POR18 GNMA 2.5% BS8545 25.0bps 5
POR19 GNMA 2.5% BS8544 25.0bps 5
POR20 GNMA 2.5% BS8543 25.0bps 5
POR21 GNMA 2.5% BS8558 45.6 bps 5

Display
Bond Order

BON01 20G Serials (AMT) 1
BON03 20I-1 Serials (TAX) 6
BON15 20I-2 VRDB (TAX) 8
BON16 20H PAC (NAMT) 5
BON19 20H Serials (NAMT) 2
BON20 20H Tm 2035 (NAMT) 3
BON21 20H Tm 2038 (NAMT) 4
BON22 20I-1 PAC (Taxable) 7
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Reporting Options

Loan Display
Portfolio Order

POR12 GNMA 4.00% BM9730 25.0bps (part w 19HI) 1
POR13 GNMA 2.5% BS8511 52.0bps (Part w 19HI) 6
POR14 GNMA 2.5% BS8527 50.0bps (Part w 19FG) 6
POR15 GNMA 2.5% BS8526 52.0bps (Part in 19FG) 6
POR16 GNMA 4.0% BM9688 26.5bps (Part w 19HI) 6
POR17 GNMA 2.0% BS8521 25.0bps (Part w 19HI) 6
POR18 GNMA 2.5% BS8545 25.0bps 6
POR19 GNMA 2.5% BS8544 25.0bps 6
POR20 GNMA 2.5% BS8543 25.0bps 6
POR21 GNMA 2.5% BS8558 45.6 bps 6

Display
Expense Order

EXP01 Trustee 1
EXP03 Liquidity (TAX) 1
EXP04 Remarketing 1
EXP06 20I-2 Swap Fixed 1
EXP07 20I-2 Swap Variable 1
EXP08 Basis Risk (Tax) 1
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2020GHI SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2020 Series GHI

Single Family Mortgage Bonds
2020 Series G (AMT)

2020 Series H (Non-AMT)
2020 Series I (Federally Taxable)

Other Revenues
Accrued Interest (REV01)

Other Revenue Information

Deposit Receipts to Revenue Account
Treasury Yield Handling Non-Yield Related

Other Revenue Information

Receipt Reserve Acquisition
Date Amount Deposit To Fund Fund

Apr  1, 2021 66.39 Revenue Account N/A N/A



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1399

2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Bonds
21A Serials (AMT) (BON01)

Bond Component

Dated Date Jan 21, 2021
Delivery Date Jan 21, 2021
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

11/01/2021 500,000 0.15% 0.15% 100 5,000
05/01/2022 660,000 0.25% 0.25% 100 5,000
11/01/2022 315,000 0.30% 0.30% 100 5,000

1,475,000
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Bonds
21C-1 Serials (TAX) (BON03)

Bond Component

Dated Date Jan 21, 2021
Delivery Date Jan 21, 2021
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

11/01/2021 690,000 0.269% 0.269% 100 5,000
05/01/2032 1,080,000 2.219% 2.219% 100 5,000

1,770,000



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1401

2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Bonds
21C-2 VRDB (TAX) (BON15)

Bond Component

Dated Date Jan 21, 2021
Delivery Date Jan 21, 2021
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Variable Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2037 1,190,000 1.619% 1.619% 100 5,000
11/01/2037 1,195,000 1.619% 1.619% 100 5,000
05/01/2038 1,205,000 1.619% 1.619% 100 5,000
11/01/2038 1,220,000 1.619% 1.619% 100 5,000
05/01/2039 1,225,000 1.619% 1.619% 100 5,000
11/01/2039 1,235,000 1.619% 1.619% 100 5,000
05/01/2040 1,245,000 1.619% 1.619% 100 5,000
11/01/2040 1,250,000 1.619% 1.619% 100 5,000
05/01/2041 1,255,000 1.619% 1.619% 100 5,000
11/01/2041 1,260,000 1.619% 1.619% 100 5,000
05/01/2042 1,270,000 1.619% 1.619% 100 5,000
11/01/2042 1,275,000 1.619% 1.619% 100 5,000
05/01/2043 1,285,000 1.619% 1.619% 100 5,000
11/01/2043 1,290,000 1.619% 1.619% 100 5,000
05/01/2044 1,300,000 1.619% 1.619% 100 5,000
11/01/2044 1,305,000 1.619% 1.619% 100 5,000
05/01/2045 1,320,000 1.619% 1.619% 100 5,000
11/01/2045 1,330,000 1.619% 1.619% 100 5,000
05/01/2046 1,335,000 1.619% 1.619% 100 5,000
11/01/2046 1,340,000 1.619% 1.619% 100 5,000
05/01/2047 1,350,000 1.619% 1.619% 100 5,000
11/01/2047 1,355,000 1.619% 1.619% 100 5,000
05/01/2048 1,365,000 1.619% 1.619% 100 5,000
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Bonds
21C-2 VRDB (TAX) (BON15)

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

11/01/2048 1,370,000 1.619% 1.619% 100 5,000
05/01/2049 1,380,000 1.619% 1.619% 100 5,000
11/01/2049 1,385,000 1.619% 1.619% 100 5,000
05/01/2050 1,390,000 1.619% 1.619% 100 5,000
11/01/2050 1,405,000 1.619% 1.619% 100 5,000
05/01/2051 6,755,000 1.619% 1.619% 100 5,000

43,085,000

Interest Rate Table Description

Interest Rate Table TBL03 - LIBOR: VRDO
Table Percentage 100.000%
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
*Additional Changes No



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1403

2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Bonds
21B PAC (NAMT) (BON16)

Bond Component

Dated Date Jan 21, 2021
Delivery Date Jan 21, 2021
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category Super-Sinker
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2028 - 3% 2.508% 110.401 5,000
11/01/2028 - 3% 2.508% 110.401 5,000
05/01/2029 - 3% 2.508% 110.401 5,000
11/01/2029 - 3% 2.508% 110.401 5,000
05/01/2030 720,000 3% 2.508% 110.401 5,000
11/01/2030 730,000 3% 2.508% 110.401 5,000
05/01/2031 740,000 3% 2.508% 110.401 5,000
11/01/2031 745,000 3% 2.508% 110.401 5,000
05/01/2032 755,000 3% 2.508% 110.401 5,000
11/01/2032 765,000 3% 2.508% 110.401 5,000
05/01/2033 775,000 3% 2.508% 110.401 5,000
11/01/2033 785,000 3% 2.508% 110.401 5,000
05/01/2034 795,000 3% 2.508% 110.401 5,000
11/01/2034 805,000 3% 2.508% 110.401 5,000
05/01/2035 815,000 3% 2.508% 110.401 5,000
11/01/2035 825,000 3% 2.508% 110.401 5,000
05/01/2036 835,000 3% 2.508% 110.401 5,000
11/01/2036 845,000 3% 2.508% 110.401 5,000
05/01/2037 855,000 3% 2.508% 110.401 5,000
11/01/2037 870,000 3% 2.508% 110.401 5,000
05/01/2038 880,000 3% 2.508% 110.401 5,000
11/01/2038 890,000 3% 2.508% 110.401 5,000
05/01/2039 905,000 3% 2.508% 110.401 5,000
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Bonds
21B PAC (NAMT) (BON16)

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

11/01/2039 915,000 3% 2.508% 110.401 5,000
05/01/2040 925,000 3% 2.508% 110.401 5,000
11/01/2040 940,000 3% 2.508% 110.401 5,000
05/01/2041 955,000 3% 2.508% 110.401 5,000
11/01/2041 970,000 3% 2.508% 110.401 5,000
05/01/2042 985,000 3% 2.508% 110.401 5,000
11/01/2042 1,000,000 3% 2.508% 110.401 5,000
05/01/2043 1,015,000 3% 2.508% 110.401 5,000
11/01/2043 1,030,000 3% 2.508% 110.401 5,000
05/01/2044 1,045,000 3% 2.508% 110.401 5,000
11/01/2044 1,060,000 3% 2.508% 110.401 5,000
05/01/2045 1,075,000 3% 2.508% 110.401 5,000
11/01/2045 1,090,000 3% 2.508% 110.401 5,000
05/01/2046 1,110,000 3% 2.508% 110.401 5,000
11/01/2046 1,125,000 3% 2.508% 110.401 5,000
05/01/2047 1,140,000 3% 2.508% 110.401 5,000
11/01/2047 1,160,000 3% 2.508% 110.401 5,000
05/01/2048 1,175,000 3% 2.508% 110.401 5,000
11/01/2048 1,195,000 3% 2.508% 110.401 5,000
05/01/2049 1,210,000 3% 2.508% 110.401 5,000
11/01/2049 1,230,000 3% 2.508% 110.401 5,000
05/01/2050 1,250,000 3% 2.508% 110.401 5,000
11/01/2050 1,265,000 3% 2.508% 110.401 5,000
05/01/2051 1,445,000 3% 2.508% 110.401 5,000

41,645,000
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Bonds
21B Serials (NAMT) (BON19)

Bond Component

Dated Date Jan 21, 2021
Delivery Date Jan 21, 2021
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

11/01/2022 345,000 0.20% 0.20% 100 5,000
05/01/2023 665,000 0.25% 0.25% 100 5,000
11/01/2023 665,000 0.30% 0.30% 100 5,000
05/01/2024 670,000 0.35% 0.35% 100 5,000
11/01/2024 670,000 0.40% 0.40% 100 5,000
05/01/2025 670,000 0.45% 0.45% 100 5,000
11/01/2025 675,000 0.50% 0.50% 100 5,000
05/01/2026 675,000 0.60% 0.60% 100 5,000
11/01/2026 680,000 0.65% 0.65% 100 5,000
05/01/2027 680,000 0.80% 0.80% 100 5,000
11/01/2027 685,000 0.85% 0.85% 100 5,000
05/01/2028 690,000 0.95% 0.95% 100 5,000
11/01/2028 695,000 1.05% 1.05% 100 5,000
05/01/2029 705,000 1.15% 1.15% 100 5,000
11/01/2029 710,000 1.25% 1.25% 100 5,000

9,880,000
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Bonds
21C-1 Tm 2036 (TAX) (BON23)

Bond Component

Dated Date Jan 21, 2021
Delivery Date Jan 21, 2021
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

11/01/2032 1,090,000 2.419% 2.419% 100 5,000
05/01/2033 1,100,000 2.419% 2.419% 100 5,000
11/01/2033 1,115,000 2.419% 2.419% 100 5,000
05/01/2034 1,125,000 2.419% 2.419% 100 5,000
11/01/2034 1,135,000 2.419% 2.419% 100 5,000
05/01/2035 1,145,000 2.419% 2.419% 100 5,000
11/01/2035 1,155,000 2.419% 2.419% 100 5,000
05/01/2036 1,165,000 2.419% 2.419% 100 5,000
11/01/2036 1,175,000 2.419% 2.419% 100 5,000

10,205,000



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1407

2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Bonds
21C-1 Tm 2022 (TAX) (BON24)

Bond Component

Dated Date Jan 21, 2021
Delivery Date Jan 21, 2021
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2022 710,000 0.339% 0.339% 100 5,000
11/01/2022 710,000 0.339% 0.339% 100 5,000

1,420,000
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Bonds
21C-1 Tm 2023 (TAX) (BON25)

Bond Component

Dated Date Jan 21, 2021
Delivery Date Jan 21, 2021
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2023 710,000 0.533% 0.533% 100 5,000
11/01/2023 715,000 0.533% 0.533% 100 5,000

1,425,000
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Bonds
21C-1 Tm 2024 (TAX) (BON26)

Bond Component

Dated Date Jan 21, 2021
Delivery Date Jan 21, 2021
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2024 715,000 0.858% 0.858% 100 5,000
11/01/2024 720,000 0.858% 0.858% 100 5,000

1,435,000
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Bonds
21C-1 Tm 2025 (TAX) (BON27)

Bond Component

Dated Date Jan 21, 2021
Delivery Date Jan 21, 2021
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2025 740,000 1.008% 1.008% 100 5,000
11/01/2025 770,000 1.008% 1.008% 100 5,000

1,510,000
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Bonds
21C-1 Tm 2026 (TAX) (BON28)

Bond Component

Dated Date Jan 21, 2021
Delivery Date Jan 21, 2021
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2026 795,000 1.369% 1.369% 100 5,000
11/01/2026 825,000 1.369% 1.369% 100 5,000

1,620,000
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Bonds
21C-1 Tm 2027 (TAX) (BON29)

Bond Component

Dated Date Jan 21, 2021
Delivery Date Jan 21, 2021
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2027 850,000 1.489% 1.489% 100 5,000
11/01/2027 870,000 1.489% 1.489% 100 5,000

1,720,000



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1413

2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Bonds
21C-1 Tm 2028 (TAX) (BON30)

Bond Component

Dated Date Jan 21, 2021
Delivery Date Jan 21, 2021
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2028 885,000 1.819% 1.819% 100 5,000
11/01/2028 900,000 1.819% 1.819% 100 5,000

1,785,000
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Bonds
21C-1 Tm 2029 (TAX) (BON31)

Bond Component

Dated Date Jan 21, 2021
Delivery Date Jan 21, 2021
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2029 915,000 1.939% 1.939% 100 5,000
11/01/2029 935,000 1.939% 1.939% 100 5,000

1,850,000
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Bonds
21C-1 Tm 2030 (TAX) (BON32)

Bond Component

Dated Date Jan 21, 2021
Delivery Date Jan 21, 2021
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2030 1,025,000 2.019% 2.019% 100 5,000
11/01/2030 1,035,000 2.019% 2.019% 100 5,000

2,060,000
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Bonds
21C-1 Tm 2031 (TAX) (BON33)

Bond Component

Dated Date Jan 21, 2021
Delivery Date Jan 21, 2021
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2031 1,050,000 2.119% 2.119% 100 5,000
11/01/2031 1,065,000 2.119% 2.119% 100 5,000

2,115,000



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1417

2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Redemption Schedules
PAC Schedule (NAMT) (SCD01)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Required Maximum Minimum
Date Redemption Redemption Balance

01/21/2021 - - 41,645,000
05/01/2021 - - 41,645,000
11/01/2021 805,000 805,000 40,840,000
05/01/2022 1,495,000 1,495,000 39,345,000
11/01/2022 2,240,000 2,240,000 37,105,000
05/01/2023 2,885,000 2,885,000 34,220,000
11/01/2023 3,395,000 3,395,000 30,825,000
05/01/2024 3,330,000 3,330,000 27,495,000
11/01/2024 3,180,000 3,180,000 24,315,000
05/01/2025 3,020,000 3,020,000 21,295,000
11/01/2025 2,830,000 2,830,000 18,465,000
05/01/2026 2,665,000 2,665,000 15,800,000
11/01/2026 2,495,000 2,495,000 13,305,000
05/01/2027 2,330,000 2,330,000 10,975,000
11/01/2027 2,165,000 2,165,000 8,810,000
05/01/2028 2,030,000 2,030,000 6,780,000
11/01/2028 1,880,000 1,880,000 4,900,000
05/01/2029 1,745,000 1,745,000 3,155,000
11/01/2029 1,605,000 1,605,000 1,550,000
05/01/2030 1,550,000 1,550,000 -
11/01/2030 - - -
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Redemption Schedules
PAC Schedule (TAX) (SCD02)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Date

01/21/2021
05/01/2021
11/01/2021
05/01/2022
11/01/2022
05/01/2023
11/01/2023
05/01/2024
11/01/2024
05/01/2025
11/01/2025
05/01/2026
11/01/2026
05/01/2027
11/01/2027
05/01/2028
11/01/2028
05/01/2029
11/01/2029
05/01/2030
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Redemption Schedules
21C-2 Swap Notional (SCD03)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Both Scheme and Schedule
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

11/01/2020 -
01/21/2021 43,085,000
05/01/2021 43,085,000
11/01/2021 43,085,000
05/01/2022 43,085,000
11/01/2022 43,085,000
05/01/2023 43,085,000
11/01/2023 43,085,000
05/01/2024 43,085,000
11/01/2024 43,085,000
05/01/2025 43,085,000
11/01/2025 43,085,000
05/01/2026 43,085,000
11/01/2026 43,085,000
05/01/2027 43,085,000
11/01/2027 43,085,000
05/01/2028 43,085,000
11/01/2028 43,085,000
05/01/2029 43,085,000
11/01/2029 43,085,000
05/01/2030 43,085,000
11/01/2030 43,085,000
05/01/2031 43,085,000
11/01/2031 43,085,000
05/01/2032 42,355,000
11/01/2032 40,680,000
05/01/2033 38,165,000
11/01/2033 35,575,000
05/01/2034 33,080,000
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Redemption Schedules
21C-2 Swap Notional (SCD03)

Redemption Schedule

Minimum
Date Balance

11/01/2034 30,675,000
05/01/2035 28,355,000
11/01/2035 26,120,000
05/01/2036 23,965,000
11/01/2036 21,885,000
05/01/2037 19,880,000
11/01/2037 17,955,000
05/01/2038 16,090,000
11/01/2038 14,295,000
05/01/2039 12,565,000
11/01/2039 10,905,000
05/01/2040 9,295,000
11/01/2040 7,750,000
05/01/2041 6,255,000
11/01/2041 4,825,000
05/01/2042 3,435,000
11/01/2042 2,110,000
05/01/2043 820,000
11/01/2043 -
05/01/2044 -
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Redemption Schedules
21C-2 Swap Optionality (SCD04)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Both Scheme and Schedule
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

11/01/2020 -
01/21/2021 43,085,000
05/01/2021 43,085,000
11/01/2021 43,085,000
05/01/2022 43,085,000
11/01/2022 43,085,000
05/01/2023 43,085,000
11/01/2023 43,085,000
05/01/2024 43,085,000
11/01/2024 39,000,000
05/01/2025 34,610,000
11/01/2025 30,810,000
05/01/2026 27,550,000
11/01/2026 24,730,000
05/01/2027 22,340,000
11/01/2027 20,455,000
05/01/2028 18,900,000
11/01/2028 17,640,000
05/01/2029 16,000,000
11/01/2029 13,960,000
05/01/2030 -
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Redemption Schedules
400% PSA Table (SCD05)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

01/21/2021 125,000,000
05/01/2021 124,605,000
11/01/2021 120,430,000
05/01/2022 113,250,000
11/01/2022 103,490,000
05/01/2023 91,795,000
11/01/2023 79,120,000
05/01/2024 67,715,000
11/01/2024 57,870,000
05/01/2025 49,370,000
11/01/2025 42,030,000
05/01/2026 35,705,000
11/01/2026 30,240,000
05/01/2027 25,530,000
11/01/2027 21,470,000
05/01/2028 17,975,000
11/01/2028 14,955,000
05/01/2029 12,360,000
11/01/2029 10,125,000
05/01/2030 8,920,000
11/01/2030 7,230,000
05/01/2031 5,650,000
11/01/2031 4,290,000
05/01/2032 3,110,000
11/01/2032 2,095,000
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Redemption Schedules
400% PSA Table (SCD05)

Redemption Schedule

Minimum
Date Balance

11/01/2032 1,215,000
05/01/2033 455,000
11/01/2032 -
05/01/2033 -
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Redemption Schemes
PAC (RED01)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 21B PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2021
N/A - PG - 05/01/2021 Semiannual SCD02: PAC Schedule (TAX) 05/01/2021
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Redemption Schemes
PAC (RED01)

Redemption Scheme Setup

Redem
Freq

Semiannual
Semiannual
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Redemption Schemes
All (RED03)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 21B PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2021
N/A - PG - 05/01/2021 Semiannual SCD02: PAC Schedule (TAX) 05/01/2021
BON01: 21A Serials (AMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON19: 21B Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON03: 21C-1 Serials (TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON24: 21C-1 Tm 2022 (TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON25: 21C-1 Tm 2023 (TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON26: 21C-1 Tm 2024 (TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON27: 21C-1 Tm 2025 (TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON28: 21C-1 Tm 2026 (TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON29: 21C-1 Tm 2027 (TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON30: 21C-1 Tm 2028 (TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON31: 21C-1 Tm 2029 (TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON32: 21C-1 Tm 2030 (TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON33: 21C-1 Tm 2031 (TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
N/A 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON23: 21C-1 Tm 2036 (TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON15: 21C-2 VRDB (TAX) 2 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON16: 21B PAC (NAMT) 3 PG - 05/01/2021 Semiannual N/A 05/01/2021
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Redemption Schemes
All (RED03)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Redemption Schemes
TE First (RED04)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 21B PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2021
BON01: 21A Serials (AMT) 2 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON19: 21B Serials (NAMT) 2 PG - 05/01/2021 Semiannual N/A 05/01/2021
N/A 2 PG - 05/01/2021 Semiannual N/A 05/01/2021
N/A 2 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON16: 21B PAC (NAMT) 3 PG - 05/01/2021 Semiannual N/A 05/01/2021
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Redemption Schemes
TE First (RED04)

Redemption Scheme Setup

Redem
Freq

Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1430

2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Redemption Schemes
TE All (RED06)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 21B PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2021
BON01: 21A Serials (AMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON19: 21B Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
N/A 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
N/A 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON15: 21C-2 VRDB (TAX) 5 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON16: 21B PAC (NAMT) 2 PG - 05/01/2021 Semiannual N/A 05/01/2021
N/A 3 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON03: 21C-1 Serials (TAX) 4 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON24: 21C-1 Tm 2022 (TAX) 4 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON25: 21C-1 Tm 2023 (TAX) 4 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON26: 21C-1 Tm 2024 (TAX) 4 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON27: 21C-1 Tm 2025 (TAX) 4 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON28: 21C-1 Tm 2026 (TAX) 4 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON29: 21C-1 Tm 2027 (TAX) 4 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON30: 21C-1 Tm 2028 (TAX) 4 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON31: 21C-1 Tm 2029 (TAX) 4 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON32: 21C-1 Tm 2030 (TAX) 4 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON33: 21C-1 Tm 2031 (TAX) 4 PG - 05/01/2021 Semiannual N/A 05/01/2021
N/A 4 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON23: 21C-1 Tm 2036 (TAX) 4 PG - 05/01/2021 Semiannual N/A 05/01/2021
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Redemption Schemes
TE All (RED06)

Redemption Scheme Setup

Redem
Freq

Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Redemption Schemes
PAC Maintenance (RED07)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 21B PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2021
N/A - PG - 05/01/2021 Semiannual SCD02: PAC Schedule (TAX) 05/01/2021
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Redemption Schemes
PAC Maintenance (RED07)

Redemption Scheme Setup

Redem
Freq

Semiannual
Semiannual
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Redemption Schemes
100 - 400% PSA (RED09)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 21B PAC (NAMT) - PG - 05/01/2021 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2021
N/A - PG - 05/01/2021 Semiannual SCD02: PAC Schedule (TAX) 05/01/2021
BON01: 21A Serials (AMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON03: 21C-1 Serials (TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON24: 21C-1 Tm 2022 (TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON25: 21C-1 Tm 2023 (TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON26: 21C-1 Tm 2024 (TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON27: 21C-1 Tm 2025 (TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON28: 21C-1 Tm 2026 (TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON29: 21C-1 Tm 2027 (TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON30: 21C-1 Tm 2028 (TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON31: 21C-1 Tm 2029 (TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON32: 21C-1 Tm 2030 (TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON33: 21C-1 Tm 2031 (TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
N/A 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON23: 21C-1 Tm 2036 (TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON19: 21B Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON23: 21C-1 Tm 2036 (TAX) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON15: 21C-2 VRDB (TAX) 2 PG - 05/01/2021 Semiannual N/A 05/01/2021
BON16: 21B PAC (NAMT) 3 PG - 05/01/2021 Semiannual N/A 05/01/2021
N/A 3 PG - 05/01/2021 Semiannual N/A 05/01/2021
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Redemption Schemes
100 - 400% PSA (RED09)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Redemption Schemes
> 400% PSA (RED10)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

RED09: 100 - 400% PSA - PG - - Continuous SCD05: 400% PSA Table -
BON16: 21B PAC (NAMT) 1 PG - 05/01/2021 Semiannual N/A -
BON01: 21A Serials (AMT) 1 PG - 05/01/2021 Semiannual N/A -
BON03: 21C-1 Serials (TAX) 1 PG - 05/01/2021 Semiannual N/A -
BON24: 21C-1 Tm 2022 (TAX) 1 PG - 05/01/2021 Semiannual N/A -
BON25: 21C-1 Tm 2023 (TAX) 1 PG - 05/01/2021 Semiannual N/A -
BON26: 21C-1 Tm 2024 (TAX) 1 PG - 05/01/2021 Semiannual N/A -
BON27: 21C-1 Tm 2025 (TAX) 1 PG - 05/01/2021 Semiannual N/A -
BON28: 21C-1 Tm 2026 (TAX) 1 PG - 05/01/2021 Semiannual N/A -
BON29: 21C-1 Tm 2027 (TAX) 1 PG - 05/01/2021 Semiannual N/A -
BON30: 21C-1 Tm 2028 (TAX) 1 PG - 05/01/2021 Semiannual N/A -
BON31: 21C-1 Tm 2029 (TAX) 1 PG - 05/01/2021 Semiannual N/A -
BON32: 21C-1 Tm 2030 (TAX) 1 PG - 05/01/2021 Semiannual N/A -
BON33: 21C-1 Tm 2031 (TAX) 1 PG - 05/01/2021 Semiannual N/A -
N/A 1 PG - 05/01/2021 Semiannual N/A -
BON23: 21C-1 Tm 2036 (TAX) 1 PG - 05/01/2021 Semiannual N/A -
BON19: 21B Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A -
BON15: 21C-2 VRDB (TAX) 2 PG - 05/01/2021 Semiannual N/A -
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Redemption Schemes
> 400% PSA (RED10)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Redemption Schemes
< = 100% PSA (RED11)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 21B PAC (NAMT) 1 PG - 05/01/2021 Semiannual N/A -
N/A 1 PG - 05/01/2021 Semiannual N/A -
BON01: 21A Serials (AMT) 2 PG - 05/01/2021 Semiannual N/A -
BON03: 21C-1 Serials (TAX) 2 PG - 05/01/2021 Semiannual N/A -
BON24: 21C-1 Tm 2022 (TAX) 2 PG - 05/01/2021 Semiannual N/A -
BON25: 21C-1 Tm 2023 (TAX) 2 PG - 05/01/2021 Semiannual N/A -
BON26: 21C-1 Tm 2024 (TAX) 2 PG - 05/01/2021 Semiannual N/A -
BON27: 21C-1 Tm 2025 (TAX) 2 PG - 05/01/2021 Semiannual N/A -
BON28: 21C-1 Tm 2026 (TAX) 2 PG - 05/01/2021 Semiannual N/A -
BON29: 21C-1 Tm 2027 (TAX) 2 PG - 05/01/2021 Semiannual N/A -
BON30: 21C-1 Tm 2028 (TAX) 2 PG - 05/01/2021 Semiannual N/A -
BON31: 21C-1 Tm 2029 (TAX) 2 PG - 05/01/2021 Semiannual N/A -
BON32: 21C-1 Tm 2030 (TAX) 2 PG - 05/01/2021 Semiannual N/A -
BON33: 21C-1 Tm 2031 (TAX) 2 PG - 05/01/2021 Semiannual N/A -
N/A 2 PG - 05/01/2021 Semiannual N/A -
BON23: 21C-1 Tm 2036 (TAX) 2 PG - 05/01/2021 Semiannual N/A -
BON19: 21B Serials (NAMT) 2 PG - 05/01/2021 Semiannual N/A -
BON15: 21C-2 VRDB (TAX) 3 PG - 05/01/2021 Semiannual N/A -
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Redemption Schemes
< = 100% PSA (RED11)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Redemption Schemes
PAC Setup (RED12)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 21B PAC (NAMT) 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
N/A 1 PG - 05/01/2021 Semiannual N/A 05/01/2021
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Redemption Schemes
PAC Setup (RED12)

Redemption Scheme Setup

Redem
Freq

Semiannual
Semiannual
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Surplus Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED09 - 100 - 400% PSA Through, <= Date 11/01/2029 N/A
RED09 - 100 - 400% PSA After, > Date 11/01/2029 N/A

Call Options

Bond Call Redeemed
Component Method Interest

21A Serials (AMT) Strip Paid Same Day
21C-1 Serials (TAX) Strip Paid Same Day
21C-2 VRDB (TAX) Strip Paid Same Day
21B PAC (NAMT) Strip Paid Same Day
21B Serials (NAMT) Strip Paid Same Day
21C-1 Tm 2036 (TAX) Strip Paid Same Day
21C-1 Tm 2022 (TAX) Strip Paid Same Day
21C-1 Tm 2023 (TAX) Strip Paid Same Day
21C-1 Tm 2024 (TAX) Strip Paid Same Day
21C-1 Tm 2025 (TAX) Strip Paid Same Day
21C-1 Tm 2026 (TAX) Strip Paid Same Day
21C-1 Tm 2027 (TAX) Strip Paid Same Day
21C-1 Tm 2028 (TAX) Strip Paid Same Day
21C-1 Tm 2029 (TAX) Strip Paid Same Day
21C-1 Tm 2030 (TAX) Strip Paid Same Day
21C-1 Tm 2031 (TAX) Strip Paid Same Day
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Mandatory Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED04 - TE First Always Date - N/A

Call Options

Bond Call Redeemed
Component Method Interest

21A Serials (AMT) Strip Paid Same Day
21C-1 Serials (TAX) Strip Paid Same Day
21C-2 VRDB (TAX) Strip Paid Same Day
21B PAC (NAMT) Strip Paid Same Day
21B Serials (NAMT) Strip Paid Same Day
21C-1 Tm 2036 (TAX) Strip Paid Same Day
21C-1 Tm 2022 (TAX) Strip Paid Same Day
21C-1 Tm 2023 (TAX) Strip Paid Same Day
21C-1 Tm 2024 (TAX) Strip Paid Same Day
21C-1 Tm 2025 (TAX) Strip Paid Same Day
21C-1 Tm 2026 (TAX) Strip Paid Same Day
21C-1 Tm 2027 (TAX) Strip Paid Same Day
21C-1 Tm 2028 (TAX) Strip Paid Same Day
21C-1 Tm 2029 (TAX) Strip Paid Same Day
21C-1 Tm 2030 (TAX) Strip Paid Same Day
21C-1 Tm 2031 (TAX) Strip Paid Same Day

10 Year Rule Redemption Adjustment

*Use 10 Year Rule Redemption Adjustment Yes
Apply 10 Year Rule to Account ACCT01 - All TE
 Based on All Loan Principal
 10 Year Adjustment 10-year Rule Adjustment Only
*Subtract Maturing Principal Yes
 Target for Requirement Mandatory Redemption Account
 Target for Excess Monies ACCT03 - Unrestricted TE
 Tap for Shortfall N/A
 Round Requirement Up to 5,000.00
 Calculate after Taxable Bond Retire No
Change Target for Requirement/Excess No
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Mandatory Redemptions

10 Year Rule Redem Adj Table

Change
Date Pct

01/21/2021 5.2093%
05/01/2021 6.5768%
10/01/2027 7.8242%
12/01/2027 8.1194%
02/01/2028 16.7155%
05/01/2028 17.2393%
08/01/2028 18.8661%
10/01/2028 23.2260%
01/01/2029 24.1384%
04/01/2029 27.2203%
06/01/2029 27.2622%
07/01/2029 28.4214%
11/01/2029 28.5979%
02/01/2030 29.0110%
07/01/2030 29.1576%
01/01/2031 100.0000%

10 Year Rule Redem Adj Bonds

Subtract
Bond Prin

21A Serials (AMT) Yes
21C-1 Serials (TAX) No
21C-2 VRDB (TAX) No
21B PAC (NAMT) Yes
21B Serials (NAMT) Yes
21C-1 Tm 2036 (TAX) No
21C-1 Tm 2022 (TAX) No
21C-1 Tm 2023 (TAX) No
21C-1 Tm 2024 (TAX) No
21C-1 Tm 2025 (TAX) No
21C-1 Tm 2026 (TAX) No
21C-1 Tm 2027 (TAX) No
21C-1 Tm 2028 (TAX) No
21C-1 Tm 2029 (TAX) No
21C-1 Tm 2030 (TAX) No
21C-1 Tm 2031 (TAX) No
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Mandatory Redemptions

Seldom Used Options

 Standard Excess Calculation Yes
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

ACCT01 - All TE

Redemption Scheme Is Active Conditional Value Bond Component

RED11 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
RED09 - 100 - 400% PSA After, > Prepayment Speed 99.0000% N/A
And Through, <= Prepayment Speed 400.0000% N/A
RED10 - > 400% PSA After, > Prepayment Speed 400.0000% N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

ACCT02 - Taxable

Redemption Scheme Is Active Conditional Value Bond Component

RED11 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
RED09 - 100 - 400% PSA After, > Prepayment Speed 99.0000% N/A
And Through, <= Prepayment Speed 400.0000% N/A
RED10 - > 400% PSA After, > Prepayment Speed 400.0000% N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

ACCT03 - Unrestricted TE

Redemption Scheme Is Active Conditional Value Bond Component

RED11 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
RED09 - 100 - 400% PSA After, > Prepayment Speed 99.0000% N/A
And Through, <= Prepayment Speed 400.0000% N/A
RED10 - > 400% PSA After, > Prepayment Speed 400.0000% N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Undisbursed Proceeds Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

And Always Date - N/A

Call Options

Unused Funds
Start Unused fund transfers on -
Send Unused funds to Revenue Account

Call Options

Bond Call Redeemed
Component Method Interest

21A Serials (AMT) Strip Paid Same Day
21C-1 Serials (TAX) Strip Paid Same Day
21C-2 VRDB (TAX) Strip Paid Same Day
21B PAC (NAMT) Strip Paid Same Day
21B Serials (NAMT) Strip Paid Same Day
21C-1 Tm 2036 (TAX) Strip Paid Same Day
21C-1 Tm 2022 (TAX) Strip Paid Same Day
21C-1 Tm 2023 (TAX) Strip Paid Same Day
21C-1 Tm 2024 (TAX) Strip Paid Same Day
21C-1 Tm 2025 (TAX) Strip Paid Same Day
21C-1 Tm 2026 (TAX) Strip Paid Same Day
21C-1 Tm 2027 (TAX) Strip Paid Same Day
21C-1 Tm 2028 (TAX) Strip Paid Same Day
21C-1 Tm 2029 (TAX) Strip Paid Same Day
21C-1 Tm 2030 (TAX) Strip Paid Same Day
21C-1 Tm 2031 (TAX) Strip Paid Same Day
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Loans
GNMA BS8558 40.2bps (Part w 20ABC) (POR04)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By Acquisition Fund
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

01/21/2021 25,278,883 2.902% 358 360 02/01/2021 Monthly Monthly 11/21/2050

25,278,883

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

01/21/2021 25,278,883 25,278,883 Remaining Balance 1%

25,278,883 25,278,883
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Loans
GNMA BS8558 40.2bps (Part w 20ABC) (POR04)

Servicing Information

Servicing Rate (%) 0.402000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment Pay Accrued at Origination
   1st Period Interest Basis 30/360
   Pay from Revenue Acct
   Treasury Yield Handling Subtract from Loan Receipts
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 100.000000%
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? Yes
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Loans
GNMA BS8558 40.2bps (Part w 20ABC) (POR04)

Seldom Used Options

Participation Participation
Change Date Principal Interest

01/22/2021 68.615594% 100%
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Loans
GNMA [       ] 37.5bps (POR06)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By Acquisition Fund
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

02/18/2021 1,500,000 2.875% 359 360 03/01/2021 Monthly Monthly 01/18/2051

1,500,000

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

02/18/2021 1,500,000 1,500,000 Remaining Balance 1%

1,500,000 1,500,000
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Loans
GNMA [       ] 37.5bps (POR06)

Servicing Information

Servicing Rate (%) 0.375000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment Pay Accrued at Origination
   1st Period Interest Basis 30/360
   Pay from Revenue Acct
   Treasury Yield Handling Subtract from Loan Receipts
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Loans
GNMA [Feb] 37.5bps Non-Purpose (POR08)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By Acquisition Fund
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Rate (months) Term Due Date Freq Freq Payment

02/18/2021 2.875% 359 360 03/01/2021 Monthly Monthly 01/18/2051

Discount / Revenue Yield Points

Loan Yield Pts Loan Yld
Orig Date Apply to Points

02/18/2021 Remaining Balance 1%
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Loans
GNMA [Feb] 37.5bps Non-Purpose (POR08)

Servicing Information

Servicing Rate (%) 0.375000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment Pay Accrued at Origination
   1st Period Interest Basis 30/360
   Pay from Revenue Acct
   Treasury Yield Handling Subtract from Loan Receipts
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Loans
Part Out - GNMA [Feb 2021] 37.5bps (POR09)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By Acquisition Fund
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

02/18/2021 44,000,000 2.875% 359 360 03/01/2021 Monthly Monthly 01/18/2051

44,000,000

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

02/18/2021 44,000,000 44,000,000 Remaining Balance 1%

44,000,000 44,000,000
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Loans
Part Out - GNMA [Feb 2021] 37.5bps (POR09)

Servicing Information

Servicing Rate (%) 0.375000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment Pay Accrued at Origination
   1st Period Interest Basis 30/360
   Pay from Revenue Acct
   Treasury Yield Handling Subtract from Loan Receipts
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Loans
GNMA BS8434 (part in from 20ABC) (POR12)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

01/21/2021 18,606,515.63 3.875% 348 360 02/01/2021 Monthly Monthly 01/21/2050

18,606,515.63

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

01/21/2021 18,606,515.63 18,606,515.63 Remaining Balance 1%

18,606,515.63 18,606,515.63
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Loans
GNMA BS8434 (part in from 20ABC) (POR12)

Servicing Information

Servicing Rate (%) 0.375000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment Pay Accrued at Origination
   1st Period Interest Basis 30/360
   Pay from Revenue Acct
   Treasury Yield Handling Subtract from Loan Receipts
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % -
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? Yes
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Loans
GNMA BS8434 (part in from 20ABC) (POR12)

Seldom Used Options

Participation Participation
Change Date Principal Interest

01/22/2021 26.269322% 100%
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Loans
GNMA BS8435 (part in from 20ABC) (POR13)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

01/21/2021 886,110.22 3.932% 348 360 02/01/2021 Monthly Monthly 01/21/2050

886,110.22

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

01/21/2021 886,110.22 886,110.22 Remaining Balance 1%

886,110.22 886,110.22
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Loans
GNMA BS8435 (part in from 20ABC) (POR13)

Servicing Information

Servicing Rate (%) 0.432000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment Pay Accrued at Origination
   1st Period Interest Basis 30/360
   Pay from Revenue Acct
   Treasury Yield Handling Subtract from Loan Receipts
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % -
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? Yes
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Loans
GNMA BS8435 (part in from 20ABC) (POR13)

Seldom Used Options

Participation Participation
Change Date Principal Interest

01/22/2021 26.269322% 100%



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1465

2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Loans
GNMA BS8436 (part in from 20ABC) (POR14)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

01/21/2021 3,571,742.44 4.29% 348 360 02/01/2021 Monthly Monthly 01/21/2050

3,571,742.44

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

01/21/2021 3,571,742.44 3,571,742.44 Remaining Balance 1%

3,571,742.44 3,571,742.44
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Loans
GNMA BS8436 (part in from 20ABC) (POR14)

Servicing Information

Servicing Rate (%) 0.290000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment Pay Accrued at Origination
   1st Period Interest Basis 30/360
   Pay from Revenue Acct
   Treasury Yield Handling Subtract from Loan Receipts
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % -
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? Yes
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Loans
GNMA BS8436 (part in from 20ABC) (POR14)

Seldom Used Options

Participation Participation
Change Date Principal Interest

01/22/2021 26.269322% 100%
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Loans
GNMA BS8449 (part in from 20ABC) (POR15)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

01/21/2021 1,976,599.57 3.369% 348 360 02/01/2021 Monthly Monthly 01/21/2050

1,976,599.57

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

01/21/2021 1,976,599.57 1,976,599.57 Remaining Balance 1%

1,976,599.57 1,976,599.57
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Loans
GNMA BS8449 (part in from 20ABC) (POR15)

Servicing Information

Servicing Rate (%) 0.369000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment Pay Accrued at Origination
   1st Period Interest Basis 30/360
   Pay from Revenue Acct
   Treasury Yield Handling Subtract from Loan Receipts
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % -
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? Yes
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Loans
GNMA BS8449 (part in from 20ABC) (POR15)

Seldom Used Options

Participation Participation
Change Date Principal Interest

01/22/2021 26.269322% 100%
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Loans
GNMA BS8451 (part in from 20ABC) (POR16)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

01/21/2021 5,160,144.10 4.261% 348 360 02/01/2021 Monthly Monthly 01/21/2050

5,160,144.10

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

01/21/2021 5,160,144.10 5,160,144.10 Remaining Balance 1%

5,160,144.10 5,160,144.10
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Loans
GNMA BS8451 (part in from 20ABC) (POR16)

Servicing Information

Servicing Rate (%) 0.261000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment Pay Accrued at Origination
   1st Period Interest Basis 30/360
   Pay from Revenue Acct
   Treasury Yield Handling Subtract from Loan Receipts
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % -
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? Yes
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Loans
GNMA BS8451 (part in from 20ABC) (POR16)

Seldom Used Options

Participation Participation
Change Date Principal Interest

01/22/2021 26.269322% 100%
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Loans
Part Out - GNMA [Mar 2021] 37.5bps (POR17)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By Acquisition Fund
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

03/18/2021 42,252,655.04 2.875% 359 360 04/01/2021 Monthly Monthly 02/18/2051

42,252,655.04

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

03/18/2021 42,252,655.04 42,252,655.04 Remaining Balance 1%

42,252,655.04 42,252,655.04
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Loans
Part Out - GNMA [Mar 2021] 37.5bps (POR17)

Servicing Information

Servicing Rate (%) 0.375000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment Pay Accrued at Origination
   1st Period Interest Basis 30/360
   Pay from Revenue Acct
   Treasury Yield Handling Subtract from Loan Receipts
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Loans
Part Out - GNMA CE1942 [Jun 2021] 52.2bps (POR18)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By Acquisition Fund
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

06/21/2021 7,968,461.96 3.022% 359 360 07/01/2021 Monthly Monthly 05/21/2051

7,968,461.96

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

06/21/2021 7,968,461.96 7,968,461.96 Remaining Balance 1%

7,968,461.96 7,968,461.96
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Loans
Part Out - GNMA CE1942 [Jun 2021] 52.2bps (POR18)

Servicing Information

Servicing Rate (%) 0.522000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment Pay Accrued at Origination
   1st Period Interest Basis 30/360
   Pay from Revenue Acct
   Treasury Yield Handling Subtract from Loan Receipts
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Acquisition Funds
Acquisition Fund #1 (ACQ01)

Acquisition Fund Information

*Loan Portfolios Drawn From This Fund All
   Loan Portfolio Sub-type All Types of Loans
Send Interest Earnings to Revenue Account
Undisbursed Principal
Send To Undisbursed Redemption Acct
Available for Revenue Deficiency No
Available to Repay Subordinate Debt No
Available to Replenish Reserve No
Insufficiency Option Originate Balance of Fund
Non-Delivery Penalties
Percent of Loans -
Fixed Amount -
Exclude Fund from Arbitrage No
Percent to Apply for Parity 100.000%
Are Reorig Deposits Transferred No
Reorig Bal Insufficiency Allocation First Come, First Served Basis
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Acquisition Funds
Acquisition Fund #1 (ACQ01)

Acq Acct (SEC01)

Security Description

Type of Security Passbook
Interest Accrual Date Jan 21, 2021
Purchase Date Jan 21, 2021
Par Amount 121,000,000.00
Maturity Date Oct  1, 2021
   Purchase Price 100.000000
Interest Rate -
Interest Rate Table TBL01 - Reinvest Rates - Expected
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Semiannual
First Interest Payment Date May  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
Rollover Date -
*Are There Fund Withdrawals No
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Short Term Investments

Int Begin Beginning Interest First Pmt Payment Day % to Apply Exclude
Account Date Balance Rate Date Freq Basis to Parity From Arb

Default 01/21/2021 - 0.1% 02/01/2021 Monthly ACT/ACT 100% No
Loan Float 01/21/2021 - 0.1% 02/01/2021 Monthly ACT/ACT 100% No
Redemption 01/21/2021 - 0.1% 02/01/2021 Monthly ACT/ACT 100% No
Revenue 01/21/2021 300,000 0.1% 02/01/2021 Monthly ACT/ACT 100% No

Default Short Term Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Loan Float Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Redemption Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Short Term Investments

Revenue Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Expenses
Trustee (EXP01)

Type of Expense Trustee
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.035000%
   Expense Percent Type Annual Rate
*Bond Component All
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Nov  1, 2021
Expense Payment Frequency Annual
Expense Payment Lag (days) -
Expense Calculation Frequency Annual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Advance
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds are Retired
   Bond Component All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Expenses
G-Fee (EXP02)

Type of Expense Non-Cashflow Expense
*Expense Calculation Method % of Loan Balance
   Expense Percent 0.060000%
   Expense Percent Type Annual Rate
*Loan Portfolio Some
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Monthly
Expense Payment Lag (days) -
Expense Calculation Frequency Monthly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Sub from Tax-exempt Loan Receipts
    End Date for Adjustments -
Terminate Expense When Loans are Retired
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Loan Selection

Loan Pct for
Portfolio Req

POR06: GNMA [       ] 37.5bps 40.992%
POR04: GNMA BS8558 40.2bps (Part w 20ABC) 59.741%
POR08: GNMA [Feb] 37.5bps Non-Purpose 40.992%
N/A -
N/A 100.000%
N/A 100.000%
N/A 100.000%
N/A 100.000%
N/A 100.000%
POR12: GNMA BS8434 (part in from 20ABC) 380.672%
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Expenses
G-Fee (EXP02)

Loan Selection

Loan Pct for
Portfolio Req

POR13: GNMA BS8435 (part in from 20ABC) 380.672%
POR14: GNMA BS8436 (part in from 20ABC) 380.672%
POR15: GNMA BS8449 (part in from 20ABC) 380.672%
POR16: GNMA BS8451 (part in from 20ABC) 380.672%
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Expenses
Liquidity (TAX) (EXP03)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.350000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 21C-2 VRDB (TAX)
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Quarterly
Expense Payment Lag (days) -
Expense Calculation Frequency Quarterly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Bond Payments.
    End Date for Adjustments -
Terminate Expense When Bonds are Retired
   Bond Component BON15 - 21C-2 VRDB (TAX)
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes Yes
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Expense Payment Changes

Expense Expense Expense Calc
Date Percent Freq Freq

02/01/2024 1% Quarterly Quarterly
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Expenses
Remarketing (EXP04)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.070000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 21C-2 VRDB (TAX)
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Quarterly
Expense Payment Lag (days) -
Expense Calculation Frequency Quarterly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds are Retired
   Bond Component BON15 - 21C-2 VRDB (TAX)
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Expenses
G-Fee (TAX) (EXP05)

Type of Expense Non-Cashflow Expense
*Expense Calculation Method % of Loan Balance
   Expense Percent 0.060000%
   Expense Percent Type Annual Rate
*Loan Portfolio Some
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Monthly
Expense Payment Lag (days) -
Expense Calculation Frequency Monthly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Sub from Taxable Loan Receipts
    End Date for Adjustments -
Terminate Expense When Loans are Retired
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Loan Selection

Loan Pct for
Portfolio Req

POR06: GNMA [       ] 37.5bps 59.008%
POR04: GNMA BS8558 40.2bps (Part w 20ABC) 85.998%
N/A -
N/A -
N/A 100.000%
N/A 100.000%
N/A 100.000%
N/A 100.000%
POR12: GNMA BS8434 (part in from 20ABC) -
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Expenses
G-Fee (TAX) (EXP05)

Loan Selection

Loan Pct for
Portfolio Req

POR13: GNMA BS8435 (part in from 20ABC) -
POR14: GNMA BS8436 (part in from 20ABC) -
POR15: GNMA BS8449 (part in from 20ABC) -
POR16: GNMA BS8451 (part in from 20ABC) -
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Expenses
21C-2 Swap Fixed (EXP06)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent 1.619000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 21C-2 VRDB (TAX)
Apply Balance Restrictions Yes
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Bond Payments.
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON15 - 21C-2 VRDB (TAX)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Balance Limits

Minimum Value Specification SCD04 - 21C-2 Swap Optionality
Maximum Value Specification SCD03 - 21C-2 Swap Notional
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Expenses
21C-2 Swap Variable (EXP07)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 21C-2 VRDB (TAX)
Apply Balance Restrictions Yes
Interest Rate Table TBL03 - LIBOR: VRDO
Table percentage (100.000000%)
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Bond Payments.
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON15 - 21C-2 VRDB (TAX)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Balance Limits

Minimum Value Specification SCD04 - 21C-2 Swap Optionality
Maximum Value Specification SCD03 - 21C-2 Swap Notional
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Expenses
Basis Risk (Tax) (EXP08)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.400000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 21C-2 VRDB (TAX)
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON15 - 21C-2 VRDB (TAX)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Expenses
GNMA BS8558 (2020ABC Portion) P Out of TE (EXP13)

Type of Expense Non-Cashflow Expense
*Expense Calculation Method % of Monthly Loan P [Not Prepay]
   Expense Percent 26.990065%
   Expense Percent Type Annual Rate
*Loan Portfolio One Component
   Selection Component(s) POR04 - GNMA BS8558 40.2bps (Part w 20ABC)
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb 28, 2022
Expense Payment Frequency Monthly
Expense Payment Lag (days) -
Expense Calculation Frequency Monthly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Sub from Tax-exempt Loan Receipts
    End Date for Adjustments -
Terminate Expense When Loans are Retired
   Loan Portfolio POR04 - GNMA BS8558 40.2bps (Part w 20ABC)
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Expenses
GNMA BS8558 (2020ABC Portion) Ppmt Out of TE (EXP14)

Type of Expense Non-Cashflow Expense
*Expense Calculation Method % of Monthly Prepayments
   Expense Percent 26.990065%
   Expense Percent Type Periodic Rate
*Loan Portfolio One Component
   Selection Component(s) POR04 - GNMA BS8558 40.2bps (Part w 20ABC)
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb 28, 2022
Expense Payment Frequency Monthly
Expense Payment Lag (days) -
Expense Calculation Frequency Monthly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Sub from Tax-exempt Loan Receipts
    End Date for Adjustments -
Terminate Expense When Loans are Retired
   Loan Portfolio POR04 - GNMA BS8558 40.2bps (Part w 20ABC)
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Expenses
GNMA BS8558 (2020ABC Portion) P to Tax (EXP15)

Type of Expense Non-Cashflow Expense
*Expense Calculation Method % of Monthly Loan P [Not Prepay]
   Expense Percent 26.990065%
   Expense Percent Type Annual Rate
*Loan Portfolio One Component
   Selection Component(s) POR04 - GNMA BS8558 40.2bps (Part w 20ABC)
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb 28, 2022
Expense Payment Frequency Monthly
Expense Payment Lag (days) -
Expense Calculation Frequency Monthly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Loan Receipts
    End Date for Adjustments -
Terminate Expense When Loans are Retired
   Loan Portfolio POR04 - GNMA BS8558 40.2bps (Part w 20ABC)
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Expenses
GNMA BS8558 (2020ABC Portion) Ppmt to Tax (EXP16)

Type of Expense Non-Cashflow Expense
*Expense Calculation Method % of Monthly Prepayments
   Expense Percent 26.990065%
   Expense Percent Type Periodic Rate
*Loan Portfolio One Component
   Selection Component(s) POR04 - GNMA BS8558 40.2bps (Part w 20ABC)
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb 28, 2022
Expense Payment Frequency Monthly
Expense Payment Lag (days) -
Expense Calculation Frequency Monthly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Loan Receipts
    End Date for Adjustments -
Terminate Expense When Loans are Retired
   Loan Portfolio POR04 - GNMA BS8558 40.2bps (Part w 20ABC)
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Expenses
GNMA Part Out 0% Interest (EXP17)

Type of Expense Other
*Expense Calculation Method % of Monthly Loan Interest
   Expense Percent 28.003835%
   Expense Percent Type Periodic Rate
*Loan Portfolio Some
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2022
Expense Payment Frequency Monthly
Expense Payment Lag (days) 29
Expense Calculation Frequency Monthly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Sub from Tax-exempt Loan Receipts
    End Date for Adjustments -
Terminate Expense When Loans are Retired
   Loan Portfolio All
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Loan Selection

Loan Pct for
Portfolio Req

POR09: Part Out - GNMA [Feb 2021] 37.5bps 100%
POR17: Part Out - GNMA [Mar 2021] 37.5bps 100%
POR18: Part Out - GNMA CE1942 [Jun 2021] 52.2bps 100%
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Cashflow
Bonds / Redemptions

Deposit Accrued Interest to Revenue Account
First Bond Year Ending Date May  1, 2021

Interest and Maturing Prin Payments

Debt Service Interest is Paid From Revenue Account
Maturing Principal is Paid From Redemption Account
   Redemption Account Mandatory
   Tap LOC Before Revenue Account No

Bond Prin Component Selection

Bond Maturing Principal Redemption Tap LOC
Component Option Account Before Rev

21A Serials (AMT) Redemption Account ACCT01: All TE No
21C-1 Serials (TAX) Redemption Account ACCT02: Taxable No
21C-2 VRDB (TAX) Redemption Account ACCT02: Taxable No
21B PAC (NAMT) Redemption Account ACCT01: All TE No
21B Serials (NAMT) Redemption Account ACCT01: All TE No
21C-1 Tm 2036 (TAX) Redemption Account ACCT02: Taxable No
21C-1 Tm 2022 (TAX) Redemption Account ACCT02: Taxable No
21C-1 Tm 2023 (TAX) Redemption Account ACCT02: Taxable No
21C-1 Tm 2024 (TAX) Redemption Account ACCT02: Taxable No
21C-1 Tm 2025 (TAX) Redemption Account ACCT02: Taxable No
21C-1 Tm 2026 (TAX) Redemption Account ACCT02: Taxable No
21C-1 Tm 2027 (TAX) Redemption Account ACCT02: Taxable No
21C-1 Tm 2028 (TAX) Redemption Account ACCT02: Taxable No
21C-1 Tm 2029 (TAX) Redemption Account ACCT02: Taxable No
21C-1 Tm 2030 (TAX) Redemption Account ACCT02: Taxable No
21C-1 Tm 2031 (TAX) Redemption Account ACCT02: Taxable No
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Cashflow
Bonds / Redemptions

Taxable / Tax-exempt Information

*Are There Taxable/Tax-Exempt Bonds Yes
Taxable Loan Rate 3.514679%
Tax-Exempt Loan Rate -
Taxable Loan Origination Percent 59.008264%
Partial Loan Loss Percent -
*Allocate Scheduled Loan Principal Based on Loan Ratios
Partial Prepay Percent (Taxable) -
Prepayments Allocation Based on Loan Ratios
Transfer Taxable Loan Balance No
Universal Cap
Start Universal Cap Calc -
Tap Res Funds by Ratio No
Used accreted value for bond ratios No

Taxable / Tax-exempt Bond Selection

Bond Tax
Component Category

21A Serials (AMT) Tax-Exempt
21C-1 Serials (TAX) Taxable
21C-2 VRDB (TAX) Taxable
21B PAC (NAMT) Tax-Exempt
21B Serials (NAMT) Tax-Exempt
21C-1 Tm 2036 (TAX) Taxable
21C-1 Tm 2022 (TAX) Taxable
21C-1 Tm 2023 (TAX) Taxable
21C-1 Tm 2024 (TAX) Taxable
21C-1 Tm 2025 (TAX) Taxable
21C-1 Tm 2026 (TAX) Taxable
21C-1 Tm 2027 (TAX) Taxable
21C-1 Tm 2028 (TAX) Taxable
21C-1 Tm 2029 (TAX) Taxable
21C-1 Tm 2030 (TAX) Taxable
21C-1 Tm 2031 (TAX) Taxable
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Cashflow
Bonds / Redemptions

Taxable / Tax-exempt Loan Selection

Tax
Loans Category

GNMA BS8558 40.2bps (Part w 20ABC) Taxable / Tax-Exempt
GNMA [       ] 37.5bps Taxable / Tax-Exempt
GNMA [Feb] 37.5bps Non-Purpose Taxable / Tax-Exempt
Part Out - GNMA [Feb 2021] 37.5bps Taxable / Tax-Exempt
GNMA BS8434 (part in from 20ABC) 100% Tax-Exempt
GNMA BS8435 (part in from 20ABC) 100% Tax-Exempt
GNMA BS8436 (part in from 20ABC) 100% Tax-Exempt
GNMA BS8449 (part in from 20ABC) 100% Tax-Exempt
GNMA BS8451 (part in from 20ABC) 100% Tax-Exempt
Part Out - GNMA [Mar 2021] 37.5bps Taxable / Tax-Exempt
Part Out - GNMA CE1942 [Jun 2021] 52.2bps Taxable / Tax-Exempt

10 Year Rule Redemption Adjustment

*Use 10 Year Rule Redemption Adjustment Yes
Apply 10 Year Rule to Account ACCT01 - All TE
 Based on All Loan Principal
 10 Year Adjustment 10-year Rule Adjustment Only
*Subtract Maturing Principal Yes
 Target for Requirement Mandatory Redemption Account
 Target for Excess Monies ACCT03 - Unrestricted TE
 Tap for Shortfall N/A
 Round Requirement Up to 5,000.00
 Calculate after Taxable Bond Retire No
Change Target for Requirement/Excess No

10 Year Rule Redem Adj Table

Change
Date Pct

01/21/2021 5.2093%
05/01/2021 6.5768%
10/01/2027 7.8242%
12/01/2027 8.1194%
02/01/2028 16.7155%
05/01/2028 17.2393%
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Cashflow
Bonds / Redemptions

10 Year Rule Redem Adj Table

Change
Date Pct

08/01/2028 18.8661%
10/01/2028 23.2260%
01/01/2029 24.1384%
04/01/2029 27.2203%
06/01/2029 27.2622%
07/01/2029 28.4214%
11/01/2029 28.5979%
02/01/2030 29.0110%
07/01/2030 29.1576%
01/01/2031 100.0000%

10 Year Rule Redem Adj Bonds

Subtract
Bond Prin

21A Serials (AMT) Yes
21C-1 Serials (TAX) No
21C-2 VRDB (TAX) No
21B PAC (NAMT) Yes
21B Serials (NAMT) Yes
21C-1 Tm 2036 (TAX) No
21C-1 Tm 2022 (TAX) No
21C-1 Tm 2023 (TAX) No
21C-1 Tm 2024 (TAX) No
21C-1 Tm 2025 (TAX) No
21C-1 Tm 2026 (TAX) No
21C-1 Tm 2027 (TAX) No
21C-1 Tm 2028 (TAX) No
21C-1 Tm 2029 (TAX) No
21C-1 Tm 2030 (TAX) No
21C-1 Tm 2031 (TAX) No
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Cashflow
Bonds / Redemptions

Seldom Used Options

 Standard Excess Calculation Yes

Additional Changes

*Are There Additional Mandatory Transfer Changes Yes

Additional Changes

Change Loan Target
Date Port % Prin % Prepay Account

01/01/2021 All 100.000% 100.000% ACCT01: All TE
01/01/2021 POR12: GNMA BS8434 (part in from 20ABC) 100.000% 100.000% ACCT01: All TE
01/01/2021 POR12: GNMA BS8434 (part in from 20ABC) - - ACCT02: Taxable
01/01/2021 POR13: GNMA BS8435 (part in from 20ABC) 100.000% 100.000% ACCT01: All TE
01/01/2021 POR13: GNMA BS8435 (part in from 20ABC) - - ACCT02: Taxable
01/01/2021 POR14: GNMA BS8436 (part in from 20ABC) 100.000% 100.000% ACCT01: All TE
01/01/2021 POR14: GNMA BS8436 (part in from 20ABC) - - ACCT02: Taxable
01/01/2021 POR15: GNMA BS8449 (part in from 20ABC) 100.000% 100.000% ACCT01: All TE
01/01/2021 POR15: GNMA BS8449 (part in from 20ABC) - - ACCT02: Taxable
01/01/2021 POR16: GNMA BS8451 (part in from 20ABC) 100.000% 100.000% ACCT01: All TE
01/01/2021 POR16: GNMA BS8451 (part in from 20ABC) - - ACCT02: Taxable
01/01/2021 POR04: GNMA BS8558 40.2bps (Part w 20ABC) 14.002% 14.002% ACCT01: All TE
01/01/2021 POR04: GNMA BS8558 40.2bps (Part w 20ABC) 85.998% 85.998% ACCT02: Taxable
01/01/2021 POR06: GNMA [       ] 37.5bps 40.992% 40.992% ACCT01: All TE
01/01/2021 POR06: GNMA [       ] 37.5bps 59.008% 59.008% ACCT02: Taxable
01/01/2021 POR09: Part Out - GNMA [Feb 2021] 37.5bps 40.992% 40.992% ACCT01: All TE
01/01/2021 POR09: Part Out - GNMA [Feb 2021] 37.5bps 59.008% 59.008% ACCT02: Taxable
01/01/2021 POR17: Part Out - GNMA [Mar 2021] 37.5bps 40.992% 40.992% ACCT01: All TE
01/01/2021 POR17: Part Out - GNMA [Mar 2021] 37.5bps 59.008% 59.008% ACCT02: Taxable
01/01/2021 POR08: GNMA [Feb] 37.5bps Non-Purpose 40.992% 40.992% ACCT01: All TE
01/01/2021 POR08: GNMA [Feb] 37.5bps Non-Purpose 59.008% 59.008% ACCT02: Taxable
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Cashflow
Bonds / Redemptions

Additional Changes (cont)

Change Loan Change Bond
Date Port on Comp

01/01/2021 All Same for Life N/A
01/01/2021 POR12: GNMA BS8434 (part in from 20ABC) Same for Life N/A
01/01/2021 POR12: GNMA BS8434 (part in from 20ABC) Same for Life N/A
01/01/2021 POR13: GNMA BS8435 (part in from 20ABC) Same for Life N/A
01/01/2021 POR13: GNMA BS8435 (part in from 20ABC) Same for Life N/A
01/01/2021 POR14: GNMA BS8436 (part in from 20ABC) Same for Life N/A
01/01/2021 POR14: GNMA BS8436 (part in from 20ABC) Same for Life N/A
01/01/2021 POR15: GNMA BS8449 (part in from 20ABC) Same for Life N/A
01/01/2021 POR15: GNMA BS8449 (part in from 20ABC) Same for Life N/A
01/01/2021 POR16: GNMA BS8451 (part in from 20ABC) Same for Life N/A
01/01/2021 POR16: GNMA BS8451 (part in from 20ABC) Same for Life N/A
01/01/2021 POR04: GNMA BS8558 40.2bps (Part w 20ABC) Same for Life N/A
01/01/2021 POR04: GNMA BS8558 40.2bps (Part w 20ABC) Same for Life N/A
01/01/2021 POR06: GNMA [       ] 37.5bps Same for Life N/A
01/01/2021 POR06: GNMA [       ] 37.5bps Same for Life N/A
01/01/2021 POR09: Part Out - GNMA [Feb 2021] 37.5bps Same for Life N/A
01/01/2021 POR09: Part Out - GNMA [Feb 2021] 37.5bps Same for Life N/A
01/01/2021 POR17: Part Out - GNMA [Mar 2021] 37.5bps Same for Life N/A
01/01/2021 POR17: Part Out - GNMA [Mar 2021] 37.5bps Same for Life N/A
01/01/2021 POR08: GNMA [Feb] 37.5bps Non-Purpose Same for Life N/A
01/01/2021 POR08: GNMA [Feb] 37.5bps Non-Purpose Same for Life N/A
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Cashflow
Bonds / Redemptions

Additional Changes (cont)

Change Loan Target
Date Port Account

01/01/2021 All ACCT01: All TE
01/01/2021 POR12: GNMA BS8434 (part in from 20ABC) ACCT01: All TE
01/01/2021 POR12: GNMA BS8434 (part in from 20ABC) ACCT02: Taxable
01/01/2021 POR13: GNMA BS8435 (part in from 20ABC) ACCT01: All TE
01/01/2021 POR13: GNMA BS8435 (part in from 20ABC) ACCT02: Taxable
01/01/2021 POR14: GNMA BS8436 (part in from 20ABC) ACCT01: All TE
01/01/2021 POR14: GNMA BS8436 (part in from 20ABC) ACCT02: Taxable
01/01/2021 POR15: GNMA BS8449 (part in from 20ABC) ACCT01: All TE
01/01/2021 POR15: GNMA BS8449 (part in from 20ABC) ACCT02: Taxable
01/01/2021 POR16: GNMA BS8451 (part in from 20ABC) ACCT01: All TE
01/01/2021 POR16: GNMA BS8451 (part in from 20ABC) ACCT02: Taxable
01/01/2021 POR04: GNMA BS8558 40.2bps (Part w 20ABC) ACCT01: All TE
01/01/2021 POR04: GNMA BS8558 40.2bps (Part w 20ABC) ACCT02: Taxable
01/01/2021 POR06: GNMA [       ] 37.5bps ACCT01: All TE
01/01/2021 POR06: GNMA [       ] 37.5bps ACCT02: Taxable
01/01/2021 POR09: Part Out - GNMA [Feb 2021] 37.5bps ACCT01: All TE
01/01/2021 POR09: Part Out - GNMA [Feb 2021] 37.5bps ACCT02: Taxable
01/01/2021 POR17: Part Out - GNMA [Mar 2021] 37.5bps ACCT01: All TE
01/01/2021 POR17: Part Out - GNMA [Mar 2021] 37.5bps ACCT02: Taxable
01/01/2021 POR08: GNMA [Feb] 37.5bps Non-Purpose ACCT01: All TE
01/01/2021 POR08: GNMA [Feb] 37.5bps Non-Purpose ACCT02: Taxable
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Cashflow
Bonds / Redemptions

Redemption Acct Info

Surplus Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Mandatory Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Surplus/Mandatory Combined
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Cashflow
Surplus/Deficiency

Coverage

Debt Service Coverage Requirement Pro Rata Share of D/S (P & I)
   Coverage Factor 100.000%
  *Bond Selection All
   Use Default Bond Freq. Set Aside Yes
   Setaside 100% of payments due in Surplus Period? No
Expense Coverage Requirement Pro Rata Share of Expenses
Minimum Coverage Amount 10,000.00

Distribution

First Surplus Calculation Date May  1, 2021
Surplus Calculation Frequency Semiannual
Surplus Distribution
% to Surplus Redemption Account 100.000%
% to Line of Credit Red Acct -
% to Reorigination Account -
% to Retain in Revenue Account -
% to Distribute to Issuer -
% to External Distribution/MRA -
% to Reserve Fund -
% to Residual Bondholder -
% to Other Redemption Account -
Parity distribution optimization Advanced
   Min Bond Redeemable 5,000.00
Replenish Reserves Only on Surplus Calc. Dates Yes

Deficiency Processing

Tap to Maintain Minimum Coverage Amount
Tap Loan Float Account Yes
Reorigination Account Tap Limit Unlimited
Tap Reorigination Account after Reserve Funds No
Deficiency Taps Processing
Pay Expense Deficiency After All Redemptions
   Process D/S Deficiency Taps Immediately No
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Cashflow
Surplus/Deficiency

Redemption Account Taps

All Redemption Account Taps Are Not Tappable
Tap Specified Reserve Fund After Surplus Redem. Acct

Other Debts

Are Lines of Credit Available No
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Rate Table
Reinvest Rates - Expected (TBL01)

Change New
Date Rate

05/01/2020 0.15%
11/01/2020 0.15%
11/01/2021 0.15%
11/01/2022 0.25%
05/01/2023 0.50%
11/01/2023 1.00%
05/01/2024 1.50%
11/01/2024 2.00%
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Rate Table
SIFMA: VRDO (TBL02)

Change New
Date Rate

05/01/2020 0.15%
11/01/2020 0.15%
11/01/2021 0.15%
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Rate Table
LIBOR: VRDO (TBL03)

Change New
Date Rate

05/01/2020 0.2%
11/01/2020 0.2%
11/01/2021 0.2%
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Miscellaneous

First Parity Display Date -
TIC/NIC Calculation Parameters
Bid Price 103.4651972%
Underwriter's Discount -
Calculate Bond to Loan Ratio No
Bond Rounding Option Round to nearest cent
 Apply to Regular Interest By Lot
 Apply to Initial Accrued Interest No rounding
 Apply to Initial Purchase Cost No rounding
Include Redemption and Loan Float Accrued Interest in Parity No
Include Arrears Interest In Parity Calc No

Pv 1

Present Value of External Distribution
PV Date Jan 21, 2021
Include Values Before PV Date At Par
PV Rate 2.5000000%
PV Amount -
Compounding Frequency Semiannual
Generate Proof Report No

Pv 2

Present Value of Expenses
Expense Selection All
PV Date Jan 21, 2021
Include Values Before PV Date At Par
PV Rate 2.5000000%
PV Amount -
Compounding Frequency Semiannual
Generate Proof Report No

Additional Pv Calculations

Calculate Additional PVs Yes
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Miscellaneous

Additional Pv Calculations

Bond Res
PV Comp Expense Fund

N/A All All All
N/A All All All
N/A All All All
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Miscellaneous

Additional Pv Calculations

Loan Include Comp Proof
Port PV Date Before Date Freq Report

All 01/21/2021 At Par Semiannual No
All 01/21/2021 At Par Semiannual No
All 01/21/2021 At Par Semiannual No
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Reporting Options

Issuer Title
Add to Default Title

Series Title
Add to Default Title
Single Family Mortgage Bonds
2021 Series A (AMT)
2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Additional Reporting Date -
Report Alignment Date May  1, 2021

Loan Report
Portfolio Group

POR04 GNMA BS8558 40.2bps (Part w 20ABC) 1
POR06 GNMA [       ] 37.5bps 1
POR08 GNMA [Feb] 37.5bps Non-Purpose 1
POR09 Part Out - GNMA [Feb 2021] 37.5bps 1
POR12 GNMA BS8434 (part in from 20ABC) 1
POR13 GNMA BS8435 (part in from 20ABC) 1
POR14 GNMA BS8436 (part in from 20ABC) 1
POR15 GNMA BS8449 (part in from 20ABC) 1
POR16 GNMA BS8451 (part in from 20ABC) 1
POR17 Part Out - GNMA [Mar 2021] 37.5bps 1
POR18 Part Out - GNMA CE1942 [Jun 2021] 52.2bps 1

Display
Bond Order

BON01 21A Serials (AMT) 1
BON03 21C-1 Serials (TAX) 4
BON15 21C-2 VRDB (TAX) 17
BON16 21B PAC (NAMT) 3
BON19 21B Serials (NAMT) 2
BON23 21C-1 Tm 2036 (TAX) 16
BON24 21C-1 Tm 2022 (TAX) 5
BON25 21C-1 Tm 2023 (TAX) 6
BON26 21C-1 Tm 2024 (TAX) 7
BON27 21C-1 Tm 2025 (TAX) 8
BON28 21C-1 Tm 2026 (TAX) 9
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2021ABC SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
2021 Series ABC - Closing

Single Family Mortgage Bonds
2021 Series A (AMT)

2021 Series B (Non-AMT)
2021 Series C (Federally Taxable)

Reporting Options

Display
Bond Order

BON29 21C-1 Tm 2027 (TAX) 10
BON30 21C-1 Tm 2028 (TAX) 11
BON31 21C-1 Tm 2029 (TAX) 12
BON32 21C-1 Tm 2030 (TAX) 13
BON33 21C-1 Tm 2031 (TAX) 14

Loan Display
Portfolio Order

POR04 GNMA BS8558 40.2bps (Part w 20ABC) 7
POR06 GNMA [       ] 37.5bps 9
POR08 GNMA [Feb] 37.5bps Non-Purpose 10
POR09 Part Out - GNMA [Feb 2021] 37.5bps 11
POR12 GNMA BS8434 (part in from 20ABC) 2
POR13 GNMA BS8435 (part in from 20ABC) 3
POR14 GNMA BS8436 (part in from 20ABC) 4
POR15 GNMA BS8449 (part in from 20ABC) 5
POR16 GNMA BS8451 (part in from 20ABC) 6
POR17 Part Out - GNMA [Mar 2021] 37.5bps 11
POR18 Part Out - GNMA CE1942 [Jun 2021] 52.2bps 11

Display
Expense Order

EXP01 Trustee 1
EXP02 G-Fee 1
EXP03 Liquidity (TAX) 1
EXP04 Remarketing 1
EXP05 G-Fee (TAX) 1
EXP06 21C-2 Swap Fixed 1
EXP07 21C-2 Swap Variable 1
EXP08 Basis Risk (Tax) 1
EXP13 GNMA BS8558 (2020ABC Portion) P Out of TE 1
EXP14 GNMA BS8558 (2020ABC Portion) Ppmt Out of TE 1
EXP15 GNMA BS8558 (2020ABC Portion) P to Tax 1
EXP16 GNMA BS8558 (2020ABC Portion) Ppmt to Tax 1
EXP17 GNMA Part Out 0% Interest 1
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Bonds
21D Serials (AMT) (BON01)

Bond Component

Dated Date May 20, 2021
Delivery Date May 20, 2021
First Interest/Compounding Date Nov  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

11/01/2021 350,000 0.20% 0.20% 100 5,000
05/01/2022 365,000 0.25% 0.25% 100 5,000
11/01/2022 370,000 0.30% 0.30% 100 5,000
05/01/2023 370,000 0.35% 0.35% 100 5,000
11/01/2023 370,000 0.40% 0.40% 100 5,000
05/01/2024 375,000 0.60% 0.60% 100 5,000
11/01/2024 395,000 0.65% 0.65% 100 5,000
05/01/2025 395,000 0.80% 0.80% 100 5,000
11/01/2025 395,000 0.85% 0.85% 100 5,000
05/01/2026 280,000 0.95% 0.95% 100 5,000
11/01/2026 125,000 1.00% 1.00% 100 5,000

3,790,000
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Bonds
21E PAC (NAMT) (BON16)

Bond Component

Dated Date May 20, 2021
Delivery Date May 20, 2021
First Interest/Compounding Date Nov  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category Super-Sinker
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2043 550,000 3% 2.528% 109.988 5,000
11/01/2043 555,000 3% 2.528% 109.988 5,000
05/01/2044 565,000 3% 2.528% 109.988 5,000
11/01/2044 570,000 3% 2.528% 109.988 5,000
05/01/2045 590,000 3% 2.528% 109.988 5,000
11/01/2045 600,000 3% 2.528% 109.988 5,000
05/01/2046 610,000 3% 2.528% 109.988 5,000
11/01/2046 630,000 3% 2.528% 109.988 5,000
05/01/2047 635,000 3% 2.528% 109.988 5,000
11/01/2047 645,000 3% 2.528% 109.988 5,000
05/01/2048 660,000 3% 2.528% 109.988 5,000
11/01/2048 675,000 3% 2.528% 109.988 5,000
05/01/2049 680,000 3% 2.528% 109.988 5,000
11/01/2049 700,000 3% 2.528% 109.988 5,000
05/01/2050 705,000 3% 2.528% 109.988 5,000
11/01/2050 720,000 3% 2.528% 109.988 5,000
05/01/2051 750,000 3% 2.528% 109.988 5,000
11/01/2051 1,515,000 3% 2.528% 109.988 5,000

12,355,000
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Bonds
21E Serials (NAMT) (BON19)

Bond Component

Dated Date May 20, 2021
Delivery Date May 20, 2021
First Interest/Compounding Date Nov  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2026 100,000 0.65% 0.65% 100 5,000
11/01/2026 250,000 0.70% 0.70% 100 5,000
05/01/2027 390,000 0.85% 0.85% 100 5,000
11/01/2027 395,000 0.90% 0.90% 100 5,000
05/01/2028 395,000 1.00% 1.00% 100 5,000
11/01/2028 395,000 1.10% 1.10% 100 5,000
05/01/2029 400,000 1.20% 1.20% 100 5,000
11/01/2029 405,000 1.30% 1.30% 100 5,000
05/01/2030 410,000 1.45% 1.45% 100 5,000
11/01/2030 410,000 1.50% 1.50% 100 5,000
05/01/2031 415,000 1.65% 1.65% 100 5,000
11/01/2031 425,000 1.70% 1.70% 100 5,000
05/01/2032 425,000 1.75% 1.75% 100 5,000
11/01/2032 425,000 1.80% 1.80% 100 5,000
05/01/2033 430,000 1.85% 1.85% 100 5,000
11/01/2033 435,000 1.90% 1.90% 100 5,000

6,105,000
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Bonds
21F Prem Pass Thru (TAX) (BON23)

Bond Component

Dated Date May 20, 2021
Delivery Date May 20, 2021
First Interest/Compounding Date Jun  1, 2021
     Interest Frequency Monthly
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2051 54,000,000 2.25% 2.163% 101.925 1

54,000,000
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Bonds
21E 2036 Term (BON24)

Bond Component

Dated Date May 20, 2021
Delivery Date May 20, 2021
First Interest/Compounding Date Nov  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2034 435,000 1.95% 1.95% 100 5,000
11/01/2034 440,000 1.95% 1.95% 100 5,000
05/01/2035 445,000 1.95% 1.95% 100 5,000
11/01/2035 450,000 1.95% 1.95% 100 5,000
05/01/2036 460,000 1.95% 1.95% 100 5,000
11/01/2036 465,000 1.95% 1.95% 100 5,000

2,695,000
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Bonds
21E 2042 Term (BON26)

Bond Component

Dated Date May 20, 2021
Delivery Date May 20, 2021
First Interest/Compounding Date Nov  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2037 470,000 2.125% 2.125% 100 5,000
11/01/2037 470,000 2.125% 2.125% 100 5,000
05/01/2038 485,000 2.125% 2.125% 100 5,000
11/01/2038 485,000 2.125% 2.125% 100 5,000
05/01/2039 495,000 2.125% 2.125% 100 5,000
11/01/2039 505,000 2.125% 2.125% 100 5,000
05/01/2040 505,000 2.125% 2.125% 100 5,000
11/01/2040 515,000 2.125% 2.125% 100 5,000
05/01/2041 520,000 2.125% 2.125% 100 5,000
11/01/2041 530,000 2.125% 2.125% 100 5,000
05/01/2042 535,000 2.125% 2.125% 100 5,000
11/01/2042 540,000 2.125% 2.125% 100 5,000

6,055,000
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Redemption Schedules
PAC Schedule (NAMT) (SCD01)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Required Maximum Minimum
Date Redemption Redemption Balance

05/20/2021 - - 12,355,000
11/01/2021 80,000 80,000 12,275,000
05/01/2022 385,000 385,000 11,890,000
11/01/2022 590,000 590,000 11,300,000
05/01/2023 780,000 780,000 10,520,000
11/01/2023 920,000 920,000 9,600,000
05/01/2024 925,000 925,000 8,675,000
11/01/2024 885,000 885,000 7,790,000
05/01/2025 845,000 845,000 6,945,000
11/01/2025 825,000 825,000 6,120,000
05/01/2026 805,000 805,000 5,315,000
11/01/2026 775,000 775,000 4,540,000
05/01/2027 730,000 730,000 3,810,000
11/01/2027 685,000 685,000 3,125,000
05/01/2028 665,000 665,000 2,460,000
11/01/2028 650,000 650,000 1,810,000
05/01/2029 610,000 610,000 1,200,000
11/01/2029 575,000 575,000 625,000
05/01/2030 540,000 540,000 85,000
11/01/2030 85,000 85,000 -
05/01/2031 - - -



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1522

2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Redemption Schedules
400% PSA Table (SCD05)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Required Maximum Minimum
Date Redemption Redemption Balance

05/20/2021 - - 31,000,000
11/01/2021 960,000 960,000 30,040,000
05/01/2022 2,210,000 2,210,000 27,830,000
11/01/2022 2,715,000 2,715,000 25,115,000
05/01/2023 3,185,000 3,185,000 21,930,000
11/01/2023 3,340,000 3,340,000 18,590,000
05/01/2024 3,030,000 3,030,000 15,560,000
11/01/2024 2,620,000 2,620,000 12,940,000
05/01/2025 2,265,000 2,265,000 10,675,000
11/01/2025 1,960,000 1,960,000 8,715,000
05/01/2026 1,695,000 1,695,000 7,020,000
11/01/2026 1,465,000 1,465,000 5,555,000
05/01/2027 1,265,000 1,265,000 4,290,000
11/01/2027 1,095,000 1,095,000 3,195,000
05/01/2028 735,000 735,000 2,460,000
11/01/2028 650,000 650,000 1,810,000
05/01/2029 610,000 610,000 1,200,000
11/01/2029 575,000 575,000 625,000
05/01/2030 540,000 540,000 85,000
11/01/2030 85,000 85,000 -
05/01/2031 - - -
11/01/2031 - - -
05/01/2032 - - -
11/01/2032 - - -
05/01/2033 - - -
11/01/2033 - - -
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Redemption Schemes
Taxable Pass-Thru (RED01)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON23: 21F Prem Pass Thru (TAX) 1 PG - 07/01/2021 Monthly N/A 07/01/2021



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1524

2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Redemption Schemes
Taxable Pass-Thru (RED01)

Redemption Scheme Setup

Redem
Freq

Continuous
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Redemption Schemes
100% - 400% PSA (RED02)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 21E PAC (NAMT) - PG - 11/01/2021 Semiannual SCD01: PAC Schedule (NAMT) 11/01/2021
BON01: 21D Serials (AMT) 1 PG - 11/01/2021 Semiannual N/A 11/01/2021
BON19: 21E Serials (NAMT) 1 PG - 11/01/2021 Semiannual N/A 11/01/2021
BON24: 21E 2036 Term 1 PG - 11/01/2021 Semiannual N/A 11/01/2021
BON26: 21E 2042 Term 1 PG - 11/01/2021 Semiannual N/A 11/01/2021
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Redemption Schemes
100% - 400% PSA (RED02)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Redemption Schemes
PAC (RED03)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 21E PAC (NAMT) 1 PG - 11/01/2021 Semiannual N/A 11/01/2021
BON01: 21D Serials (AMT) 2 PG - 11/01/2021 Semiannual N/A 11/01/2021
BON19: 21E Serials (NAMT) 2 PG - 11/01/2021 Semiannual N/A 11/01/2021
BON24: 21E 2036 Term 2 PG - 11/01/2021 Semiannual N/A 11/01/2021
BON26: 21E 2042 Term 3 PG - 11/01/2021 Semiannual N/A 11/01/2021
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Redemption Schemes
PAC (RED03)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Redemption Schemes
> 400% PSA (RED04)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 21E PAC (NAMT) - PG - 11/01/2021 Semiannual SCD01: PAC Schedule (NAMT) 11/01/2021
RED02: 100% - 400% PSA - PG - 11/01/2021 Semiannual SCD05: 400% PSA Table 11/01/2021
BON01: 21D Serials (AMT) 1 PG - 11/01/2021 Semiannual N/A 11/01/2021
BON19: 21E Serials (NAMT) 1 PG - 11/01/2021 Semiannual N/A 11/01/2021
BON24: 21E 2036 Term 1 PG - 11/01/2021 Semiannual N/A 11/01/2021
BON26: 21E 2042 Term 1 PG - 11/01/2021 Semiannual N/A 11/01/2021
BON16: 21E PAC (NAMT) 1 PG - 11/01/2021 Semiannual N/A 11/01/2021
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Redemption Schemes
> 400% PSA (RED04)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Surplus Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED02 - 100% - 400% PSA Through, <= Prepayment Speed 400.0000% N/A
RED04 - > 400% PSA After, > Prepayment Speed 400.0000% N/A

Call Options

Bond Call Redeemed
Component Method Interest

21D Serials (AMT) Strip Paid Same Day
21E PAC (NAMT) Strip Paid Same Day
21E Serials (NAMT) Strip Paid Same Day
21F Prem Pass Thru (TAX) Strip Paid Same Day
21E 2036 Term Strip Paid Same Day
21E 2042 Term Strip Paid Same Day
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Mandatory Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED02 - 100% - 400% PSA Through, <= Prepayment Speed 400.0000% N/A
RED04 - > 400% PSA After, > Prepayment Speed 400.0000% N/A

Call Options

Bond Call Redeemed
Component Method Interest

21D Serials (AMT) Strip Paid Same Day
21E PAC (NAMT) Strip Paid Same Day
21E Serials (NAMT) Strip Paid Same Day
21F Prem Pass Thru (TAX) Strip Paid Same Day
21E 2036 Term Strip Paid Same Day
21E 2042 Term Strip Paid Same Day

10 Year Rule Redemption Adjustment

*Use 10 Year Rule Redemption Adjustment Yes
Apply 10 Year Rule to Account ACCT01 - All TE
 Based on All Loan Principal
 10 Year Adjustment 10-year Rule Adjustment Only
*Subtract Maturing Principal Yes
 Target for Requirement Mandatory Redemption Account
 Target for Excess Monies ACCT03 - Unrestricted TE
 Tap for Shortfall N/A
 Round Requirement Up to 5,000.00
 Calculate after Taxable Bond Retire No
Change Target for Requirement/Excess No

10 Year Rule Redem Adj Table

Change
Date Pct

05/20/2021 20.9265%
10/01/2027 29.0974%
12/01/2027 30.4762%
02/01/2028 51.0293%
05/01/2028 53.4767%
08/01/2028 57.1019%
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Mandatory Redemptions

10 Year Rule Redem Adj Table

Change
Date Pct

10/01/2028 71.4408%
01/01/2029 73.2833%
04/01/2029 81.5035%
06/01/2029 87.4162%
07/01/2029 91.5497%
11/01/2029 91.7632%
02/01/2030 93.0596%
07/01/2030 93.4167%
05/01/2031 100.0000%

10 Year Rule Redem Adj Bonds

Subtract
Bond Prin

21D Serials (AMT) Yes
21E PAC (NAMT) Yes
21E Serials (NAMT) Yes
21F Prem Pass Thru (TAX) No
21E 2036 Term Yes
21E 2042 Term Yes

Seldom Used Options

 Standard Excess Calculation Yes
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

ACCT01 - All TE

Redemption Scheme Is Active Conditional Value Bond Component

RED02 - 100% - 400% PSA Through, <= Prepayment Speed 400.0000% N/A
RED04 - > 400% PSA After, > Prepayment Speed 400.0000% N/A
And Always Date - N/A
And Always Date - N/A
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

ACCT02 - Taxable

Redemption Scheme Is Active Conditional Value Bond Component

RED01 - Taxable Pass-Thru Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

ACCT03 - Unrestricted TE

Redemption Scheme Is Active Conditional Value Bond Component

RED02 - 100% - 400% PSA Through, <= Prepayment Speed 400.0000% N/A
RED04 - > 400% PSA After, > Prepayment Speed 400.0000% N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Undisbursed Proceeds Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

And Always Date - N/A

Call Options

Unused Funds
Start Unused fund transfers on -
Send Unused funds to Revenue Account

Call Options

Bond Call Redeemed
Component Method Interest

21D Serials (AMT) Strip Paid Same Day
21E PAC (NAMT) Strip Paid Same Day
21E Serials (NAMT) Strip Paid Same Day
21F Prem Pass Thru (TAX) Strip Paid Same Day
21E 2036 Term Strip Paid Same Day
21E 2042 Term Strip Paid Same Day
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Loans
GNMA BS8597 45bps (Part w 20DEF) (POR04)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By Acquisition Fund
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

05/20/2021 44,700,994.10 2.95% 359 360 06/01/2021 Monthly Monthly 04/20/2051

44,700,994.10

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

05/20/2021 44,700,994.10 44,700,994.10 Remaining Balance 1%

44,700,994.10 44,700,994.10
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Loans
GNMA BS8597 45bps (Part w 20DEF) (POR04)

Servicing Information

Servicing Rate (%) 0.450000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment Pay Accrued at Origination
   1st Period Interest Basis 30/360
   Pay from Revenue Acct
   Treasury Yield Handling Subtract from Loan Receipts
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 100.000000%
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? Yes
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Loans
GNMA BS8597 45bps (Part w 20DEF) (POR04)

Seldom Used Options

Participation Participation
Change Date Principal Interest

05/21/2021 90.013555% 100%
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Loans
GNMA [       ] 45bps (POR05)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By Acquisition Fund
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Rate (months) Term Due Date Freq Freq Payment

05/20/2021 2.95% 359 360 06/01/2021 Monthly Monthly 04/20/2051

Discount / Revenue Yield Points

Loan Yield Pts Loan Yld
Orig Date Apply to Points

05/20/2021 Remaining Balance 1%
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Loans
GNMA [       ] 45bps (POR05)

Servicing Information

Servicing Rate (%) 0.450000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment Pay Accrued at Origination
   1st Period Interest Basis 30/360
   Pay from Revenue Acct
   Treasury Yield Handling Subtract from Loan Receipts
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Loans
Zeros Out - GNMA [           ] 45bps (POR09)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By Acquisition Fund
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Rate (months) Term Due Date Freq Freq Payment

05/20/2021 2.95% 359 360 06/01/2021 Monthly Monthly 04/20/2051

Discount / Revenue Yield Points

Loan Yield Pts Loan Yld
Orig Date Apply to Points

05/20/2021 Remaining Balance 1%
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Loans
Zeros Out - GNMA [           ] 45bps (POR09)

Servicing Information

Servicing Rate (%) 0.450000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment Pay Accrued at Origination
   1st Period Interest Basis 30/360
   Pay from Revenue Acct
   Treasury Yield Handling Subtract from Loan Receipts
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 100.000000%
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Loans
Zeros In - GNMA [           ] 45bps (POR11)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Rate (months) Term Due Date Freq Freq Payment

05/20/2021 2.95% 359 360 06/01/2021 Monthly Monthly 04/20/2051

Discount / Revenue Yield Points

Loan Yield Pts Loan Yld
Orig Date Apply to Points

05/20/2021 Remaining Balance 1%
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Loans
Zeros In - GNMA [           ] 45bps (POR11)

Servicing Information

Servicing Rate (%) 0.450000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment Pay Accrued at Origination
   1st Period Interest Basis 30/360
   Pay from Revenue Acct
   Treasury Yield Handling Subtract from Loan Receipts
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % -
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Loans
GNMA BS8496 (part in from 20DEF) (POR12)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

05/20/2021 12,272,445.64 3.255% 352 360 06/01/2021 Monthly Monthly 09/20/2050

12,272,445.64

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

05/20/2021 12,272,445.64 12,272,445.64 Remaining Balance 1%

12,272,445.64 12,272,445.64



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1548

2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Loans
GNMA BS8496 (part in from 20DEF) (POR12)

Servicing Information

Servicing Rate (%) 0.255000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment Pay Accrued at Origination
   1st Period Interest Basis 30/360
   Pay from Revenue Acct
   Treasury Yield Handling Subtract from Loan Receipts
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % -
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? Yes
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Loans
GNMA BS8496 (part in from 20DEF) (POR12)

Seldom Used Options

Participation Participation
Change Date Principal Interest

05/21/2021 68.62175% 100%
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Loans
GNMA BS8608 47.7bps (Part w 20DEF) (POR13)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By Acquisition Fund
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

05/20/2021 39,628,988 2.977% 359 360 06/01/2021 Monthly Monthly 04/20/2051

39,628,988

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

05/20/2021 39,628,988 39,628,988 Remaining Balance 1%

39,628,988 39,628,988
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Loans
GNMA BS8608 47.7bps (Part w 20DEF) (POR13)

Servicing Information

Servicing Rate (%) 0.477000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment Pay Accrued at Origination
   1st Period Interest Basis 30/360
   Pay from Revenue Acct
   Treasury Yield Handling Subtract from Loan Receipts
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 100.000000%
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? Yes



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1552

2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Loans
GNMA BS8608 47.7bps (Part w 20DEF) (POR13)

Seldom Used Options

Participation Participation
Change Date Principal Interest

05/21/2021 90.013555% 100%
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Acquisition Funds
Acquisition Fund #1 (ACQ01)

Acquisition Fund Information

*Loan Portfolios Drawn From This Fund All
   Loan Portfolio Sub-type All Types of Loans
Send Interest Earnings to Revenue Account
Undisbursed Principal
Send To Undisbursed Redemption Acct
Available for Revenue Deficiency No
Available to Repay Subordinate Debt No
Available to Replenish Reserve No
Insufficiency Option Originate Balance of Fund
Non-Delivery Penalties
Percent of Loans -
Fixed Amount -
Exclude Fund from Arbitrage No
Percent to Apply for Parity 100.000%
Are Reorig Deposits Transferred No
Reorig Bal Insufficiency Allocation First Come, First Served Basis
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Acquisition Funds
Acquisition Fund #1 (ACQ01)

Acq Acct (SEC01)

Security Description

Type of Security Passbook
Interest Accrual Date May 20, 2021
Purchase Date May 20, 2021
Par Amount 84,329,982.10
Maturity Date Nov  1, 2021
   Purchase Price 100.000000
Interest Rate -
Interest Rate Table TBL01 - Reinvest Rates - Expected
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Semiannual
First Interest Payment Date Nov  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
Rollover Date -
*Are There Fund Withdrawals No



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1555

2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Short Term Investments

Int Begin Beginning Interest First Pmt Payment Day % to Apply Exclude
Account Date Balance Rate Date Freq Basis to Parity From Arb

Default 05/20/2021 - 0.1% 06/01/2021 Monthly ACT/ACT 100% No
Loan Float 05/20/2021 - 0.1% 06/01/2021 Monthly ACT/ACT 100% No
Redemption 05/20/2021 - 0.1% 06/01/2021 Monthly ACT/ACT 100% No
Revenue 05/20/2021 298,368.55 0.1% 06/01/2021 Monthly ACT/ACT 100% No

Default Short Term Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Loan Float Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Redemption Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Short Term Investments

Revenue Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Expenses
Trustee (EXP01)

Type of Expense Trustee
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.035000%
   Expense Percent Type Annual Rate
*Bond Component All
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Nov  1, 2021
Expense Payment Frequency Annual
Expense Payment Lag (days) -
Expense Calculation Frequency Annual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Advance
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds are Retired
   Bond Component All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Expenses
G-Fee (EXP02)

Type of Expense Non-Cashflow Expense
*Expense Calculation Method % of Loan Balance
   Expense Percent 0.060000%
   Expense Percent Type Annual Rate
*Loan Portfolio Some
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Monthly
Expense Payment Lag (days) -
Expense Calculation Frequency Monthly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Sub from Tax-exempt Loan Receipts
    End Date for Adjustments -
Terminate Expense When Loans are Retired
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Loan Selection

Loan Pct for
Portfolio Req

POR04: GNMA BS8597 45bps (Part w 20DEF) 39.677%
POR13: GNMA BS8608 47.7bps (Part w 20DEF) 39.677%
POR05: GNMA [       ] 45bps 100.000%
POR09: Zeros Out - GNMA [           ] 45bps 100.000%
POR11: Zeros In - GNMA [           ] 45bps 100.000%
POR12: GNMA BS8496 (part in from 20DEF) 145.726%
N/A 100.000%
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Expenses
G-Fee (TAX) (EXP05)

Type of Expense Non-Cashflow Expense
*Expense Calculation Method % of Loan Balance
   Expense Percent 0.060000%
   Expense Percent Type Annual Rate
*Loan Portfolio Some
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2021
Expense Payment Frequency Monthly
Expense Payment Lag (days) -
Expense Calculation Frequency Monthly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Sub from Taxable Loan Receipts
    End Date for Adjustments -
Terminate Expense When Loans are Retired
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Loan Selection

Loan Pct for
Portfolio Req

POR04: GNMA BS8597 45bps (Part w 20DEF) 71.418%
POR13: GNMA BS8608 47.7bps (Part w 20DEF) 71.418%
POR05: GNMA [       ] 45bps 64.286%
POR09: Zeros Out - GNMA [           ] 45bps -
POR11: Zeros In - GNMA [           ] 45bps -
POR12: GNMA BS8496 (part in from 20DEF) -
N/A 100.000%
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Expenses
2nd Mortgage Loan Losses (EXP09)

Type of Expense Non-Cashflow Expense
*Expense Calculation Method Non-calculated
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Jun  1, 2021
Expense Payment Frequency Annual
Expense Payment Lag (days) -
Expense Calculation Frequency Annual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Advance
Treasury Yield Handling Sub from Tax-exempt Loan Receipts
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component All
   Loan Portfolio All
*Are There Expense Payment Changes Yes
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Expense Payment Changes

Expense Expense Calc Expense
Date Freq Freq Amount

06/01/2022 Annual Annual 462.93
06/01/2023 Annual Annual 6,384.43
06/01/2024 Annual Annual 7,628.31
06/01/2025 Annual Annual 5,845.02
06/01/2026 Annual Annual 4,428.04
06/01/2027 Annual Annual 3,337.14
06/01/2028 Annual Annual 2,580.34
06/01/2029 Annual Annual 1,980.54
06/01/2030 Annual Annual 1,477.36
06/01/2031 Annual Annual 1,062.73
06/01/2032 Annual Annual 744.72
06/01/2033 Annual Annual 511.24
06/01/2034 Annual Annual 350.22
06/01/2035 Annual Annual 330.09
06/01/2036 Annual Annual 309.96
06/01/2037 Annual Annual 289.84
06/01/2038 Annual Annual 269.71
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Expenses
2nd Mortgage Loan Losses (EXP09)

Expense Payment Changes

Expense Expense Calc Expense
Date Freq Freq Amount

06/01/2039 Annual Annual 253.61
06/01/2040 Annual Annual 237.50
06/01/2041 Annual Annual 225.43
06/01/2042 Annual Annual 209.33
06/01/2043 Annual Annual 197.25
06/01/2044 Annual Annual 185.17
06/01/2045 Annual Annual 173.10
06/01/2046 Annual Annual 161.02
06/01/2047 Annual Annual 148.94
06/01/2048 Annual Annual 136.87
06/01/2049 Annual Annual 124.79
06/01/2050 Annual Annual 112.71
06/01/2051 Annual Annual 96.61
06/01/2052 Annual Annual -
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Expenses
GNMA BS8597 & BS8608 (2020DEF Portion) P Out of TE (EXP10)

Type of Expense Non-Cashflow Expense
*Expense Calculation Method % of Monthly Loan P [Not Prepay]
   Expense Percent 7.132100%
   Expense Percent Type Annual Rate
*Loan Portfolio Some
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May 31, 2021
Expense Payment Frequency Monthly
Expense Payment Lag (days) -
Expense Calculation Frequency Monthly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Sub from Tax-exempt Loan Receipts
    End Date for Adjustments -
Terminate Expense When Loans are Retired
   Loan Portfolio POR04 - GNMA BS8597 45bps (Part w 20DEF)
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Loan Selection

Loan Pct for
Portfolio Req

POR04: GNMA BS8597 45bps (Part w 20DEF) 100%
POR13: GNMA BS8608 47.7bps (Part w 20DEF) 100%
N/A 100%



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1563

2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Expenses
GNMA BS8597 & BS8608(20DEF Portion) Ppmt Out of TE (EXP11)

Type of Expense Non-Cashflow Expense
*Expense Calculation Method % of Monthly Prepayments
   Expense Percent 7.132100%
   Expense Percent Type Periodic Rate
*Loan Portfolio Some
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May 31, 2021
Expense Payment Frequency Monthly
Expense Payment Lag (days) -
Expense Calculation Frequency Monthly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Sub from Tax-exempt Loan Receipts
    End Date for Adjustments -
Terminate Expense When Loans are Retired
   Loan Portfolio POR04 - GNMA BS8597 45bps (Part w 20DEF)
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Loan Selection

Loan Pct for
Portfolio Req

POR04: GNMA BS8597 45bps (Part w 20DEF) 100%
POR13: GNMA BS8608 47.7bps (Part w 20DEF) 100%
N/A 100%
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Expenses
GNMA BS8597 & BS8608 (2020DEF Portion) P to Tax (EXP12)

Type of Expense Non-Cashflow Expense
*Expense Calculation Method % of Monthly Loan P [Not Prepay]
   Expense Percent 7.132100%
   Expense Percent Type Annual Rate
*Loan Portfolio Some
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May 31, 2021
Expense Payment Frequency Monthly
Expense Payment Lag (days) -
Expense Calculation Frequency Monthly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Loan Receipts
    End Date for Adjustments -
Terminate Expense When Loans are Retired
   Loan Portfolio POR04 - GNMA BS8597 45bps (Part w 20DEF)
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Loan Selection

Loan Pct for
Portfolio Req

POR04: GNMA BS8597 45bps (Part w 20DEF) 100%
POR13: GNMA BS8608 47.7bps (Part w 20DEF) 100%
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Expenses
GNMA BS8597 & BS8608 (2020DEF Portion) Ppmt to Tax (EXP13)

Type of Expense Non-Cashflow Expense
*Expense Calculation Method % of Monthly Prepayments
   Expense Percent 7.132100%
   Expense Percent Type Periodic Rate
*Loan Portfolio Some
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May 31, 2021
Expense Payment Frequency Monthly
Expense Payment Lag (days) -
Expense Calculation Frequency Monthly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Loan Receipts
    End Date for Adjustments -
Terminate Expense When Loans are Retired
   Loan Portfolio POR04 - GNMA BS8597 45bps (Part w 20DEF)
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Loan Selection

Loan Pct for
Portfolio Req

POR04: GNMA BS8597 45bps (Part w 20DEF) 100%
POR13: GNMA BS8608 47.7bps (Part w 20DEF) 100%
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Expenses
TBA Hedge Losses (EXP14)

Type of Expense Non-Cashflow Expense
*Expense Calculation Method Non-calculated
Additional Expense Amount 872,851.56
Expense Minimum -
Expense Maximum -
First Expense Date May 20, 2021
Expense Payment Frequency Annual
Expense Payment Lag (days) -
Expense Calculation Frequency Annual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Advance
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense After First Expense Date
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Cashflow
Bonds / Redemptions

Deposit Accrued Interest to Revenue Account
First Bond Year Ending Date Nov  1, 2021

Interest and Maturing Prin Payments

Debt Service Interest is Paid From Revenue Account
Maturing Principal is Paid From Redemption Account
   Redemption Account Mandatory
   Tap LOC Before Revenue Account No

Bond Prin Component Selection

Bond Maturing Principal Redemption Tap LOC
Component Option Account Before Rev

21D Serials (AMT) Redemption Account ACCT01: All TE No
21E PAC (NAMT) Redemption Account ACCT01: All TE No
21E Serials (NAMT) Redemption Account ACCT01: All TE No
21F Prem Pass Thru (TAX) Redemption Account ACCT02: Taxable No
21E 2036 Term Revenue Account Mandatory No
21E 2042 Term Revenue Account Mandatory No
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Cashflow
Bonds / Redemptions

Taxable / Tax-exempt Information

*Are There Taxable/Tax-Exempt Bonds Yes
Taxable Loan Rate 3.941000%
Tax-Exempt Loan Rate -
Taxable Loan Origination Percent 64.285714%
Partial Loan Loss Percent -
*Allocate Scheduled Loan Principal Based on Loan Ratios
Partial Prepay Percent (Taxable) -
Prepayments Allocation Based on Loan Ratios
Transfer Taxable Loan Balance No
Universal Cap
Start Universal Cap Calc -
Tap Res Funds by Ratio No
Used accreted value for bond ratios No

Taxable / Tax-exempt Bond Selection

Bond Tax
Component Category

21D Serials (AMT) Tax-Exempt
21E PAC (NAMT) Tax-Exempt
21E Serials (NAMT) Tax-Exempt
21F Prem Pass Thru (TAX) Taxable
21E 2036 Term Tax-Exempt
21E 2042 Term Tax-Exempt

Taxable / Tax-exempt Loan Selection

Tax
Loans Category

GNMA BS8597 45bps (Part w 20DEF) Taxable / Tax-Exempt
GNMA [       ] 45bps Taxable / Tax-Exempt
Zeros Out - GNMA [           ] 45bps 100% Tax-Exempt
Zeros In - GNMA [           ] 45bps 100% Tax-Exempt
GNMA BS8496 (part in from 20DEF) 100% Tax-Exempt
GNMA BS8608 47.7bps (Part w 20DEF) Taxable / Tax-Exempt
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Cashflow
Bonds / Redemptions

10 Year Rule Redemption Adjustment

*Use 10 Year Rule Redemption Adjustment Yes
Apply 10 Year Rule to Account ACCT01 - All TE
 Based on All Loan Principal
 10 Year Adjustment 10-year Rule Adjustment Only
*Subtract Maturing Principal Yes
 Target for Requirement Mandatory Redemption Account
 Target for Excess Monies ACCT03 - Unrestricted TE
 Tap for Shortfall N/A
 Round Requirement Up to 5,000.00
 Calculate after Taxable Bond Retire No
Change Target for Requirement/Excess No

10 Year Rule Redem Adj Table

Change
Date Pct

05/20/2021 20.9265%
10/01/2027 29.0974%
12/01/2027 30.4762%
02/01/2028 51.0293%
05/01/2028 53.4767%
08/01/2028 57.1019%
10/01/2028 71.4408%
01/01/2029 73.2833%
04/01/2029 81.5035%
06/01/2029 87.4162%
07/01/2029 91.5497%
11/01/2029 91.7632%
02/01/2030 93.0596%
07/01/2030 93.4167%
05/01/2031 100.0000%
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Cashflow
Bonds / Redemptions

10 Year Rule Redem Adj Bonds

Subtract
Bond Prin

21D Serials (AMT) Yes
21E PAC (NAMT) Yes
21E Serials (NAMT) Yes
21F Prem Pass Thru (TAX) No
21E 2036 Term Yes
21E 2042 Term Yes

Seldom Used Options

 Standard Excess Calculation Yes

Additional Changes

*Are There Additional Mandatory Transfer Changes Yes

Additional Changes

Change Loan Target
Date Port % Prin % Prepay Account

05/01/2021 All 100.000% 100.000% ACCT01: All TE
05/01/2021 POR04: GNMA BS8597 45bps (Part w 20DEF) 28.582% 28.582% ACCT01: All TE
05/01/2021 POR04: GNMA BS8597 45bps (Part w 20DEF) 71.418% 71.418% ACCT02: Taxable
05/01/2021 POR13: GNMA BS8608 47.7bps (Part w 20DEF) 28.582% 28.582% ACCT01: All TE
05/01/2021 POR13: GNMA BS8608 47.7bps (Part w 20DEF) 71.418% 71.418% ACCT02: Taxable
05/01/2021 POR05: GNMA [       ] 45bps 35.780% 35.780% ACCT01: All TE
05/01/2021 POR05: GNMA [       ] 45bps 64.220% 64.220% ACCT02: Taxable
05/01/2021 POR09: Zeros Out - GNMA [           ] 45bps 100.000% 100.000% ACCT01: All TE
05/01/2021 POR11: Zeros In - GNMA [           ] 45bps 100.000% 100.000% ACCT01: All TE
05/01/2021 POR12: GNMA BS8496 (part in from 20DEF) 100.000% 100.000% ACCT01: All TE
05/01/2021 POR12: GNMA BS8496 (part in from 20DEF) - - ACCT02: Taxable
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Cashflow
Bonds / Redemptions

Additional Changes (cont)

Change Loan Change Bond
Date Port on Comp

05/01/2021 All Same for Life N/A
05/01/2021 POR04: GNMA BS8597 45bps (Part w 20DEF) Same for Life N/A
05/01/2021 POR04: GNMA BS8597 45bps (Part w 20DEF) Same for Life N/A
05/01/2021 POR13: GNMA BS8608 47.7bps (Part w 20DEF) Same for Life N/A
05/01/2021 POR13: GNMA BS8608 47.7bps (Part w 20DEF) Same for Life N/A
05/01/2021 POR05: GNMA [       ] 45bps Same for Life N/A
05/01/2021 POR05: GNMA [       ] 45bps Same for Life N/A
05/01/2021 POR09: Zeros Out - GNMA [           ] 45bps Same for Life N/A
05/01/2021 POR11: Zeros In - GNMA [           ] 45bps Same for Life N/A
05/01/2021 POR12: GNMA BS8496 (part in from 20DEF) Same for Life N/A
05/01/2021 POR12: GNMA BS8496 (part in from 20DEF) Same for Life N/A
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Cashflow
Bonds / Redemptions

Additional Changes (cont)

Change Loan Target
Date Port Account

05/01/2021 All ACCT01: All TE
05/01/2021 POR04: GNMA BS8597 45bps (Part w 20DEF) ACCT01: All TE
05/01/2021 POR04: GNMA BS8597 45bps (Part w 20DEF) ACCT02: Taxable
05/01/2021 POR13: GNMA BS8608 47.7bps (Part w 20DEF) ACCT01: All TE
05/01/2021 POR13: GNMA BS8608 47.7bps (Part w 20DEF) ACCT02: Taxable
05/01/2021 POR05: GNMA [       ] 45bps ACCT01: All TE
05/01/2021 POR05: GNMA [       ] 45bps ACCT02: Taxable
05/01/2021 POR09: Zeros Out - GNMA [           ] 45bps ACCT01: All TE
05/01/2021 POR11: Zeros In - GNMA [           ] 45bps ACCT01: All TE
05/01/2021 POR12: GNMA BS8496 (part in from 20DEF) ACCT01: All TE
05/01/2021 POR12: GNMA BS8496 (part in from 20DEF) ACCT02: Taxable
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Cashflow
Bonds / Redemptions

Redemption Acct Info

Surplus Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Mandatory Call Sub Account
Balance Lag (months) -
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Surplus/Mandatory Combined
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Cashflow
Surplus/Deficiency

Coverage

Debt Service Coverage Requirement Pro Rata Share of D/S (P & I)
   Coverage Factor 100.000%
  *Bond Selection All
   Use Default Bond Freq. Set Aside Yes
   Setaside 100% of payments due in Surplus Period? No
Expense Coverage Requirement Pro Rata Share of Expenses
Minimum Coverage Amount 10,000.00

Distribution

First Surplus Calculation Date Nov  1, 2021
Surplus Calculation Frequency Semiannual
Surplus Distribution
% to Surplus Redemption Account 100.000%
% to Line of Credit Red Acct -
% to Reorigination Account -
% to Retain in Revenue Account -
% to Distribute to Issuer -
% to External Distribution/MRA -
% to Reserve Fund -
% to Residual Bondholder -
% to Other Redemption Account -
Parity distribution optimization Advanced
   Min Bond Redeemable 5,000.00
Replenish Reserves Only on Surplus Calc. Dates Yes

Deficiency Processing

Tap to Maintain Minimum Coverage Amount
Tap Loan Float Account Yes
Reorigination Account Tap Limit Unlimited
Tap Reorigination Account after Reserve Funds No
Deficiency Taps Processing
Pay Expense Deficiency After All Redemptions
   Process D/S Deficiency Taps Immediately No
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Cashflow
Surplus/Deficiency

Redemption Account Taps

All Redemption Account Taps Are Not Tappable
Tap Specified Reserve Fund After Surplus Redem. Acct

Other Debts

Are Lines of Credit Available No
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Rate Table
Reinvest Rates - Expected (TBL01)

Change New
Date Rate

05/01/2020 0.15%
11/01/2020 0.15%
11/01/2021 0.15%
11/01/2022 0.25%
05/01/2023 0.50%
11/01/2023 1.00%
05/01/2024 1.50%
11/01/2024 2.00%
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Rate Table
SIFMA: VRDO (TBL02)

Change New
Date Rate

05/01/2021 0.03%
11/01/2021 0.05%
11/01/2022 0.15%
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Rate Table
LIBOR: VRDO (TBL03)

Change New
Date Rate

05/01/2021 0.08%
11/01/2021 0.10%
11/01/2022 0.20%



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1579

2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Miscellaneous

First Parity Display Date -
TIC/NIC Calculation Parameters
Bid Price 102.6747264%
Underwriter's Discount -
Calculate Bond to Loan Ratio No
Bond Rounding Option Round to nearest cent
 Apply to Regular Interest By Lot
 Apply to Initial Accrued Interest No rounding
 Apply to Initial Purchase Cost No rounding
Include Redemption and Loan Float Accrued Interest in Parity No
Include Arrears Interest In Parity Calc No

Pv 1

Present Value of External Distribution
PV Date May 20, 2021
Include Values Before PV Date At Par
PV Rate 2.5000000%
PV Amount -
Compounding Frequency Semiannual
Generate Proof Report No

Pv 2

Present Value of Expenses
Expense Selection EXP11 - GNMA BS8597 & BS8608(20DEF Portion) Ppmt Out of TE
PV Date May 20, 2021
Include Values Before PV Date At Par
PV Rate 2.5000000%
PV Amount -
Compounding Frequency Semiannual
Generate Proof Report No

Additional Pv Calculations

Calculate Additional PVs Yes
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Miscellaneous

Additional Pv Calculations

Bond
PV Comp Expense

N/A All All
N/A All All
N/A All All
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Miscellaneous

Additional Pv Calculations

Res Loan Include Comp Proof
Fund Port PV Date Before Date Freq Report

All All 05/20/2021 At Par Semiannual No
All All 05/20/2021 At Par Semiannual No
All All 05/20/2021 At Par Semiannual No
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Reporting Options

Issuer Title
Add to Default Title

Series Title
Add to Default Title
Single Family Mortgage Bonds
2021 Series D (AMT)
2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Additional Reporting Date -
Report Alignment Date Nov  1, 2021

Loan Report
Portfolio Group

POR04 GNMA BS8597 45bps (Part w 20DEF) 1
POR05 GNMA [       ] 45bps 1
POR09 Zeros Out - GNMA [           ] 45bps 1
POR11 Zeros In - GNMA [           ] 45bps 1
POR12 GNMA BS8496 (part in from 20DEF) 1
POR13 GNMA BS8608 47.7bps (Part w 20DEF) 1

Display
Bond Order

BON01 21D Serials (AMT) 1
BON16 21E PAC (NAMT) 6
BON19 21E Serials (NAMT) 2
BON23 21F Prem Pass Thru (TAX) 10
BON24 21E 2036 Term 3
BON26 21E 2042 Term 5

Loan Display
Portfolio Order

POR04 GNMA BS8597 45bps (Part w 20DEF) 1
POR05 GNMA [       ] 45bps 1
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2021DEF SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Closing Cash Flows

Single Family Mortgage Bonds
2021 Series D (AMT)

2021 Series E (Non-AMT)
2021 Series F (GNMA MBS Pass-Through) (Federally Taxable)

Reporting Options

Loan Display
Portfolio Order

POR09 Zeros Out - GNMA [           ] 45bps 1
POR11 Zeros In - GNMA [           ] 45bps 1
POR12 GNMA BS8496 (part in from 20DEF) 3
POR13 GNMA BS8608 47.7bps (Part w 20DEF) 1

Display
Expense Order

EXP01 Trustee 1
EXP02 G-Fee 1
EXP05 G-Fee (TAX) 1
EXP09 2nd Mortgage Loan Losses 1
EXP10 GNMA BS8597 & BS8608 (2020DEF Portion) P Out of TE 1
EXP11 GNMA BS8597 & BS8608(20DEF Portion) Ppmt Out of TE 1
EXP12 GNMA BS8597 & BS8608 (2020DEF Portion) P to Tax 1
EXP13 GNMA BS8597 & BS8608 (2020DEF Portion) Ppmt to Tax 1
EXP14 TBA Hedge Losses 1
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Bonds
21G Serials (AMT) (BON01)

Bond Component

Dated Date Aug 19, 2021
Delivery Date Aug 19, 2021
First Interest/Compounding Date Nov  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2022 520,000 0.25% 0.25% 100 5,000
11/01/2022 525,000 0.30% 0.30% 100 5,000
05/01/2023 525,000 0.40% 0.40% 100 5,000
11/01/2023 525,000 0.45% 0.45% 100 5,000
05/01/2024 525,000 0.55% 0.55% 100 5,000
11/01/2024 150,000 0.60% 0.60% 100 5,000

2,770,000
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Bonds
21H PAC (NAMT) (BON16)

Bond Component

Dated Date Aug 19, 2021
Delivery Date Aug 19, 2021
First Interest/Compounding Date Nov  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category Super-Sinker
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2042 450,000 3% 2.506% 110.425 5,000
11/01/2042 710,000 3% 2.506% 110.425 5,000
05/01/2043 715,000 3% 2.506% 110.425 5,000
11/01/2043 725,000 3% 2.506% 110.425 5,000
05/01/2044 735,000 3% 2.506% 110.425 5,000
11/01/2044 750,000 3% 2.506% 110.425 5,000
05/01/2045 760,000 3% 2.506% 110.425 5,000
11/01/2045 770,000 3% 2.506% 110.425 5,000
05/01/2046 785,000 3% 2.506% 110.425 5,000
11/01/2046 795,000 3% 2.506% 110.425 5,000
05/01/2047 805,000 3% 2.506% 110.425 5,000
11/01/2047 820,000 3% 2.506% 110.425 5,000
05/01/2048 830,000 3% 2.506% 110.425 5,000
11/01/2048 845,000 3% 2.506% 110.425 5,000
05/01/2049 855,000 3% 2.506% 110.425 5,000
11/01/2049 870,000 3% 2.506% 110.425 5,000
05/01/2050 880,000 3% 2.506% 110.425 5,000
11/01/2050 895,000 3% 2.506% 110.425 5,000
05/01/2051 910,000 3% 2.506% 110.425 5,000
11/01/2051 460,000 3% 2.506% 110.425 5,000

15,365,000
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Bonds
21H Serials (NAMT) (BON19)

Bond Component

Dated Date Aug 19, 2021
Delivery Date Aug 19, 2021
First Interest/Compounding Date Nov  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

11/01/2024 375,000 0.45% 0.45% 100 5,000
05/01/2025 530,000 0.50% 0.50% 100 5,000
11/01/2025 530,000 0.55% 0.55% 100 5,000
05/01/2026 535,000 0.65% 0.65% 100 5,000
11/01/2026 535,000 0.75% 0.75% 100 5,000
05/01/2027 540,000 0.90% 0.90% 100 5,000
11/01/2027 540,000 1.00% 1.00% 100 5,000
05/01/2028 540,000 1.10% 1.10% 100 5,000
11/01/2028 545,000 1.20% 1.20% 100 5,000
05/01/2029 550,000 1.30% 1.30% 100 5,000
11/01/2029 550,000 1.40% 1.40% 100 5,000
05/01/2030 555,000 1.50% 1.50% 100 5,000
11/01/2030 560,000 1.55% 1.55% 100 5,000
05/01/2031 565,000 1.60% 1.60% 100 5,000
11/01/2031 570,000 1.65% 1.65% 100 5,000
05/01/2032 575,000 1.70% 1.70% 100 5,000
11/01/2032 580,000 1.70% 1.70% 100 5,000
05/01/2033 585,000 1.75% 1.75% 100 5,000
11/01/2033 590,000 1.75% 1.75% 100 5,000

10,350,000
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Bonds
21J Prem Pass Thru (TAX) (BON23)

Bond Component

Dated Date Aug 19, 2021
Delivery Date Aug 19, 2021
First Interest/Compounding Date Sep  1, 2021
     Interest Frequency Monthly
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

08/01/2051 65,000,000 2.125% 2.036% 102 1

65,000,000
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Bonds
21H 2036 Term (BON24)

Bond Component

Dated Date Aug 19, 2021
Delivery Date Aug 19, 2021
First Interest/Compounding Date Nov  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2034 595,000 1.8% 1.8% 100 5,000
11/01/2034 600,000 1.8% 1.8% 100 5,000
05/01/2035 605,000 1.8% 1.8% 100 5,000
11/01/2035 610,000 1.8% 1.8% 100 5,000
05/01/2036 620,000 1.8% 1.8% 100 5,000
11/01/2036 625,000 1.8% 1.8% 100 5,000

3,655,000
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Bonds
21H 2042 Term (BON26)

Bond Component

Dated Date Aug 19, 2021
Delivery Date Aug 19, 2021
First Interest/Compounding Date Nov  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2037 630,000 2% 2% 100 5,000
11/01/2037 635,000 2% 2% 100 5,000
05/01/2038 645,000 2% 2% 100 5,000
11/01/2038 650,000 2% 2% 100 5,000
05/01/2039 655,000 2% 2% 100 5,000
11/01/2039 665,000 2% 2% 100 5,000
05/01/2040 670,000 2% 2% 100 5,000
11/01/2040 680,000 2% 2% 100 5,000
05/01/2041 685,000 2% 2% 100 5,000
11/01/2041 695,000 2% 2% 100 5,000
05/01/2042 250,000 2% 2% 100 5,000
11/01/2042 - 2% 2% 100 5,000

6,860,000
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Bonds
21I UH VRDO (TAX) (Cl II) (BON27)

Bond Component

Dated Date Aug 19, 2021
Delivery Date Aug 19, 2021
First Interest/Compounding Date Nov  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Variable Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

11/01/2051 26,000,000 0.03% 0.03% 100 5,000

26,000,000

Interest Rate Table Description

Interest Rate Table TBL03 - LIBOR: VRDO
Table Percentage 100.000%
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
*Additional Changes No
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Redemption Schedules
PAC Schedule (NAMT) (SCD01)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Required Maximum Minimum
Date Redemption Redemption Balance

08/19/2021 - - 15,365,000
11/01/2021 100,000 100,000 15,265,000
05/01/2022 235,000 235,000 15,030,000
11/01/2022 740,000 740,000 14,290,000
05/01/2023 950,000 950,000 13,340,000
11/01/2023 1,120,000 1,120,000 12,220,000
05/01/2024 1,180,000 1,180,000 11,040,000
11/01/2024 1,105,000 1,105,000 9,935,000
05/01/2025 1,025,000 1,025,000 8,910,000
11/01/2025 945,000 945,000 7,965,000
05/01/2026 890,000 890,000 7,075,000
11/01/2026 845,000 845,000 6,230,000
05/01/2027 795,000 795,000 5,435,000
11/01/2027 745,000 745,000 4,690,000
05/01/2028 705,000 705,000 3,985,000
11/01/2028 660,000 660,000 3,325,000
05/01/2029 615,000 615,000 2,710,000
11/01/2029 570,000 570,000 2,140,000
05/01/2030 530,000 530,000 1,610,000
11/01/2030 485,000 485,000 1,125,000
05/01/2031 450,000 450,000 675,000
11/01/2031 400,000 400,000 275,000
05/01/2032 275,000 275,000 -
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Redemption Schedules
400% PSA Table (GHI Only) (SCD05)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Required Maximum Minimum
Date Redemption Redemption Balance

08/19/2021 - - 65,000,000
11/01/2021 480,000 480,000 64,520,000
05/01/2022 2,580,000 2,580,000 61,940,000
11/01/2022 4,350,000 4,350,000 57,590,000
05/01/2023 5,590,000 5,590,000 52,000,000
11/01/2023 6,485,000 6,485,000 45,515,000
05/01/2024 6,705,000 6,705,000 38,810,000
11/01/2024 5,865,000 5,865,000 32,945,000
05/01/2025 5,055,000 5,055,000 27,890,000
11/01/2025 4,350,000 4,350,000 23,540,000
05/01/2026 3,755,000 3,755,000 19,785,000
11/01/2026 3,230,000 3,230,000 16,555,000
05/01/2027 2,795,000 2,795,000 13,760,000
11/01/2027 2,410,000 2,410,000 11,350,000
05/01/2028 2,085,000 2,085,000 9,265,000
11/01/2028 1,805,000 1,805,000 7,460,000
05/01/2029 1,555,000 1,555,000 5,905,000
11/01/2029 1,340,000 1,340,000 4,565,000
05/01/2030 1,165,000 1,165,000 3,400,000
11/01/2030 1,010,000 1,010,000 2,390,000
05/01/2031 875,000 875,000 1,515,000
11/01/2031 755,000 755,000 760,000
05/01/2032 665,000 665,000 95,000
11/01/2032 95,000 95,000 -
05/01/2033 - - -
11/01/2033 - - -
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Redemption Schemes
Taxable Pass-Thru (RED01)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply
Target Grp Method Pct Date Freq Schedule

BON23: 21J Prem Pass Thru (TAX) 1 PG - 10/01/2021 Monthly N/A



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1594

2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Redemption Schemes
Taxable Pass-Thru (RED01)

Redemption Scheme Setup

1st Redem Redem
Date Freq

10/01/2021 Continuous
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Redemption Schemes
100% - 400% PSA (RED02)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply
Target Grp Method Pct Date Freq Schedule

BON16: 21H PAC (NAMT) - PG - 11/01/2021 Semiannual SCD01: PAC Schedule (NAMT)
BON01: 21G Serials (AMT) 2 PG - 11/01/2021 Semiannual N/A
BON19: 21H Serials (NAMT) 2 PG - 11/01/2021 Semiannual N/A
BON24: 21H 2036 Term 2 PG - 11/01/2021 Semiannual N/A
BON26: 21H 2042 Term 2 PG - 11/01/2021 Semiannual N/A
BON27: 21I UH VRDO (TAX) (Cl II) 3 PG - 11/01/2021 Semiannual N/A
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Redemption Schemes
100% - 400% PSA (RED02)

Redemption Scheme Setup

1st Redem Redem
Date Freq

11/01/2021 Continuous
11/01/2021 Continuous
11/01/2021 Continuous
11/01/2021 Continuous
11/01/2021 Continuous
11/01/2021 Continuous
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Redemption Schemes
> 400% PSA (RED04)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply
Target Grp Method Pct Date Freq Schedule

BON16: 21H PAC (NAMT) - PG - 11/01/2021 Semiannual SCD01: PAC Schedule (NAMT)
RED02: 100% - 400% PSA - PG - 11/01/2021 Semiannual SCD05: 400% PSA Table (GHI Only)
BON01: 21G Serials (AMT) 1 PG - 11/01/2021 Semiannual N/A
BON19: 21H Serials (NAMT) 1 PG - 11/01/2021 Semiannual N/A
BON24: 21H 2036 Term 1 PG - 11/01/2021 Semiannual N/A
BON26: 21H 2042 Term 1 PG - 11/01/2021 Semiannual N/A
BON16: 21H PAC (NAMT) 1 PG - 11/01/2021 Semiannual N/A
BON27: 21I UH VRDO (TAX) (Cl II) 2 PG - 11/01/2021 Semiannual N/A
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Redemption Schemes
> 400% PSA (RED04)

Redemption Scheme Setup

1st Redem Redem
Date Freq

11/01/2021 Continuous
11/01/2021 Continuous
11/01/2021 Continuous
11/01/2021 Continuous
11/01/2021 Continuous
11/01/2021 Continuous

- Continuous
11/01/2021 Continuous
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Redemption Schemes
< = 100% PSA (RED06)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply
Target Grp Method Pct Date Freq Schedule

BON16: 21H PAC (NAMT) 1 PG - 11/01/2021 Semiannual N/A
BON01: 21G Serials (AMT) 2 PG - 11/01/2021 Semiannual N/A
BON19: 21H Serials (NAMT) 2 PG - 11/01/2021 Semiannual N/A
BON24: 21H 2036 Term 2 PG - 11/01/2021 Semiannual N/A
BON26: 21H 2042 Term 2 PG - 11/01/2021 Semiannual N/A
BON27: 21I UH VRDO (TAX) (Cl II) 3 PG - 11/01/2021 Semiannual N/A
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Redemption Schemes
< = 100% PSA (RED06)

Redemption Scheme Setup

1st Redem Redem
Date Freq

- Continuous
- Continuous
- Continuous
- Continuous
- Continuous
- Continuous
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Redemption Schemes
Taxable VRDO (RED07)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) In order listed
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply
Target Grp Method Pct Date Freq Schedule

BON27: 21I UH VRDO (TAX) (Cl II) 1 PG - 11/01/2021 Semiannual N/A
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Redemption Schemes
Taxable VRDO (RED07)

Redemption Scheme Setup

1st Redem Redem
Date Freq

11/01/2021 Continuous
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Surplus Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED02 - 100% - 400% PSA Through, <= Prepayment Speed 400.0000% N/A
RED04 - > 400% PSA After, > Prepayment Speed 400.0000% N/A

Call Options

Bond Call Redeemed
Component Method Interest

21G Serials (AMT) Strip Paid Same Day
21H PAC (NAMT) Strip Paid Same Day
21H Serials (NAMT) Strip Paid Same Day
21J Prem Pass Thru (TAX) Strip Paid Same Day
21H 2036 Term Strip Paid Same Day
21H 2042 Term Strip Paid Same Day
21I UH VRDO (TAX) (Cl II) Strip Paid Same Day
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Mandatory Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED02 - 100% - 400% PSA Through, <= Prepayment Speed 400.0000% N/A
RED04 - > 400% PSA After, > Prepayment Speed 400.0000% N/A

Call Options

Bond Call Redeemed
Component Method Interest

21G Serials (AMT) Strip Paid Same Day
21H PAC (NAMT) Strip Paid Same Day
21H Serials (NAMT) Strip Paid Same Day
21J Prem Pass Thru (TAX) Strip Paid Same Day
21H 2036 Term Strip Paid Same Day
21H 2042 Term Strip Paid Same Day
21I UH VRDO (TAX) (Cl II) Strip Paid Same Day

10 Year Rule Redemption Adjustment

*Use 10 Year Rule Redemption Adjustment Yes
Apply 10 Year Rule to Account ACCT01 - All TE
 Based on All Loan Principal
 10 Year Adjustment 10-year Rule Adjustment Only
*Subtract Maturing Principal Yes
 Target for Requirement Mandatory Redemption Account
 Target for Excess Monies ACCT03 - Unrestricted TE
 Tap for Shortfall N/A
 Round Requirement Up to 5,000.00
 Calculate after Taxable Bond Retire No
Change Target for Requirement/Excess No

10 Year Rule Redem Adj Table

Change
Date Pct

08/19/2021 15.9476%
10/01/2027 16.9458%
12/01/2027 21.0429%
02/01/2028 28.4748%
05/01/2028 35.7470%
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Mandatory Redemptions

10 Year Rule Redem Adj Table

Change
Date Pct

08/01/2028 38.7251%
10/01/2028 44.1284%
01/01/2029 46.1166%
04/01/2029 60.8942%
06/01/2029 64.7322%
07/01/2029 66.8424%
11/01/2029 67.1473%
02/01/2030 67.6314%
07/01/2030 68.1287%
10/01/2030 68.3638%
05/01/2031 68.8169%
08/01/2031 100.0000%

10 Year Rule Redem Adj Bonds

Subtract
Bond Prin

21G Serials (AMT) Yes
21H PAC (NAMT) Yes
21H Serials (NAMT) Yes
21J Prem Pass Thru (TAX) No
21H 2036 Term Yes
21H 2042 Term Yes
21I UH VRDO (TAX) (Cl II) No

Seldom Used Options

 Standard Excess Calculation Yes
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

ACCT01 - All TE

Redemption Scheme Is Active Conditional Value Bond Component

RED02 - 100% - 400% PSA Through, <= Prepayment Speed 400.0000% N/A
RED04 - > 400% PSA After, > Prepayment Speed 400.0000% N/A
And Always Date - N/A
And Always Date - N/A
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

ACCT02 - Taxable Pass-Thru

Redemption Scheme Is Active Conditional Value Bond Component

RED01 - Taxable Pass-Thru Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

ACCT03 - Unrestricted TE

Redemption Scheme Is Active Conditional Value Bond Component

RED02 - 100% - 400% PSA Through, <= Prepayment Speed 400.0000% N/A
RED04 - > 400% PSA After, > Prepayment Speed 400.0000% N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

ACCT04 - Taxable VRDO

Redemption Scheme Is Active Conditional Value Bond Component

RED07 - Taxable VRDO Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Undisbursed Proceeds Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

And Always Date - N/A

Call Options

Unused Funds
Start Unused fund transfers on -
Send Unused funds to Revenue Account

Call Options

Bond Call Redeemed
Component Method Interest

21G Serials (AMT) Strip Paid Same Day
21H PAC (NAMT) Strip Paid Same Day
21H Serials (NAMT) Strip Paid Same Day
21J Prem Pass Thru (TAX) Strip Paid Same Day
21H 2036 Term Strip Paid Same Day
21H 2042 Term Strip Paid Same Day
21I UH VRDO (TAX) (Cl II) Strip Paid Same Day
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Loans
GNMA CE1943 53.6bps (Part w 20GH) (POR04)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By Acquisition Fund
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

08/19/2021 43,348,349.69 3.036% 357 360 09/01/2021 Monthly Monthly 05/19/2051

43,348,349.69

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

08/19/2021 43,348,349.69 43,348,349.69 Remaining Balance 1%

43,348,349.69 43,348,349.69
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Loans
GNMA CE1943 53.6bps (Part w 20GH) (POR04)

Servicing Information

Servicing Rate (%) 0.536000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment Pay Accrued at Origination
   1st Period Interest Basis 30/360
   Pay from Revenue Acct
   Treasury Yield Handling Subtract from Loan Receipts
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 100.000000%
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? Yes
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Loans
GNMA CE1943 53.6bps (Part w 20GH) (POR04)

Seldom Used Options

Participation Participation
Change Date Principal Interest

08/20/2021 96.939667% 100%
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Loans
GNMA [       ] 50.0bps (POR05)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By Acquisition Fund
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Rate (months) Term Due Date Freq Freq Payment

08/19/2021 3% 359 360 09/01/2021 Monthly Monthly 07/19/2051

Discount / Revenue Yield Points

Loan Yield Pts Loan Yld
Orig Date Apply to Points

08/19/2021 Remaining Balance 1%
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Loans
GNMA [       ] 50.0bps (POR05)

Servicing Information

Servicing Rate (%) 0.500000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment Pay Accrued at Origination
   1st Period Interest Basis 30/360
   Pay from Revenue Acct
   Treasury Yield Handling Subtract from Loan Receipts
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Loans
Zeros Out - GNMA [           ] 50.0bps (POR09)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By Acquisition Fund
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Rate (months) Term Due Date Freq Freq Payment

08/19/2021 3% 359 360 09/01/2021 Monthly Monthly 07/19/2051

Discount / Revenue Yield Points

Loan Yield Pts Loan Yld
Orig Date Apply to Points

08/19/2021 Remaining Balance 1%
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Loans
Zeros Out - GNMA [           ] 50.0bps (POR09)

Servicing Information

Servicing Rate (%) 0.500000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment Pay Accrued at Origination
   1st Period Interest Basis 30/360
   Pay from Revenue Acct
   Treasury Yield Handling Subtract from Loan Receipts
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 100.000000%
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Loans
Zeros In - GNMA [           ] 50.0bps (POR11)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Rate (months) Term Due Date Freq Freq Payment

08/19/2021 3% 359 360 09/01/2021 Monthly Monthly 07/19/2051

Discount / Revenue Yield Points

Loan Yield Pts Loan Yld
Orig Date Apply to Points

08/19/2021 Remaining Balance 1%
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Loans
Zeros In - GNMA [           ] 50.0bps (POR11)

Servicing Information

Servicing Rate (%) 0.500000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment Pay Accrued at Origination
   1st Period Interest Basis 30/360
   Pay from Revenue Acct
   Treasury Yield Handling Subtract from Loan Receipts
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % -
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Loans
GNMA BS8534 (part in from 20GH) (POR12)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

08/19/2021 5,459,192.03 3.002% 351 360 09/01/2021 Monthly Monthly 11/19/2050

5,459,192.03

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

08/19/2021 5,459,192.03 5,459,192.03 Remaining Balance 1%

5,459,192.03 5,459,192.03
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Loans
GNMA BS8534 (part in from 20GH) (POR12)

Servicing Information

Servicing Rate (%) 0.502000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment Pay Accrued at Origination
   1st Period Interest Basis 30/360
   Pay from Revenue Acct
   Treasury Yield Handling Subtract from Loan Receipts
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % -
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? Yes
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Loans
GNMA BS8534 (part in from 20GH) (POR12)

Seldom Used Options

Participation Participation
Change Date Principal Interest

08/20/2021 72.253697% 100%
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Loans
GNMA CE1955 50.5bps (Part w 20GH) (POR13)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By Acquisition Fund
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

08/19/2021 44,069,135.02 3.005% 358 360 09/01/2021 Monthly Monthly 06/19/2051

44,069,135.02

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

08/19/2021 44,069,135.02 44,069,135.02 Remaining Balance 1%

44,069,135.02 44,069,135.02
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Loans
GNMA CE1955 50.5bps (Part w 20GH) (POR13)

Servicing Information

Servicing Rate (%) 0.505000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment Pay Accrued at Origination
   1st Period Interest Basis 30/360
   Pay from Revenue Acct
   Treasury Yield Handling Subtract from Loan Receipts
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 100.000000%
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? Yes
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Loans
GNMA CE1955 50.5bps (Part w 20GH) (POR13)

Seldom Used Options

Participation Participation
Change Date Principal Interest

08/20/2021 96.939667% 100%
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Loans
GNMA CE1970 48.8bps (Part w 20GH) (POR14)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By Acquisition Fund
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

08/19/2021 41,472,689 2.988% 359 360 09/01/2021 Monthly Monthly 07/19/2051

41,472,689

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

08/19/2021 41,472,689 41,472,689 Remaining Balance 1%

41,472,689 41,472,689
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Loans
GNMA CE1970 48.8bps (Part w 20GH) (POR14)

Servicing Information

Servicing Rate (%) 0.488000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment Pay Accrued at Origination
   1st Period Interest Basis 30/360
   Pay from Revenue Acct
   Treasury Yield Handling Subtract from Loan Receipts
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 100.000000%
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? Yes
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Loans
GNMA CE1970 48.8bps (Part w 20GH) (POR14)

Seldom Used Options

Participation Participation
Change Date Principal Interest

08/20/2021 96.939667% 100%
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Acquisition Funds
Acquisition Fund #1 (ACQ01)

Acquisition Fund Information

*Loan Portfolios Drawn From This Fund All
   Loan Portfolio Sub-type All Types of Loans
Send Interest Earnings to Revenue Account
Undisbursed Principal
Send To Undisbursed Redemption Acct
Available for Revenue Deficiency No
Available to Repay Subordinate Debt No
Available to Replenish Reserve No
Insufficiency Option Originate Balance of Fund
Non-Delivery Penalties
Percent of Loans -
Fixed Amount -
Exclude Fund from Arbitrage No
Percent to Apply for Parity 100.000%
Are Reorig Deposits Transferred No
Reorig Bal Insufficiency Allocation First Come, First Served Basis
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Acquisition Funds
Acquisition Fund #1 (ACQ01)

Acq Acct (SEC01)

Security Description

Type of Security Passbook
Interest Accrual Date Aug 19, 2021
Purchase Date Aug 19, 2021
Par Amount 128,890,173.71
Maturity Date Nov  1, 2021
   Purchase Price 100.000000
Interest Rate -
Interest Rate Table TBL01 - Reinvest Rates - Expected
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Semiannual
First Interest Payment Date Nov  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
Rollover Date -
*Are There Fund Withdrawals No
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Short Term Investments

Int Begin Beginning Interest First Pmt Payment Day % to Apply Exclude
Account Date Balance Rate Date Freq Basis to Parity From Arb

Default 08/19/2021 - 0.1% 09/01/2021 Monthly ACT/ACT 100% No
Loan Float 08/19/2021 - 0.1% 09/01/2021 Monthly ACT/ACT 100% No
Redemption 08/19/2021 - 0.1% 09/01/2021 Monthly ACT/ACT 100% No
Revenue 08/19/2021 204,000 0.1% 09/01/2021 Monthly ACT/ACT 100% No

Default Short Term Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Loan Float Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Redemption Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1632

2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Short Term Investments

Revenue Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Expenses
Trustee (EXP01)

Type of Expense Trustee
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.035000%
   Expense Percent Type Annual Rate
*Bond Component All
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Nov  1, 2021
Expense Payment Frequency Annual
Expense Payment Lag (days) -
Expense Calculation Frequency Annual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Advance
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds are Retired
   Bond Component All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Expenses
G-Fee (EXP02)

Type of Expense Non-Cashflow Expense
*Expense Calculation Method % of Loan Balance
   Expense Percent 0.060000%
   Expense Percent Type Annual Rate
*Loan Portfolio Some
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Sep  1, 2021
Expense Payment Frequency Monthly
Expense Payment Lag (days) -
Expense Calculation Frequency Monthly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Sub from Tax-exempt Loan Receipts
    End Date for Adjustments -
Terminate Expense When Loans are Retired
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Loan Selection

Loan Pct for
Portfolio Req

POR04: GNMA CE1943 53.6bps (Part w 20GH) 30.325%
POR13: GNMA CE1955 50.5bps (Part w 20GH) 30.325%
POR14: GNMA CE1970 48.8bps (Part w 20GH) 30.325%
POR05: GNMA [       ] 50.0bps 29.397%
POR09: Zeros Out - GNMA [           ] 50.0bps 100.000%
POR11: Zeros In - GNMA [           ] 50.0bps 100.000%
POR12: GNMA BS8534 (part in from 20GH) 138.401%
N/A 100.000%
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Expenses
G-Fee (TAX) (EXP05)

Type of Expense Non-Cashflow Expense
*Expense Calculation Method % of Loan Balance
   Expense Percent 0.060000%
   Expense Percent Type Annual Rate
*Loan Portfolio Some
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Sep  1, 2021
Expense Payment Frequency Monthly
Expense Payment Lag (days) -
Expense Calculation Frequency Monthly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Sub from Taxable Loan Receipts
    End Date for Adjustments -
Terminate Expense When Loans are Retired
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Loan Selection

Loan Pct for
Portfolio Req

POR04: GNMA CE1943 53.6bps (Part w 20GH) 72.832%
POR13: GNMA CE1955 50.5bps (Part w 20GH) 72.832%
POR14: GNMA CE1970 48.8bps (Part w 20GH) 72.832%
POR05: GNMA [       ] 50.0bps 70.603%
POR09: Zeros Out - GNMA [           ] 50.0bps -
POR11: Zeros In - GNMA [           ] 50.0bps -
POR12: GNMA BS8534 (part in from 20GH) -
N/A 100.000%
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Expenses
2nd Mortgage Loan Losses (EXP09)

Type of Expense Non-Cashflow Expense
*Expense Calculation Method Non-calculated
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Sep  1, 2021
Expense Payment Frequency Annual
Expense Payment Lag (days) -
Expense Calculation Frequency Annual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Advance
Treasury Yield Handling Sub from Tax-exempt Loan Receipts
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component All
   Loan Portfolio All
*Are There Expense Payment Changes Yes
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Expense Payment Changes

Expense Expense Calc Expense
Date Freq Freq Amount

09/01/2022 Annual Annual 580.40
09/01/2023 Annual Annual 8,004.46
09/01/2024 Annual Annual 9,563.97
09/01/2025 Annual Annual 7,328.17
09/01/2026 Annual Annual 5,551.64
09/01/2027 Annual Annual 4,183.92
09/01/2028 Annual Annual 3,235.09
09/01/2029 Annual Annual 2,483.10
09/01/2030 Annual Annual 1,852.23
09/01/2031 Annual Annual 1,332.39
09/01/2032 Annual Annual 933.69
09/01/2033 Annual Annual 640.96
09/01/2034 Annual Annual 439.08
09/01/2035 Annual Annual 413.85
09/01/2036 Annual Annual 388.62
09/01/2037 Annual Annual 363.38
09/01/2038 Annual Annual 338.15
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Expenses
2nd Mortgage Loan Losses (EXP09)

Expense Payment Changes

Expense Expense Calc Expense
Date Freq Freq Amount

09/01/2039 Annual Annual 317.96
09/01/2040 Annual Annual 297.77
09/01/2041 Annual Annual 282.63
09/01/2042 Annual Annual 262.44
09/01/2043 Annual Annual 247.30
09/01/2044 Annual Annual 232.16
09/01/2045 Annual Annual 217.02
09/01/2046 Annual Annual 201.88
09/01/2047 Annual Annual 186.74
09/01/2048 Annual Annual 171.60
09/01/2049 Annual Annual 156.46
09/01/2050 Annual Annual 141.31
09/01/2051 Annual Annual 121.13
09/01/2052 Annual Annual -
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Expenses
GNMA MBS (2020GHI Portion) P Out of TE (EXP10)

Type of Expense Non-Cashflow Expense
*Expense Calculation Method % of Monthly Loan P [Not Prepay]
   Expense Percent 2.228890%
   Expense Percent Type Periodic Rate
*Loan Portfolio Some
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Aug 31, 2021
Expense Payment Frequency Monthly
Expense Payment Lag (days) -
Expense Calculation Frequency Monthly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Sub from Tax-exempt Loan Receipts
    End Date for Adjustments -
Terminate Expense When Loans are Retired
   Loan Portfolio POR04 - GNMA CE1943 53.6bps (Part w 20GH)
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Loan Selection

Loan Pct for
Portfolio Req

POR04: GNMA CE1943 53.6bps (Part w 20GH) 100%
POR13: GNMA CE1955 50.5bps (Part w 20GH) 100%
POR14: GNMA CE1970 48.8bps (Part w 20GH) 100%
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Expenses
GNMA MBS (20GHI Portion) Ppmt Out of TE (EXP11)

Type of Expense Non-Cashflow Expense
*Expense Calculation Method % of Monthly Prepayments
   Expense Percent 2.228890%
   Expense Percent Type Periodic Rate
*Loan Portfolio Some
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Aug 31, 2021
Expense Payment Frequency Monthly
Expense Payment Lag (days) -
Expense Calculation Frequency Monthly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Sub from Tax-exempt Loan Receipts
    End Date for Adjustments -
Terminate Expense When Loans are Retired
   Loan Portfolio POR04 - GNMA CE1943 53.6bps (Part w 20GH)
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Loan Selection

Loan Pct for
Portfolio Req

POR04: GNMA CE1943 53.6bps (Part w 20GH) 100%
POR13: GNMA CE1955 50.5bps (Part w 20GH) 100%
POR14: GNMA CE1970 48.8bps (Part w 20GH) 100%



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1640

2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Expenses
GNMA MBS (2020GHI Portion) P to Tax (EXP12)

Type of Expense Non-Cashflow Expense
*Expense Calculation Method % of Monthly Loan P [Not Prepay]
   Expense Percent 2.228890%
   Expense Percent Type Periodic Rate
*Loan Portfolio Some
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Aug 31, 2021
Expense Payment Frequency Monthly
Expense Payment Lag (days) -
Expense Calculation Frequency Monthly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Loan Receipts
    End Date for Adjustments -
Terminate Expense When Loans are Retired
   Loan Portfolio POR04 - GNMA CE1943 53.6bps (Part w 20GH)
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Loan Selection

Loan Pct for
Portfolio Req

POR04: GNMA CE1943 53.6bps (Part w 20GH) 100%
POR13: GNMA CE1955 50.5bps (Part w 20GH) 100%
POR14: GNMA CE1970 48.8bps (Part w 20GH) 100%
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Expenses
GNMA MBS (2020GHI Portion) Ppmt to Tax (EXP13)

Type of Expense Non-Cashflow Expense
*Expense Calculation Method % of Monthly Prepayments
   Expense Percent 2.228890%
   Expense Percent Type Periodic Rate
*Loan Portfolio Some
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Aug 31, 2021
Expense Payment Frequency Monthly
Expense Payment Lag (days) -
Expense Calculation Frequency Monthly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Loan Receipts
    End Date for Adjustments -
Terminate Expense When Loans are Retired
   Loan Portfolio POR04 - GNMA CE1943 53.6bps (Part w 20GH)
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Loan Selection

Loan Pct for
Portfolio Req

POR04: GNMA CE1943 53.6bps (Part w 20GH) 100%
POR13: GNMA CE1955 50.5bps (Part w 20GH) 100%
POR14: GNMA CE1970 48.8bps (Part w 20GH) 100%
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Expenses
TBA Hedge Losses (EXP14)

Type of Expense Non-Cashflow Expense
*Expense Calculation Method Non-calculated
Additional Expense Amount 391,796.88
Expense Minimum -
Expense Maximum -
First Expense Date Aug 19, 2021
Expense Payment Frequency Annual
Expense Payment Lag (days) -
Expense Calculation Frequency Annual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Advance
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense After First Expense Date
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Expenses
Liquidity (TAX) (EXP15)

Type of Expense Administrative
*Expense Calculation Method % of Bond Bal + x Days Interest
   Expense Percent 0.270000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON27 - 21I UH VRDO (TAX) (Cl II)
   Expense Interest Rate 10.000000%
   No. of Days of Interest 187
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Nov  1, 2021
Expense Payment Frequency Quarterly
Expense Payment Lag (days) -
Expense Calculation Frequency Quarterly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Bond Payments.
    End Date for Adjustments -
Terminate Expense When Bonds are Retired
   Bond Component BON27 - 21I UH VRDO (TAX) (Cl II)
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes Yes
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Expense Payment Changes

Expense Expense Expense Calc
Date Percent Freq Freq

02/01/2024 1% Quarterly Quarterly
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Expenses
Remarketing (EXP16)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.070000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON27 - 21I UH VRDO (TAX) (Cl II)
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Nov  1, 2021
Expense Payment Frequency Quarterly
Expense Payment Lag (days) -
Expense Calculation Frequency Quarterly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds are Retired
   Bond Component BON27 - 21I UH VRDO (TAX) (Cl II)
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Cashflow
Bonds / Redemptions

Deposit Accrued Interest to Revenue Account
First Bond Year Ending Date Nov  1, 2021

Interest and Maturing Prin Payments

Debt Service Interest is Paid From Revenue Account
Maturing Principal is Paid From Redemption Account
   Redemption Account Mandatory
   Tap LOC Before Revenue Account No

Bond Prin Component Selection

Bond Maturing Principal Redemption Tap LOC
Component Option Account Before Rev

21G Serials (AMT) Redemption Account ACCT01: All TE No
21H PAC (NAMT) Redemption Account ACCT01: All TE No
21H Serials (NAMT) Redemption Account ACCT01: All TE No
21J Prem Pass Thru (TAX) Redemption Account ACCT02: Taxable Pass-Thru No
21H 2036 Term Revenue Account Mandatory No
21H 2042 Term Revenue Account Mandatory No
21I UH VRDO (TAX) (Cl II) Redemption Account ACCT02: Taxable Pass-Thru No
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Cashflow
Bonds / Redemptions

Taxable / Tax-exempt Information

*Are There Taxable/Tax-Exempt Bonds Yes
Taxable Loan Rate 3.830000%
Tax-Exempt Loan Rate -
Taxable Loan Origination Percent 70.602744%
Partial Loan Loss Percent -
*Allocate Scheduled Loan Principal Based on Loan Ratios
Partial Prepay Percent (Taxable) -
Prepayments Allocation Based on Loan Ratios
Transfer Taxable Loan Balance No
Universal Cap
Start Universal Cap Calc -
Tap Res Funds by Ratio No
Used accreted value for bond ratios No

Taxable / Tax-exempt Bond Selection

Bond Tax
Component Category

21G Serials (AMT) Tax-Exempt
21H PAC (NAMT) Tax-Exempt
21H Serials (NAMT) Tax-Exempt
21J Prem Pass Thru (TAX) Taxable
21H 2036 Term Tax-Exempt
21H 2042 Term Tax-Exempt
21I UH VRDO (TAX) (Cl II) Taxable

Taxable / Tax-exempt Loan Selection

Tax
Loans Category

GNMA CE1943 53.6bps (Part w 20GH) Taxable / Tax-Exempt
GNMA [       ] 50.0bps Taxable / Tax-Exempt
Zeros Out - GNMA [           ] 50.0bps 100% Tax-Exempt
Zeros In - GNMA [           ] 50.0bps 100% Tax-Exempt
GNMA BS8534 (part in from 20GH) 100% Tax-Exempt
GNMA CE1955 50.5bps (Part w 20GH) Taxable / Tax-Exempt
GNMA CE1970 48.8bps (Part w 20GH) Taxable / Tax-Exempt
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Cashflow
Bonds / Redemptions

10 Year Rule Redemption Adjustment

*Use 10 Year Rule Redemption Adjustment Yes
Apply 10 Year Rule to Account ACCT01 - All TE
 Based on All Loan Principal
 10 Year Adjustment 10-year Rule Adjustment Only
*Subtract Maturing Principal Yes
 Target for Requirement Mandatory Redemption Account
 Target for Excess Monies ACCT03 - Unrestricted TE
 Tap for Shortfall N/A
 Round Requirement Up to 5,000.00
 Calculate after Taxable Bond Retire No
Change Target for Requirement/Excess No

10 Year Rule Redem Adj Table

Change
Date Pct

08/19/2021 15.9476%
10/01/2027 16.9458%
12/01/2027 21.0429%
02/01/2028 28.4748%
05/01/2028 35.7470%
08/01/2028 38.7251%
10/01/2028 44.1284%
01/01/2029 46.1166%
04/01/2029 60.8942%
06/01/2029 64.7322%
07/01/2029 66.8424%
11/01/2029 67.1473%
02/01/2030 67.6314%
07/01/2030 68.1287%
10/01/2030 68.3638%
05/01/2031 68.8169%
08/01/2031 100.0000%
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Cashflow
Bonds / Redemptions

10 Year Rule Redem Adj Bonds

Subtract
Bond Prin

21G Serials (AMT) Yes
21H PAC (NAMT) Yes
21H Serials (NAMT) Yes
21J Prem Pass Thru (TAX) No
21H 2036 Term Yes
21H 2042 Term Yes
21I UH VRDO (TAX) (Cl II) No

Seldom Used Options

 Standard Excess Calculation Yes

Additional Changes

*Are There Additional Mandatory Transfer Changes Yes

Additional Changes

Change Loan Target
Date Port % Prin % Prepay Account

08/01/2021 All 100.000% 100.000% ACCT01: All TE
08/01/2021 POR05: GNMA [       ] 50.0bps 27.168% 27.168% ACCT01: All TE
08/01/2021 POR05: GNMA [       ] 50.0bps 50.431% 50.431% ACCT02: Taxable Pass-Thru
08/01/2021 POR05: GNMA [       ] 50.0bps 22.401% 22.401% ACCT04: Taxable VRDO
08/01/2021 POR04: GNMA CE1943 53.6bps (Part w 20GH) 27.168% 27.168% ACCT01: All TE
08/01/2021 POR04: GNMA CE1943 53.6bps (Part w 20GH) 50.431% 50.431% ACCT02: Taxable Pass-Thru
08/01/2021 POR04: GNMA CE1943 53.6bps (Part w 20GH) 22.401% 22.401% ACCT04: Taxable VRDO
08/01/2021 POR13: GNMA CE1955 50.5bps (Part w 20GH) 27.168% 27.168% ACCT01: All TE
08/01/2021 POR13: GNMA CE1955 50.5bps (Part w 20GH) 50.431% 50.431% ACCT02: Taxable Pass-Thru
08/01/2021 POR13: GNMA CE1955 50.5bps (Part w 20GH) 22.401% 22.401% ACCT04: Taxable VRDO
08/01/2021 POR14: GNMA CE1970 48.8bps (Part w 20GH) 27.168% 27.168% ACCT01: All TE
08/01/2021 POR14: GNMA CE1970 48.8bps (Part w 20GH) 50.431% 50.431% ACCT02: Taxable Pass-Thru
08/01/2021 POR14: GNMA CE1970 48.8bps (Part w 20GH) 22.401% 22.401% ACCT04: Taxable VRDO
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Cashflow
Bonds / Redemptions

Additional Changes

Change Loan Target
Date Port % Prin % Prepay Account

08/01/2021 POR09: Zeros Out - GNMA [           ] 50.0bps 100.000% 100.000% ACCT01: All TE
08/01/2021 POR11: Zeros In - GNMA [           ] 50.0bps 100.000% 100.000% ACCT01: All TE
08/01/2021 POR12: GNMA BS8534 (part in from 20GH) 100.000% 100.000% ACCT01: All TE
08/01/2021 POR12: GNMA BS8534 (part in from 20GH) - - ACCT02: Taxable Pass-Thru

Additional Changes (cont)

Change Loan Change Bond
Date Port on Comp

08/01/2021 All Same for Life N/A
08/01/2021 POR05: GNMA [       ] 50.0bps Same for Life N/A
08/01/2021 POR05: GNMA [       ] 50.0bps Same for Life N/A
08/01/2021 POR05: GNMA [       ] 50.0bps Same for Life N/A
08/01/2021 POR04: GNMA CE1943 53.6bps (Part w 20GH) Same for Life N/A
08/01/2021 POR04: GNMA CE1943 53.6bps (Part w 20GH) Same for Life N/A
08/01/2021 POR04: GNMA CE1943 53.6bps (Part w 20GH) Same for Life N/A
08/01/2021 POR13: GNMA CE1955 50.5bps (Part w 20GH) Same for Life N/A
08/01/2021 POR13: GNMA CE1955 50.5bps (Part w 20GH) Same for Life N/A
08/01/2021 POR13: GNMA CE1955 50.5bps (Part w 20GH) Same for Life N/A
08/01/2021 POR14: GNMA CE1970 48.8bps (Part w 20GH) Same for Life N/A
08/01/2021 POR14: GNMA CE1970 48.8bps (Part w 20GH) Same for Life N/A
08/01/2021 POR14: GNMA CE1970 48.8bps (Part w 20GH) Same for Life N/A
08/01/2021 POR09: Zeros Out - GNMA [           ] 50.0bps Same for Life N/A
08/01/2021 POR11: Zeros In - GNMA [           ] 50.0bps Same for Life N/A
08/01/2021 POR12: GNMA BS8534 (part in from 20GH) Same for Life N/A
08/01/2021 POR12: GNMA BS8534 (part in from 20GH) Same for Life N/A
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Cashflow
Bonds / Redemptions

Additional Changes (cont)

Change Loan Target
Date Port Account

08/01/2021 All ACCT01: All TE
08/01/2021 POR05: GNMA [       ] 50.0bps ACCT01: All TE
08/01/2021 POR05: GNMA [       ] 50.0bps ACCT02: Taxable Pass-Thru
08/01/2021 POR05: GNMA [       ] 50.0bps ACCT04: Taxable VRDO
08/01/2021 POR04: GNMA CE1943 53.6bps (Part w 20GH) ACCT01: All TE
08/01/2021 POR04: GNMA CE1943 53.6bps (Part w 20GH) ACCT02: Taxable Pass-Thru
08/01/2021 POR04: GNMA CE1943 53.6bps (Part w 20GH) ACCT04: Taxable VRDO
08/01/2021 POR13: GNMA CE1955 50.5bps (Part w 20GH) ACCT01: All TE
08/01/2021 POR13: GNMA CE1955 50.5bps (Part w 20GH) ACCT02: Taxable Pass-Thru
08/01/2021 POR13: GNMA CE1955 50.5bps (Part w 20GH) ACCT04: Taxable VRDO
08/01/2021 POR14: GNMA CE1970 48.8bps (Part w 20GH) ACCT01: All TE
08/01/2021 POR14: GNMA CE1970 48.8bps (Part w 20GH) ACCT02: Taxable Pass-Thru
08/01/2021 POR14: GNMA CE1970 48.8bps (Part w 20GH) ACCT04: Taxable VRDO
08/01/2021 POR09: Zeros Out - GNMA [           ] 50.0bps ACCT01: All TE
08/01/2021 POR11: Zeros In - GNMA [           ] 50.0bps ACCT01: All TE
08/01/2021 POR12: GNMA BS8534 (part in from 20GH) ACCT01: All TE
08/01/2021 POR12: GNMA BS8534 (part in from 20GH) ACCT02: Taxable Pass-Thru
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Cashflow
Bonds / Redemptions

Redemption Acct Info

Surplus Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Mandatory Call Sub Account
Balance Lag (months) -
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Surplus/Mandatory Combined
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Cashflow
Surplus/Deficiency

Coverage

Debt Service Coverage Requirement Pro Rata Share of D/S (P & I)
   Coverage Factor 100.000%
  *Bond Selection All
   Use Default Bond Freq. Set Aside Yes
   Setaside 100% of payments due in Surplus Period? No
Expense Coverage Requirement Pro Rata Share of Expenses
Minimum Coverage Amount 10,000.00

Distribution

First Surplus Calculation Date Nov  1, 2021
Surplus Calculation Frequency Semiannual
Surplus Distribution
% to Surplus Redemption Account 100.000%
% to Line of Credit Red Acct -
% to Reorigination Account -
% to Retain in Revenue Account -
% to Distribute to Issuer -
% to External Distribution/MRA -
% to Reserve Fund -
% to Residual Bondholder -
% to Other Redemption Account -
Parity distribution optimization Advanced
   Min Bond Redeemable 5,000.00
Replenish Reserves Only on Surplus Calc. Dates Yes

Deficiency Processing

Tap to Maintain Minimum Coverage Amount
Tap Loan Float Account Yes
Reorigination Account Tap Limit Unlimited
Tap Reorigination Account after Reserve Funds No
Deficiency Taps Processing
Pay Expense Deficiency After All Redemptions
   Process D/S Deficiency Taps Immediately No



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1653

2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Cashflow
Surplus/Deficiency

Redemption Account Taps

All Redemption Account Taps Are Not Tappable
Tap Specified Reserve Fund After Surplus Redem. Acct

Other Debts

Are Lines of Credit Available No
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Rate Table
Reinvest Rates - Expected (TBL01)

Change New
Date Rate

11/01/2021 0.0300%
11/01/2022 0.2250%
05/01/2023 0.7875%
11/01/2023 1.0125%
05/01/2024 1.2375%
11/01/2024 1.4625%
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Rate Table
SIFMA: VRDO (TBL02)

Change New
Date Rate

05/01/2021 0.03%
11/01/2021 0.05%
11/01/2022 0.15%
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Rate Table
LIBOR: VRDO (TBL03)

Change New
Date Rate

11/01/2021 0.050%
11/01/2022 0.250%
05/01/2023 0.875%
11/01/2023 1.125%
05/01/2024 1.375%
11/01/2024 1.625%
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Miscellaneous

First Parity Display Date -
TIC/NIC Calculation Parameters
Bid Price 102.2321548%
Underwriter's Discount -
Calculate Bond to Loan Ratio No
Bond Rounding Option Round to nearest cent
 Apply to Regular Interest By Lot
 Apply to Initial Accrued Interest No rounding
 Apply to Initial Purchase Cost No rounding
Include Redemption and Loan Float Accrued Interest in Parity No
Include Arrears Interest In Parity Calc No

Pv 1

Present Value of External Distribution
PV Date Aug 19, 2021
Include Values Before PV Date At Par
PV Rate 2.5000000%
PV Amount -
Compounding Frequency Semiannual
Generate Proof Report No

Pv 2

Present Value of Expenses
Expense Selection EXP11 - GNMA MBS (20GHI Portion) Ppmt Out of TE
PV Date Aug 19, 2021
Include Values Before PV Date At Par
PV Rate 2.5000000%
PV Amount -
Compounding Frequency Semiannual
Generate Proof Report No

Additional Pv Calculations

Calculate Additional PVs Yes
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Miscellaneous

Additional Pv Calculations

Bond Res
PV Comp Expense Fund

N/A All All All
N/A All All All
N/A All All All
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Miscellaneous

Additional Pv Calculations

Loan Include Comp Proof
Port PV Date Before Date Freq Report

All 08/19/2021 At Par Semiannual No
All 08/19/2021 At Par Semiannual No
All 08/19/2021 At Par Semiannual No
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Reporting Options

Issuer Title
Replace Default Title
Single Family Mortgage Bonds

Series Title
Add to Default Title

2021 Series G (AMT)
2021 Series H (Non-AMT)
2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)
Additional Reporting Date -
Report Alignment Date Nov  1, 2021

Loan Report
Portfolio Group

POR04 GNMA CE1943 53.6bps (Part w 20GH) 1
POR05 GNMA [       ] 50.0bps 1
POR09 Zeros Out - GNMA [           ] 50.0bps 1
POR11 Zeros In - GNMA [           ] 50.0bps 1
POR12 GNMA BS8534 (part in from 20GH) 1
POR13 GNMA CE1955 50.5bps (Part w 20GH) 1
POR14 GNMA CE1970 48.8bps (Part w 20GH) 1

Display
Bond Order

BON01 21G Serials (AMT) 1
BON16 21H PAC (NAMT) 6
BON19 21H Serials (NAMT) 2
BON23 21J Prem Pass Thru (TAX) 11
BON24 21H 2036 Term 3
BON26 21H 2042 Term 5
BON27 21I UH VRDO (TAX) (Cl II) 10
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2021GHIJ SUMMARY OF ASSUMPTIONS REPORT

Single Family Mortgage Bonds
Closing Cash Flows

2021 Series G (AMT)
2021 Series H (Non-AMT)

2021 Series I (Class II Adj Rate Bonds) (Federally Taxable)
2021 Series J (GNMA MBS Pass-Through) (Federally Taxable)

Reporting Options

Loan Display
Portfolio Order

POR04 GNMA CE1943 53.6bps (Part w 20GH) 1
POR05 GNMA [       ] 50.0bps 1
POR09 Zeros Out - GNMA [           ] 50.0bps 1
POR11 Zeros In - GNMA [           ] 50.0bps 1
POR12 GNMA BS8534 (part in from 20GH) 3
POR13 GNMA CE1955 50.5bps (Part w 20GH) 1
POR14 GNMA CE1970 48.8bps (Part w 20GH) 1

Display
Expense Order

EXP01 Trustee 1
EXP02 G-Fee 1
EXP05 G-Fee (TAX) 1
EXP09 2nd Mortgage Loan Losses 1
EXP10 GNMA MBS (2020GHI Portion) P Out of TE 1
EXP11 GNMA MBS (20GHI Portion) Ppmt Out of TE 1
EXP12 GNMA MBS (2020GHI Portion) P to Tax 1
EXP13 GNMA MBS (2020GHI Portion) Ppmt to Tax 1
EXP14 TBA Hedge Losses 1
EXP15 Liquidity (TAX) 1
EXP16 Remarketing 1
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Bonds
21K Serials (AMT) (BON01)

Bond Component

Dated Date Nov 18, 2021
Delivery Date Nov 18, 2021
First Interest/Compounding Date May  1, 2022
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2022 500,000 0.15% 0.15% 100 5,000
11/01/2022 660,000 0.25% 0.25% 100 5,000
05/01/2023 720,000 0.35% 0.35% 100 5,000

1,880,000
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Bonds
21M-1 Serials (TAX) (BON03)

Bond Component

Dated Date Nov 18, 2021
Delivery Date Nov 18, 2021
First Interest/Compounding Date May  1, 2022
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2022 710,000 0.25% 0.25% 100 5,000
11/01/2022 710,000 0.30% 0.30% 100 5,000
05/01/2023 710,000 0.35% 0.35% 100 5,000
11/01/2023 715,000 0.48% 0.48% 100 5,000
05/01/2024 715,000 0.68% 0.68% 100 5,000
11/01/2024 720,000 0.80% 0.80% 100 5,000
05/01/2025 730,000 1.00% 1.00% 100 5,000
11/01/2025 760,000 1.07% 1.07% 100 5,000
05/01/2026 785,000 1.13% 1.13% 100 5,000
11/01/2026 815,000 1.23% 1.23% 100 5,000
05/01/2027 840,000 1.38% 1.38% 100 5,000
11/01/2027 860,000 1.53% 1.53% 100 5,000
05/01/2028 875,000 1.63% 1.63% 100 5,000
11/01/2028 890,000 1.73% 1.73% 100 5,000
05/01/2029 905,000 1.85% 1.85% 100 5,000
11/01/2029 925,000 1.90% 1.90% 100 5,000
05/01/2030 1,015,000 1.95% 1.95% 100 5,000
11/01/2030 1,025,000 2.00% 2.00% 100 5,000
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Bonds
21M-1 Serials (TAX) (BON03)

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2031 1,040,000 2.05% 2.05% 100 5,000
11/01/2031 1,055,000 2.10% 2.10% 100 5,000
05/01/2032 1,080,000 2.15% 2.15% 100 5,000
11/01/2032 1,090,000 2.20% 2.20% 100 5,000

18,970,000
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Bonds
21M-2 VRDB (TAX) (BON15)

Bond Component

Dated Date Nov 18, 2021
Delivery Date Nov 18, 2021
First Interest/Compounding Date May  1, 2022
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Variable Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2037 1,190,000 1.25% 1.25% 100 5,000
11/01/2037 1,195,000 1.25% 1.25% 100 5,000
05/01/2038 1,205,000 1.25% 1.25% 100 5,000
11/01/2038 1,220,000 1.25% 1.25% 100 5,000
05/01/2039 1,225,000 1.25% 1.25% 100 5,000
11/01/2039 1,235,000 1.25% 1.25% 100 5,000
05/01/2040 1,245,000 1.25% 1.25% 100 5,000
11/01/2040 1,250,000 1.25% 1.25% 100 5,000
05/01/2041 1,255,000 1.25% 1.25% 100 5,000
11/01/2041 1,260,000 1.25% 1.25% 100 5,000
05/01/2042 1,270,000 1.25% 1.25% 100 5,000
11/01/2042 1,275,000 1.25% 1.25% 100 5,000
05/01/2043 1,285,000 1.25% 1.25% 100 5,000
11/01/2043 1,290,000 1.25% 1.25% 100 5,000
05/01/2044 1,300,000 1.25% 1.25% 100 5,000
11/01/2044 1,305,000 1.25% 1.25% 100 5,000
05/01/2045 1,320,000 1.25% 1.25% 100 5,000
11/01/2045 1,330,000 1.25% 1.25% 100 5,000
05/01/2046 1,335,000 1.25% 1.25% 100 5,000
11/01/2046 1,340,000 1.25% 1.25% 100 5,000
05/01/2047 1,350,000 1.25% 1.25% 100 5,000
11/01/2047 1,355,000 1.25% 1.25% 100 5,000
05/01/2048 1,365,000 1.25% 1.25% 100 5,000
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Bonds
21M-2 VRDB (TAX) (BON15)

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

11/01/2048 1,370,000 1.25% 1.25% 100 5,000
05/01/2049 1,380,000 1.25% 1.25% 100 5,000
11/01/2049 1,385,000 1.25% 1.25% 100 5,000
05/01/2050 1,390,000 1.25% 1.25% 100 5,000
11/01/2050 1,405,000 1.25% 1.25% 100 5,000
05/01/2051 1,500,000 1.25% 1.25% 100 5,000
11/01/2051 4,170,000 1.25% 1.25% 100 5,000

42,000,000

Interest Rate Table Description

Interest Rate Table TBL03 - LIBOR: VRDO
Table Percentage 100.000%
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
*Additional Changes No
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Bonds
21L PAC (NAMT) (BON16)

Bond Component

Dated Date Nov 18, 2021
Delivery Date Nov 18, 2021
First Interest/Compounding Date May  1, 2022
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category Super-Sinker
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

11/01/2030 730,000 3% 2.53% 109.82 5,000
05/01/2031 740,000 3% 2.53% 109.82 5,000
11/01/2031 745,000 3% 2.53% 109.82 5,000
05/01/2032 755,000 3% 2.53% 109.82 5,000
11/01/2032 765,000 3% 2.53% 109.82 5,000
05/01/2033 775,000 3% 2.53% 109.82 5,000
11/01/2033 785,000 3% 2.53% 109.82 5,000
05/01/2034 795,000 3% 2.53% 109.82 5,000
11/01/2034 805,000 3% 2.53% 109.82 5,000
05/01/2035 815,000 3% 2.53% 109.82 5,000
11/01/2035 825,000 3% 2.53% 109.82 5,000
05/01/2036 835,000 3% 2.53% 109.82 5,000
11/01/2036 845,000 3% 2.53% 109.82 5,000
05/01/2037 855,000 3% 2.53% 109.82 5,000
11/01/2037 870,000 3% 2.53% 109.82 5,000
05/01/2038 880,000 3% 2.53% 109.82 5,000
11/01/2038 890,000 3% 2.53% 109.82 5,000
05/01/2039 905,000 3% 2.53% 109.82 5,000
11/01/2039 915,000 3% 2.53% 109.82 5,000
05/01/2040 925,000 3% 2.53% 109.82 5,000
11/01/2040 940,000 3% 2.53% 109.82 5,000
05/01/2041 955,000 3% 2.53% 109.82 5,000
11/01/2041 970,000 3% 2.53% 109.82 5,000
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Bonds
21L PAC (NAMT) (BON16)

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2042 985,000 3% 2.53% 109.82 5,000
11/01/2042 1,000,000 3% 2.53% 109.82 5,000
05/01/2043 1,015,000 3% 2.53% 109.82 5,000
11/01/2043 1,030,000 3% 2.53% 109.82 5,000
05/01/2044 1,045,000 3% 2.53% 109.82 5,000
11/01/2044 1,060,000 3% 2.53% 109.82 5,000
05/01/2045 1,075,000 3% 2.53% 109.82 5,000
11/01/2045 1,090,000 3% 2.53% 109.82 5,000
05/01/2046 1,110,000 3% 2.53% 109.82 5,000
11/01/2046 1,125,000 3% 2.53% 109.82 5,000
05/01/2047 1,140,000 3% 2.53% 109.82 5,000
11/01/2047 1,160,000 3% 2.53% 109.82 5,000
05/01/2048 1,175,000 3% 2.53% 109.82 5,000
11/01/2048 1,195,000 3% 2.53% 109.82 5,000
05/01/2049 1,210,000 3% 2.53% 109.82 5,000
11/01/2049 1,230,000 3% 2.53% 109.82 5,000
05/01/2050 1,250,000 3% 2.53% 109.82 5,000
11/01/2050 1,265,000 3% 2.53% 109.82 5,000
05/01/2051 1,445,000 3% 2.53% 109.82 5,000
11/01/2051 2,575,000 3% 2.53% 109.82 5,000

43,500,000
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Bonds
21L Serials (NAMT) (BON19)

Bond Component

Dated Date Nov 18, 2021
Delivery Date Nov 18, 2021
First Interest/Compounding Date May  1, 2022
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2023 - 0.20% 0.20% 100 5,000
11/01/2023 645,000 0.25% 0.25% 100 5,000
05/01/2024 665,000 0.30% 0.30% 100 5,000
11/01/2024 675,000 0.35% 0.35% 100 5,000
05/01/2025 680,000 0.40% 0.40% 100 5,000
11/01/2025 680,000 0.45% 0.45% 100 5,000
05/01/2026 685,000 0.50% 0.50% 100 5,000
11/01/2026 685,000 0.60% 0.60% 100 5,000
05/01/2027 690,000 0.65% 0.65% 100 5,000
11/01/2027 690,000 0.80% 0.80% 100 5,000
05/01/2028 695,000 0.85% 0.85% 100 5,000
11/01/2028 700,000 0.95% 0.95% 100 5,000
05/01/2029 705,000 1.05% 1.05% 100 5,000
11/01/2029 710,000 1.15% 1.15% 100 5,000
05/01/2030 715,000 1.25% 1.25% 100 5,000

9,620,000



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1670

2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Bonds
21M-1 Tm 2036 (TAX) (BON23)

Bond Component

Dated Date Nov 18, 2021
Delivery Date Nov 18, 2021
First Interest/Compounding Date May  1, 2022
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Term Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Interest SIA Reoffering Issuance
Date Amount Rate Yield Price Denom

05/01/2033 1,090,000 2.35% 2.35% 100 5,000
11/01/2033 1,105,000 2.35% 2.35% 100 5,000
05/01/2034 1,115,000 2.35% 2.35% 100 5,000
11/01/2034 1,125,000 2.35% 2.35% 100 5,000
05/01/2035 1,135,000 2.35% 2.35% 100 5,000
11/01/2035 1,145,000 2.35% 2.35% 100 5,000
05/01/2036 1,155,000 2.35% 2.35% 100 5,000
11/01/2036 1,160,000 2.35% 2.35% 100 5,000

9,030,000
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Redemption Schedules
PAC Schedule (NAMT) (SCD01)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Required Maximum Minimum
Date Redemption Redemption Balance

11/18/2021 - - 43,500,000
05/01/2022 - - 43,500,000
11/01/2022 1,220,000 1,220,000 42,280,000
05/01/2023 2,025,000 2,025,000 40,255,000
11/01/2023 2,725,000 2,725,000 37,530,000
05/01/2024 3,335,000 3,335,000 34,195,000
11/01/2024 3,520,000 3,520,000 30,675,000
05/01/2025 3,360,000 3,360,000 27,315,000
11/01/2025 3,175,000 3,175,000 24,140,000
05/01/2026 2,990,000 2,990,000 21,150,000
11/01/2026 2,825,000 2,825,000 18,325,000
05/01/2027 2,650,000 2,650,000 15,675,000
11/01/2027 2,490,000 2,490,000 13,185,000
05/01/2028 2,340,000 2,340,000 10,845,000
11/01/2028 2,195,000 2,195,000 8,650,000
05/01/2029 2,055,000 2,055,000 6,595,000
11/01/2029 1,910,000 1,910,000 4,685,000
05/01/2030 1,730,000 1,730,000 2,955,000
11/01/2030 2,340,000 2,340,000 615,000
05/01/2031 615,000 615,000 -
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Redemption Schedules
PAC Schedule (TAX) (SCD02)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Date

01/21/2021
05/01/2021
11/01/2021
05/01/2022
11/01/2022
05/01/2023
11/01/2023
05/01/2024
11/01/2024
05/01/2025
11/01/2025
05/01/2026
11/01/2026
05/01/2027
11/01/2027
05/01/2028
11/01/2028
05/01/2029
11/01/2029
05/01/2030
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Redemption Schedules
21M-2 Swap Notional (SCD03)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Both Scheme and Schedule
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

11/01/2021 -
11/18/2021 21,000,000
05/01/2022 21,000,000
11/01/2022 21,000,000
05/01/2023 21,000,000
11/01/2023 21,000,000
05/01/2024 21,000,000
11/01/2024 21,000,000
05/01/2025 21,000,000
11/01/2025 21,000,000
05/01/2026 21,000,000
11/01/2026 21,000,000
05/01/2027 21,000,000
11/01/2027 21,000,000
05/01/2028 21,000,000
11/01/2028 21,000,000
05/01/2029 15,000,000
11/01/2029 10,000,000
05/01/2030 5,000,000
11/01/2030 -
05/01/2031 -
11/01/2031 -
05/01/2032 -
11/01/2032 -
05/01/2033 -
11/01/2033 -
05/01/2034 -
11/01/2034 -
05/01/2035 -
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Redemption Schedules
21M-2 Swap Notional (SCD03)

Redemption Schedule

Minimum
Date Balance

11/01/2035 -
05/01/2036 -
11/01/2036 -
05/01/2037 -
11/01/2037 -
05/01/2038 -
11/01/2038 -
05/01/2039 -
11/01/2039 -
05/01/2040 -
11/01/2040 -
05/01/2041 -
11/01/2041 -
05/01/2042 -
11/01/2042 -
05/01/2043 -
11/01/2043 -
05/01/2044 -
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Redemption Schedules
21M-2 Swap Optionality (SCD04)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Both Scheme and Schedule
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

11/01/2021 -
11/18/2021 21,000,000
05/01/2022 21,000,000
11/01/2022 21,000,000
05/01/2023 21,000,000
11/01/2023 21,000,000
05/01/2024 21,000,000
11/01/2024 21,000,000
05/01/2025 21,000,000
11/01/2025 21,000,000
05/01/2026 21,000,000
11/01/2026 21,000,000
05/01/2027 21,000,000
11/01/2027 21,000,000
05/01/2028 21,000,000
11/01/2028 21,000,000
05/01/2029 15,000,000
11/01/2029 10,000,000
05/01/2030 5,000,000
11/01/2030 -
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Redemption Schedules
400% PSA Table (SCD05)

Redemption Schedule Setup

Scheduled Amounts are Entered in Table
Apply Other Schedule Towards Req/Max N/A
Carry Forward Required Redemptions Yes
Carry Forward Maximum Redemptions Yes
Include Accrued Int. for Minimum Balances No
Redemptions Occur on Dates in Scheme
Stop Redemptions Upon FHA Loan Default No

Redemption Schedule

Minimum
Date Balance

01/21/2021 125,000,000
05/01/2021 124,605,000
11/01/2021 120,430,000
05/01/2022 113,250,000
11/01/2022 103,490,000
05/01/2023 91,795,000
11/01/2023 79,120,000
05/01/2024 67,715,000
11/01/2024 57,870,000
05/01/2025 49,370,000
11/01/2025 42,030,000
05/01/2026 35,705,000
11/01/2026 30,240,000
05/01/2027 25,530,000
11/01/2027 21,470,000
05/01/2028 17,975,000
11/01/2028 14,955,000
05/01/2029 12,360,000
11/01/2029 10,125,000
05/01/2030 8,920,000
11/01/2030 7,230,000
05/01/2031 5,650,000
11/01/2031 4,290,000
05/01/2032 3,110,000
11/01/2032 2,095,000
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Redemption Schedules
400% PSA Table (SCD05)

Redemption Schedule

Minimum
Date Balance

11/01/2032 1,215,000
05/01/2033 455,000
11/01/2032 -
05/01/2033 -
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Redemption Schemes
PAC (RED01)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 21L PAC (NAMT) - PG - 05/01/2022 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2022
N/A - PG - 05/01/2022 Semiannual SCD02: PAC Schedule (TAX) 05/01/2022
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Redemption Schemes
PAC (RED01)

Redemption Scheme Setup

Redem
Freq

Semiannual
Semiannual
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Redemption Schemes
All (RED03)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 21L PAC (NAMT) - PG - 05/01/2022 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2022
N/A - PG - 05/01/2022 Semiannual SCD02: PAC Schedule (TAX) 05/01/2022
BON01: 21K Serials (AMT) 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
BON19: 21L Serials (NAMT) 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
BON03: 21M-1 Serials (TAX) 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
BON23: 21M-1 Tm 2036 (TAX) 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
BON15: 21M-2 VRDB (TAX) 2 PG - 05/01/2022 Semiannual N/A 05/01/2022
BON16: 21L PAC (NAMT) 3 PG - 05/01/2022 Semiannual N/A 05/01/2022
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Redemption Schemes
All (RED03)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Redemption Schemes
TE First (RED04)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 21L PAC (NAMT) - PG - 05/01/2022 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2022
BON01: 21K Serials (AMT) 2 PG - 05/01/2022 Semiannual N/A 05/01/2022
BON19: 21L Serials (NAMT) 2 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 2 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 2 PG - 05/01/2022 Semiannual N/A 05/01/2022
BON16: 21L PAC (NAMT) 3 PG - 05/01/2022 Semiannual N/A 05/01/2022
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Redemption Schemes
TE First (RED04)

Redemption Scheme Setup

Redem
Freq

Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1684

2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Redemption Schemes
TE All (RED06)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 21L PAC (NAMT) - PG - 05/01/2022 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2022
BON01: 21K Serials (AMT) 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
BON19: 21L Serials (NAMT) 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
BON15: 21M-2 VRDB (TAX) 5 PG - 05/01/2022 Semiannual N/A 05/01/2022
BON16: 21L PAC (NAMT) 2 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 3 PG - 05/01/2022 Semiannual N/A 05/01/2022
BON03: 21M-1 Serials (TAX) 4 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 4 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 4 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 4 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 4 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 4 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 4 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 4 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 4 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 4 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 4 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 4 PG - 05/01/2022 Semiannual N/A 05/01/2022
BON23: 21M-1 Tm 2036 (TAX) 4 PG - 05/01/2022 Semiannual N/A 05/01/2022
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Redemption Schemes
TE All (RED06)

Redemption Scheme Setup

Redem
Freq

Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
Semiannual
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Redemption Schemes
PAC Maintenance (RED07)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 21L PAC (NAMT) - PG - 05/01/2022 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2022
N/A - PG - 05/01/2022 Semiannual SCD02: PAC Schedule (TAX) 05/01/2022
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Redemption Schemes
PAC Maintenance (RED07)

Redemption Scheme Setup

Redem
Freq

Semiannual
Semiannual
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Redemption Schemes
100 - 400% PSA (RED09)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 21L PAC (NAMT) - PG - 05/01/2022 Semiannual SCD01: PAC Schedule (NAMT) 05/01/2022
N/A - PG - 05/01/2022 Semiannual SCD02: PAC Schedule (TAX) 05/01/2022
BON01: 21K Serials (AMT) 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
BON03: 21M-1 Serials (TAX) 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
BON23: 21M-1 Tm 2036 (TAX) 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
BON19: 21L Serials (NAMT) 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
BON23: 21M-1 Tm 2036 (TAX) 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
BON15: 21M-2 VRDB (TAX) 2 PG - 05/01/2022 Semiannual N/A 05/01/2022
BON16: 21L PAC (NAMT) 3 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 3 PG - 05/01/2022 Semiannual N/A 05/01/2022
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Redemption Schemes
100 - 400% PSA (RED09)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Redemption Schemes
> 400% PSA (RED10)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

RED09: 100 - 400% PSA - PG - - Continuous SCD05: 400% PSA Table -
BON16: 21L PAC (NAMT) 1 PG - 05/01/2022 Semiannual N/A -
BON01: 21K Serials (AMT) 1 PG - 05/01/2022 Semiannual N/A -
BON03: 21M-1 Serials (TAX) 1 PG - 05/01/2022 Semiannual N/A -
N/A 1 PG - 05/01/2022 Semiannual N/A -
N/A 1 PG - 05/01/2022 Semiannual N/A -
N/A 1 PG - 05/01/2022 Semiannual N/A -
N/A 1 PG - 05/01/2022 Semiannual N/A -
N/A 1 PG - 05/01/2022 Semiannual N/A -
N/A 1 PG - 05/01/2022 Semiannual N/A -
N/A 1 PG - 05/01/2022 Semiannual N/A -
N/A 1 PG - 05/01/2022 Semiannual N/A -
N/A 1 PG - 05/01/2022 Semiannual N/A -
N/A 1 PG - 05/01/2021 Semiannual N/A -
N/A 1 PG - 05/01/2021 Semiannual N/A -
BON23: 21M-1 Tm 2036 (TAX) 1 PG - 05/01/2021 Semiannual N/A -
BON19: 21L Serials (NAMT) 1 PG - 05/01/2021 Semiannual N/A -
BON15: 21M-2 VRDB (TAX) 2 PG - 05/01/2021 Semiannual N/A -
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Redemption Schemes
> 400% PSA (RED10)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Redemption Schemes
< = 100% PSA (RED11)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 21L PAC (NAMT) 1 PG - 05/01/2022 Semiannual N/A -
N/A 1 PG - 05/01/2022 Semiannual N/A -
BON01: 21K Serials (AMT) 2 PG - 05/01/2022 Semiannual N/A -
BON03: 21M-1 Serials (TAX) 2 PG - 05/01/2022 Semiannual N/A -
N/A 2 PG - 05/01/2022 Semiannual N/A -
N/A 2 PG - 05/01/2022 Semiannual N/A -
N/A 2 PG - 05/01/2022 Semiannual N/A -
N/A 2 PG - 05/01/2022 Semiannual N/A -
N/A 2 PG - 05/01/2022 Semiannual N/A -
N/A 2 PG - 05/01/2022 Semiannual N/A -
N/A 2 PG - 05/01/2022 Semiannual N/A -
N/A 2 PG - 05/01/2022 Semiannual N/A -
N/A 2 PG - 05/01/2022 Semiannual N/A -
N/A 2 PG - 05/01/2022 Semiannual N/A -
N/A 2 PG - 05/01/2022 Semiannual N/A -
BON23: 21M-1 Tm 2036 (TAX) 2 PG - 05/01/2022 Semiannual N/A -
BON19: 21L Serials (NAMT) 2 PG - 05/01/2022 Semiannual N/A -
BON15: 21M-2 VRDB (TAX) 3 PG - 05/01/2022 Semiannual N/A -
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Redemption Schemes
< = 100% PSA (RED11)

Redemption Scheme Setup

Redem
Freq

Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
Continuous
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Redemption Schemes
PAC Setup (RED12)

Redemption Scheme Setup

Allocate between Targets with Schedules
   For Special Targets (group zero) Pro rata by bonds
   For General Targets Pro rata by bonds

Redemption Scheme Setup

Redemption Pri Alloc 1st Calc Calc Apply 1st Redem
Target Grp Method Pct Date Freq Schedule Date

BON16: 21L PAC (NAMT) 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
N/A 1 PG - 05/01/2022 Semiannual N/A 05/01/2022
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Redemption Schemes
PAC Setup (RED12)

Redemption Scheme Setup

Redem
Freq

Semiannual
Semiannual
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Surplus Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED09 - 100 - 400% PSA Through, <= Date 11/01/2030 N/A
RED09 - 100 - 400% PSA After, > Date 11/01/2030 N/A

Call Options

Bond Call Redeemed
Component Method Interest

21K Serials (AMT) Strip Paid Same Day
21M-1 Serials (TAX) Strip Paid Same Day
21M-2 VRDB (TAX) Strip Paid Same Day
21L PAC (NAMT) Strip Paid Same Day
21L Serials (NAMT) Strip Paid Same Day
21M-1 Tm 2036 (TAX) Strip Paid Same Day
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Mandatory Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

RED04 - TE First Always Date - N/A

Call Options

Bond Call Redeemed
Component Method Interest

21K Serials (AMT) Strip Paid Same Day
21M-1 Serials (TAX) Strip Paid Same Day
21M-2 VRDB (TAX) Strip Paid Same Day
21L PAC (NAMT) Strip Paid Same Day
21L Serials (NAMT) Strip Paid Same Day
21M-1 Tm 2036 (TAX) Strip Paid Same Day

10 Year Rule Redemption Adjustment

*Use 10 Year Rule Redemption Adjustment Yes
Apply 10 Year Rule to Account ACCT01 - All TE
 Based on All Loan Principal
 10 Year Adjustment 10-year Rule Adjustment Only
*Subtract Maturing Principal Yes
 Target for Requirement Mandatory Redemption Account
 Target for Excess Monies ACCT03 - Unrestricted TE
 Tap for Shortfall N/A
 Round Requirement Up to 5,000.00
 Calculate after Taxable Bond Retire No
Change Target for Requirement/Excess No

10 Year Rule Redem Adj Table

Change
Date Pct

11/18/2021 18.3337%
10/01/2027 27.4049%
12/01/2027 28.3990%
02/01/2028 39.0920%
05/01/2028 40.8564%
08/01/2028 43.0868%
10/01/2028 49.6175%
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Mandatory Redemptions

10 Year Rule Redem Adj Table

Change
Date Pct

01/01/2029 50.2728%
04/01/2029 58.3262%
06/01/2029 60.3864%
07/01/2029 61.3878%
11/01/2029 61.3878%
02/01/2030 61.3878%
11/01/2031 100.0000%

10 Year Rule Redem Adj Bonds

Subtract
Bond Prin

21K Serials (AMT) Yes
21M-1 Serials (TAX) No
21M-2 VRDB (TAX) No
21L PAC (NAMT) Yes
21L Serials (NAMT) Yes
21M-1 Tm 2036 (TAX) No

Seldom Used Options

 Standard Excess Calculation Yes
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

ACCT01 - All TE

Redemption Scheme Is Active Conditional Value Bond Component

RED11 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
RED09 - 100 - 400% PSA After, > Prepayment Speed 99.0000% N/A
And Through, <= Prepayment Speed 400.0000% N/A
RED10 - > 400% PSA After, > Prepayment Speed 400.0000% N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

ACCT02 - Taxable

Redemption Scheme Is Active Conditional Value Bond Component

RED11 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
RED09 - 100 - 400% PSA After, > Prepayment Speed 99.0000% N/A
And Through, <= Prepayment Speed 400.0000% N/A
RED10 - > 400% PSA After, > Prepayment Speed 400.0000% N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

ACCT03 - Unrestricted TE

Redemption Scheme Is Active Conditional Value Bond Component

RED11 - < = 100% PSA Through, <= Prepayment Speed 99.0000% N/A
RED09 - 100 - 400% PSA After, > Prepayment Speed 99.0000% N/A
And Through, <= Prepayment Speed 400.0000% N/A
RED10 - > 400% PSA After, > Prepayment Speed 400.0000% N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Undisbursed Proceeds Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

And Always Date - N/A

Call Options

Unused Funds
Start Unused fund transfers on -
Send Unused funds to Revenue Account

Call Options

Bond Call Redeemed
Component Method Interest

21K Serials (AMT) Strip Paid Same Day
21M-1 Serials (TAX) Strip Paid Same Day
21M-2 VRDB (TAX) Strip Paid Same Day
21L PAC (NAMT) Strip Paid Same Day
21L Serials (NAMT) Strip Paid Same Day
21M-1 Tm 2036 (TAX) Strip Paid Same Day
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Loans
GNMA [       ] 50bps (Part w 21ABC) (POR04)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By Acquisition Fund
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

11/18/2021 50,000,000 3% 358 360 12/01/2021 Monthly Monthly 09/18/2051

50,000,000

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

11/18/2021 50,000,000 50,000,000 Remaining Balance 1%

50,000,000 50,000,000
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Loans
GNMA [       ] 50bps (Part w 21ABC) (POR04)

Servicing Information

Servicing Rate (%) 0.500000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment Pay Accrued at Origination
   1st Period Interest Basis 30/360
   Pay from Revenue Acct
   Treasury Yield Handling Subtract from Loan Receipts
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Loans
GNMA [       ] 50bps (POR05)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By Acquisition Fund
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

11/18/2021 12,300,000 3% 359 360 12/01/2021 Monthly Monthly 10/18/2051
11/18/2021 - 3% 359 360 12/01/2021 Monthly Monthly 10/18/2051

12,300,000

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

11/18/2021 12,300,000 12,300,000 Remaining Balance 1%
11/18/2021 - - Remaining Balance 1%

12,300,000 12,300,000
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Loans
GNMA [       ] 50bps (POR05)

Servicing Information

Servicing Rate (%) 0.500000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment Pay Accrued at Origination
   1st Period Interest Basis 30/360
   Pay from Revenue Acct
   Treasury Yield Handling Subtract from Loan Receipts
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Loans
GNMA [       ] 50bps (POR06)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By Acquisition Fund
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

11/18/2021 12,500,000 3% 359 360 12/01/2021 Monthly Monthly 10/18/2051

12,500,000

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

11/18/2021 12,500,000 12,500,000 Remaining Balance 1%

12,500,000 12,500,000
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Loans
GNMA [       ] 50bps (POR06)

Servicing Information

Servicing Rate (%) 0.500000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment Pay Accrued at Origination
   1st Period Interest Basis 30/360
   Pay from Revenue Acct
   Treasury Yield Handling Subtract from Loan Receipts
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Loans
GNMA [       ] 50bps (POR08)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By Acquisition Fund
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/20/2021 20,000,000 3% 359 360 01/01/2022 Monthly Monthly 11/20/2051

20,000,000

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

12/20/2021 20,000,000 20,000,000 Remaining Balance 1%

20,000,000 20,000,000
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Loans
GNMA [       ] 50bps (POR08)

Servicing Information

Servicing Rate (%) 0.500000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment Pay Accrued at Origination
   1st Period Interest Basis 30/360
   Pay from Revenue Acct
   Treasury Yield Handling Subtract from Loan Receipts
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Loans
Zeros Out - GNMA [           ] 50bps (POR09)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By Acquisition Fund
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

11/18/2021 27,700,000 3% 359 360 12/01/2021 Monthly Monthly 10/18/2051

27,700,000

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

11/18/2021 27,700,000 27,700,000 Remaining Balance 1%

27,700,000 27,700,000
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Loans
Zeros Out - GNMA [           ] 50bps (POR09)

Servicing Information

Servicing Rate (%) 0.500000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment Pay Accrued at Origination
   1st Period Interest Basis 30/360
   Pay from Revenue Acct
   Treasury Yield Handling Subtract from Loan Receipts
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % 100.000000%
Interest % -
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Loans
Zeros In - GNMA [           ] 39.0bps (POR11)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points Yes
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

11/18/2021 27,000,000 2.89% 352 360 12/01/2021 Monthly Monthly 03/18/2051

27,000,000

Discount / Revenue Yield Points

Loan Loan Draw Yield Pts Loan Yld
Orig Date Amount Req. Apply to Points

11/18/2021 27,000,000 27,000,000 Remaining Balance 1%

27,000,000 27,000,000
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Loans
Zeros In - GNMA [           ] 39.0bps (POR11)

Servicing Information

Servicing Rate (%) 0.390000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment Pay Accrued at Origination
   1st Period Interest Basis 30/360
   Pay from Revenue Acct
   Treasury Yield Handling Subtract from Loan Receipts
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No

Seldom Used Options

Exclude Loan from Cashflow Until -
`Lock in' Reoriginations that
Currently have 0 Origination Amounts No
Reset loan amortization on payment date alignment No
Loan Participation
Principal % -
Interest % 100.000000%
Base Servicing Fee Participation on Interest participation
Are there Participation changes ? No
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Acquisition Funds
Acquisition Fund #1 (ACQ01)

Acquisition Fund Information

*Loan Portfolios Drawn From This Fund All
   Loan Portfolio Sub-type All Types of Loans
Send Interest Earnings to Revenue Account
Undisbursed Principal
Send To Undisbursed Redemption Acct
Available for Revenue Deficiency No
Available to Repay Subordinate Debt No
Available to Replenish Reserve No
Insufficiency Option Originate Balance of Fund
Non-Delivery Penalties
Percent of Loans -
Fixed Amount -
Exclude Fund from Arbitrage No
Percent to Apply for Parity 100.000%
Are Reorig Deposits Transferred No
Reorig Bal Insufficiency Allocation First Come, First Served Basis
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Acquisition Funds
Acquisition Fund #1 (ACQ01)

Acq Acct (SEC01)

Security Description

Type of Security Passbook
Interest Accrual Date Nov 18, 2021
Purchase Date Nov 18, 2021
Par Amount 122,500,000.00
Maturity Date Jun  1, 2022
   Purchase Price 100.000000
Interest Rate -
Interest Rate Table TBL01 - Reinvest Rates - Expected
   Table Percentage 100.000%
   Spread -
   Min Rate -
   Max Rate -
Interest Frequency Semiannual
First Interest Payment Date May  1, 2022
Interest Day Basis 30/360
Yield for Treasury Rules -
Rollover Date -
*Are There Fund Withdrawals No
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Short Term Investments

Int Begin Beginning Interest First Pmt Payment Day % to Apply Exclude
Account Date Balance Rate Date Freq Basis to Parity From Arb

Default 11/18/2021 - 0.1% 12/01/2021 Monthly ACT/ACT 100% No
Loan Float 11/18/2021 - 0.1% 12/01/2021 Monthly ACT/ACT 100% No
Redemption 11/18/2021 - 0.1% 12/01/2021 Monthly ACT/ACT 100% No
Revenue 11/18/2021 221,700 0.1% 12/01/2021 Monthly ACT/ACT 100% No

Default Short Term Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Loan Float Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Redemption Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Short Term Investments

Revenue Account Rates

Interest Rate Table TBL01 - Reinvest Rates - Expected
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Expenses
Trustee (EXP01)

Type of Expense Trustee
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.035000%
   Expense Percent Type Annual Rate
*Bond Component All
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Nov  1, 2022
Expense Payment Frequency Annual
Expense Payment Lag (days) -
Expense Calculation Frequency Annual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Advance
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds are Retired
   Bond Component All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Expenses
G-Fee (EXP02)

Type of Expense Non-Cashflow Expense
*Expense Calculation Method % of Loan Balance
   Expense Percent 0.060000%
   Expense Percent Type Annual Rate
*Loan Portfolio Some
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2022
Expense Payment Frequency Monthly
Expense Payment Lag (days) -
Expense Calculation Frequency Monthly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Sub from Tax-exempt Loan Receipts
    End Date for Adjustments -
Terminate Expense When Loans are Retired
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Loan Selection

Loan Pct for
Portfolio Req

POR04: GNMA [       ] 50bps (Part w 21ABC) 25.33%
POR05: GNMA [       ] 50bps 25.33%
POR06: GNMA [       ] 50bps 25.33%
POR08: GNMA [       ] 50bps 25.33%
POR09: Zeros Out - GNMA [           ] 50bps 100.00%
POR11: Zeros In - GNMA [           ] 39.0bps 100.00%
N/A 100.00%
N/A 100.00%
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Expenses
Liquidity (TAX) (EXP03)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.230000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 21M-2 VRDB (TAX)
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2022
Expense Payment Frequency Quarterly
Expense Payment Lag (days) -
Expense Calculation Frequency Quarterly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Bond Payments.
    End Date for Adjustments -
Terminate Expense When Bonds are Retired
   Bond Component BON15 - 21M-2 VRDB (TAX)
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes Yes
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Expense Payment Changes

Expense Expense Expense Calc
Date Percent Freq Freq

02/01/2027 1% Quarterly Quarterly
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Expenses
Remarketing (EXP04)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.070000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 21M-2 VRDB (TAX)
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2022
Expense Payment Frequency Quarterly
Expense Payment Lag (days) -
Expense Calculation Frequency Quarterly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds are Retired
   Bond Component BON15 - 21M-2 VRDB (TAX)
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Expenses
G-Fee (TAX) (EXP05)

Type of Expense Non-Cashflow Expense
*Expense Calculation Method % of Loan Balance
   Expense Percent 0.060000%
   Expense Percent Type Annual Rate
*Loan Portfolio Some
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Feb  1, 2022
Expense Payment Frequency Monthly
Expense Payment Lag (days) -
Expense Calculation Frequency Monthly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Sub from Taxable Loan Receipts
    End Date for Adjustments -
Terminate Expense When Loans are Retired
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Loan Selection

Loan Pct for
Portfolio Req

POR04: GNMA [       ] 50bps (Part w 21ABC) 74.67%
POR05: GNMA [       ] 50bps 74.67%
POR06: GNMA [       ] 50bps 74.67%
POR08: GNMA [       ] 50bps 74.67%
POR09: Zeros Out - GNMA [           ] 50bps -
POR11: Zeros In - GNMA [           ] 39.0bps -
N/A 100.00%
N/A 100.00%
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Expenses
21M-2 Swap Fixed (EXP06)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent 1.250000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 21M-2 VRDB (TAX)
Apply Balance Restrictions Yes
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2022
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Bond Payments.
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON15 - 21M-2 VRDB (TAX)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Balance Limits

Minimum Value Specification SCD04 - 21M-2 Swap Optionality
Maximum Value Specification SCD03 - 21M-2 Swap Notional
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Expenses
21M-2 Swap Variable (EXP07)

Type of Expense Other
*Expense Calculation Method % of Bond Balance
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 21M-2 VRDB (TAX)
Apply Balance Restrictions Yes
Interest Rate Table TBL03 - LIBOR: VRDO
Table percentage (100.000000%)
Spread -
Minimum Rate -
Maximum Rate -
Reset Lag (days) -
Reset Frequency Continuous
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2022
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Taxable Bond Payments.
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON15 - 21M-2 VRDB (TAX)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Bond Balance Limits

Minimum Value Specification SCD04 - 21M-2 Swap Optionality
Maximum Value Specification SCD03 - 21M-2 Swap Notional
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Expenses
Basis Risk (Tax) (EXP08)

Type of Expense Administrative
*Expense Calculation Method % of Bond Balance
   Expense Percent 0.400000%
   Expense Percent Type Annual Rate
*Bond Component One Component
   Selection Component(s) BON15 - 21M-2 VRDB (TAX)
Apply Balance Restrictions No
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2022
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds & Loans are Retired
   Bond Component BON15 - 21M-2 VRDB (TAX)
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Expenses
2nd Mortgage Loan Losses (EXP09)

Type of Expense Non-Cashflow Expense
*Expense Calculation Method Non-calculated
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Dec  1, 2022
Expense Payment Frequency Annual
Expense Payment Lag (days) -
Expense Calculation Frequency Annual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Advance
Treasury Yield Handling Sub from Tax-exempt Loan Receipts
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component All
   Loan Portfolio All
*Are There Expense Payment Changes Yes
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Expense Payment Changes

Expense Expense Calc Expense
Date Freq Freq Amount

12/01/2022 Annual Annual 1,284.25
12/01/2023 Annual Annual 17,711.42
12/01/2024 Annual Annual 21,162.13
12/01/2025 Annual Annual 16,215.00
12/01/2026 Annual Annual 12,284.09
12/01/2027 Annual Annual 9,257.73
12/01/2028 Annual Annual 7,158.27
12/01/2029 Annual Annual 5,494.34
12/01/2030 Annual Annual 4,098.42
12/01/2031 Annual Annual 2,948.18
12/01/2032 Annual Annual 2,065.96
12/01/2033 Annual Annual 1,418.25
12/01/2034 Annual Annual 971.56
12/01/2035 Annual Annual 915.72
12/01/2036 Annual Annual 859.89
12/01/2037 Annual Annual 804.05
12/01/2038 Annual Annual 748.21
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Expenses
2nd Mortgage Loan Losses (EXP09)

Expense Payment Changes

Expense Expense Calc Expense
Date Freq Freq Amount

12/01/2039 Annual Annual 703.54
12/01/2040 Annual Annual 658.87
12/01/2041 Annual Annual 625.37
12/01/2042 Annual Annual 580.70
12/01/2043 Annual Annual 547.20
12/01/2044 Annual Annual 513.70
12/01/2045 Annual Annual 480.20
12/01/2046 Annual Annual 446.69
12/01/2047 Annual Annual 413.19
12/01/2048 Annual Annual 379.69
12/01/2049 Annual Annual 346.19
12/01/2050 Annual Annual 312.69
12/01/2051 Annual Annual 268.02
12/01/2052 Annual Annual -
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Expenses
PV of Servicing Fee (EXP10)

Type of Expense Non-Cashflow Expense
*Expense Calculation Method % of Loan Balance
   Expense Percent 0.400000%
   Expense Percent Type Annual Rate
*Loan Portfolio Some
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Dec  1, 2021
Expense Payment Frequency Monthly
Expense Payment Lag (days) -
Expense Calculation Frequency Monthly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Advance
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds & Loans are Retired
   Bond Component All
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Loan Selection

Loan Pct for
Portfolio Req

POR04: GNMA [       ] 50bps (Part w 21ABC) 100%
POR05: GNMA [       ] 50bps 100%
POR06: GNMA [       ] 50bps 100%
POR08: GNMA [       ] 50bps 100%
POR09: Zeros Out - GNMA [           ] 50bps 100%



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1730

2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Expenses
PV of Zeros (EXP11)

Type of Expense Non-Cashflow Expense
*Expense Calculation Method % of Monthly Loan P & I
   Expense Percent 100.000000%
   Expense Percent Type Periodic Rate
*Loan Portfolio One Component
   Selection Component(s) N/A
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date Dec  1, 2021
Expense Payment Frequency Monthly
Expense Payment Lag (days) -
Expense Calculation Frequency Monthly
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Advance
Treasury Yield Handling Non-Yield Related
Terminate Expense When Bonds & Loans are Retired
   Bond Component All
   Loan Portfolio All
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Cashflow
Bonds / Redemptions

Deposit Accrued Interest to Revenue Account
First Bond Year Ending Date Nov  1, 2022

Interest and Maturing Prin Payments

Debt Service Interest is Paid From Revenue Account
Maturing Principal is Paid From Redemption Account
   Redemption Account Mandatory
   Tap LOC Before Revenue Account No

Bond Prin Component Selection

Bond Maturing Principal Redemption Tap LOC
Component Option Account Before Rev

21K Serials (AMT) Redemption Account ACCT01: All TE No
21M-1 Serials (TAX) Redemption Account ACCT02: Taxable No
21M-2 VRDB (TAX) Redemption Account ACCT02: Taxable No
21L PAC (NAMT) Redemption Account ACCT01: All TE No
21L Serials (NAMT) Redemption Account ACCT01: All TE No
21M-1 Tm 2036 (TAX) Redemption Account ACCT02: Taxable No
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Cashflow
Bonds / Redemptions

Taxable / Tax-exempt Information

*Are There Taxable/Tax-Exempt Bonds Yes
Taxable Loan Rate 3.943929%
Tax-Exempt Loan Rate -
Taxable Loan Origination Percent 73.394831%
Partial Loan Loss Percent -
*Allocate Scheduled Loan Principal Based on Loan Ratios
Partial Prepay Percent (Taxable) -
Prepayments Allocation Based on Loan Ratios
Transfer Taxable Loan Balance No
Universal Cap
Start Universal Cap Calc -
Tap Res Funds by Ratio No
Used accreted value for bond ratios No

Taxable / Tax-exempt Bond Selection

Bond Tax
Component Category

21K Serials (AMT) Tax-Exempt
21M-1 Serials (TAX) Taxable
21M-2 VRDB (TAX) Taxable
21L PAC (NAMT) Tax-Exempt
21L Serials (NAMT) Tax-Exempt
21M-1 Tm 2036 (TAX) Taxable

Taxable / Tax-exempt Loan Selection

Tax
Loans Category

GNMA [       ] 50bps (Part w 21ABC) Taxable / Tax-Exempt
GNMA [       ] 50bps Taxable / Tax-Exempt

Taxable / Tax-Exempt
Taxable / Tax-Exempt

Zeros Out - GNMA [           ] 50bps 100% Tax-Exempt
Zeros In - GNMA [           ] 39.0bps 100% Tax-Exempt
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Cashflow
Bonds / Redemptions

10 Year Rule Redemption Adjustment

*Use 10 Year Rule Redemption Adjustment Yes
Apply 10 Year Rule to Account ACCT01 - All TE
 Based on All Loan Principal
 10 Year Adjustment 10-year Rule Adjustment Only
*Subtract Maturing Principal Yes
 Target for Requirement Mandatory Redemption Account
 Target for Excess Monies ACCT03 - Unrestricted TE
 Tap for Shortfall N/A
 Round Requirement Up to 5,000.00
 Calculate after Taxable Bond Retire No
Change Target for Requirement/Excess No

10 Year Rule Redem Adj Table

Change
Date Pct

11/18/2021 18.3337%
10/01/2027 27.4049%
12/01/2027 28.3990%
02/01/2028 39.0920%
05/01/2028 40.8564%
08/01/2028 43.0868%
10/01/2028 49.6175%
01/01/2029 50.2728%
04/01/2029 58.3262%
06/01/2029 60.3864%
07/01/2029 61.3878%
11/01/2029 61.3878%
02/01/2030 61.3878%
11/01/2031 100.0000%
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Cashflow
Bonds / Redemptions

10 Year Rule Redem Adj Bonds

Subtract
Bond Prin

21K Serials (AMT) Yes
21M-1 Serials (TAX) No
21M-2 VRDB (TAX) No
21L PAC (NAMT) Yes
21L Serials (NAMT) Yes
21M-1 Tm 2036 (TAX) No

Seldom Used Options

 Standard Excess Calculation Yes

Additional Changes

*Are There Additional Mandatory Transfer Changes Yes

Additional Changes

Change Loan Target
Date Port % Prin % Prepay Account

11/01/2021 All 100.00% 100.00% ACCT01: All TE
11/01/2021 POR04: GNMA [       ] 50bps (Part w 21ABC) 28.64% 28.64% ACCT01: All TE
11/01/2021 POR04: GNMA [       ] 50bps (Part w 21ABC) 71.36% 71.36% ACCT02: Taxable
11/01/2021 POR05: GNMA [       ] 50bps 28.64% 28.64% ACCT01: All TE
11/01/2021 POR05: GNMA [       ] 50bps 71.36% 71.36% ACCT02: Taxable
11/01/2021 POR06: GNMA [       ] 50bps 28.64% 28.64% ACCT01: All TE
11/01/2021 POR06: GNMA [       ] 50bps 71.36% 71.36% ACCT02: Taxable
11/01/2021 POR08: GNMA [       ] 50bps 28.64% 28.64% ACCT01: All TE
11/01/2021 POR08: GNMA [       ] 50bps 71.36% 71.36% ACCT02: Taxable
11/01/2021 POR09: Zeros Out - GNMA [           ] 50bps 100.00% 100.00% ACCT01: All TE
11/01/2021 POR11: Zeros In - GNMA [           ] 39.0bps 100.00% 100.00% ACCT01: All TE
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Cashflow
Bonds / Redemptions

Additional Changes (cont)

Change Loan Change Bond
Date Port on Comp

11/01/2021 All Same for Life N/A
11/01/2021 POR04: GNMA [       ] 50bps (Part w 21ABC) Same for Life N/A
11/01/2021 POR04: GNMA [       ] 50bps (Part w 21ABC) Same for Life N/A
11/01/2021 POR05: GNMA [       ] 50bps Same for Life N/A
11/01/2021 POR05: GNMA [       ] 50bps Same for Life N/A
11/01/2021 POR06: GNMA [       ] 50bps Same for Life N/A
11/01/2021 POR06: GNMA [       ] 50bps Same for Life N/A
11/01/2021 POR08: GNMA [       ] 50bps Same for Life N/A
11/01/2021 POR08: GNMA [       ] 50bps Same for Life N/A
11/01/2021 POR09: Zeros Out - GNMA [           ] 50bps Same for Life N/A
11/01/2021 POR11: Zeros In - GNMA [           ] 39.0bps Same for Life N/A
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Cashflow
Bonds / Redemptions

Additional Changes (cont)

Change Loan Target
Date Port Account

11/01/2021 All ACCT01: All TE
11/01/2021 POR04: GNMA [       ] 50bps (Part w 21ABC) ACCT01: All TE
11/01/2021 POR04: GNMA [       ] 50bps (Part w 21ABC) ACCT02: Taxable
11/01/2021 POR05: GNMA [       ] 50bps ACCT01: All TE
11/01/2021 POR05: GNMA [       ] 50bps ACCT02: Taxable
11/01/2021 POR06: GNMA [       ] 50bps ACCT01: All TE
11/01/2021 POR06: GNMA [       ] 50bps ACCT02: Taxable
11/01/2021 POR08: GNMA [       ] 50bps ACCT01: All TE
11/01/2021 POR08: GNMA [       ] 50bps ACCT02: Taxable
11/01/2021 POR09: Zeros Out - GNMA [           ] 50bps ACCT01: All TE
11/01/2021 POR11: Zeros In - GNMA [           ] 39.0bps ACCT01: All TE
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Cashflow
Bonds / Redemptions

Redemption Acct Info

Surplus Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Mandatory Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Surplus/Mandatory Combined
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Cashflow
Surplus/Deficiency

Coverage

Debt Service Coverage Requirement Pro Rata Share of D/S (P & I)
   Coverage Factor 100.000%
  *Bond Selection All
   Use Default Bond Freq. Set Aside Yes
   Setaside 100% of payments due in Surplus Period? No
Expense Coverage Requirement Pro Rata Share of Expenses
Minimum Coverage Amount 10,000.00

Distribution

First Surplus Calculation Date May  1, 2021
Surplus Calculation Frequency Semiannual
Surplus Distribution
% to Surplus Redemption Account 100.000%
% to Line of Credit Red Acct -
% to Reorigination Account -
% to Retain in Revenue Account -
% to Distribute to Issuer -
% to External Distribution/MRA -
% to Reserve Fund -
% to Residual Bondholder -
% to Other Redemption Account -
Parity distribution optimization Advanced
   Min Bond Redeemable 5,000.00
Replenish Reserves Only on Surplus Calc. Dates Yes

Deficiency Processing

Tap to Maintain Minimum Coverage Amount
Tap Loan Float Account Yes
Reorigination Account Tap Limit Unlimited
Tap Reorigination Account after Reserve Funds No
Deficiency Taps Processing
Pay Expense Deficiency After All Redemptions
   Process D/S Deficiency Taps Immediately No
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Cashflow
Surplus/Deficiency

Redemption Account Taps

All Redemption Account Taps Are Not Tappable
Tap Specified Reserve Fund After Surplus Redem. Acct

Other Debts

Are Lines of Credit Available No
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Rate Table
Reinvest Rates - Expected (TBL01)

Change New
Date Rate

11/01/2021 0.03%
11/01/2022 0.05%
05/01/2023 0.20%
11/01/2023 0.50%
05/01/2024 0.50%
11/01/2024 0.50%
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Rate Table
SIFMA: VRDO (TBL02)

Change New
Date Rate

11/01/2021 0.020000%
11/01/2022 0.033333%
05/01/2023 0.133333%
11/01/2023 0.333333%
05/01/2024 0.333333%
11/01/2024 0.333333%
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Rate Table
LIBOR: VRDO (TBL03)

Change New
Date Rate

11/01/2021 0.03%
11/01/2022 0.05%
05/01/2023 0.20%
11/01/2023 0.50%
05/01/2024 0.50%
11/01/2024 0.50%
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Miscellaneous

First Parity Display Date -
TIC/NIC Calculation Parameters
Bid Price 103.4173600%
Underwriter's Discount -
Calculate Bond to Loan Ratio No
Bond Rounding Option Round to nearest cent
 Apply to Regular Interest By Lot
 Apply to Initial Accrued Interest No rounding
 Apply to Initial Purchase Cost No rounding
Include Redemption and Loan Float Accrued Interest in Parity No
Include Arrears Interest In Parity Calc No

Pv 1

Present Value of External Distribution
PV Date Nov 18, 2021
Include Values Before PV Date At Par
PV Rate 2.5000000%
PV Amount -
Compounding Frequency Semiannual
Generate Proof Report No

Pv 2

Present Value of Expenses
Expense Selection EXP11 - PV of Zeros
PV Date Nov 18, 2021
Include Values Before PV Date At Par
PV Rate 2.5000000%
PV Amount -
Compounding Frequency Semiannual
Generate Proof Report No

Additional Pv Calculations

Calculate Additional PVs Yes
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Miscellaneous

Additional Pv Calculations

Bond Res
PV Comp Expense Fund

N/A All All All
N/A All All All
N/A All All All
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Miscellaneous

Additional Pv Calculations

Loan Include Comp Proof
Port PV Date Before Date Freq Report

All 11/18/2021 At Par Semiannual No
All 11/18/2021 At Par Semiannual No
All 11/18/2021 At Par Semiannual No
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Reporting Options

Issuer Title
Add to Default Title

Series Title
Add to Default Title
Single Family Mortgage Bonds
2021 Series K (AMT)
2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Additional Reporting Date -
Report Alignment Date Nov  1, 2022

Loan Report
Portfolio Group

POR04 GNMA [       ] 50bps (Part w 21ABC) 1
POR05 GNMA [       ] 50bps 1
POR06 GNMA [       ] 50bps 1
POR08 GNMA [       ] 50bps 1
POR09 Zeros Out - GNMA [           ] 50bps 1
POR11 Zeros In - GNMA [           ] 39.0bps 1

Display
Bond Order

BON01 21K Serials (AMT) 1
BON03 21M-1 Serials (TAX) 4
BON15 21M-2 VRDB (TAX) 17
BON16 21L PAC (NAMT) 3
BON19 21L Serials (NAMT) 2
BON23 21M-1 Tm 2036 (TAX) 16

Loan Display
Portfolio Order

POR04 GNMA [       ] 50bps (Part w 21ABC) 1
POR05 GNMA [       ] 50bps 1
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2021KLM SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Preliminary Cash Flows

Single Family Mortgage Bonds
2021 Series K (AMT)

2021 Series L (Non-AMT)
2021 Series M (Federally Taxable)

Reporting Options

Loan Display
Portfolio Order

POR06 GNMA [       ] 50bps 1
POR08 GNMA [       ] 50bps 1
POR09 Zeros Out - GNMA [           ] 50bps 1
POR11 Zeros In - GNMA [           ] 39.0bps 1

Display
Expense Order

EXP01 Trustee 1
EXP02 G-Fee 1
EXP03 Liquidity (TAX) 1
EXP04 Remarketing 1
EXP05 G-Fee (TAX) 1
EXP06 21M-2 Swap Fixed 1
EXP07 21M-2 Swap Variable 1
EXP08 Basis Risk (Tax) 1
EXP09 2nd Mortgage Loan Losses 1
EXP10 PV of Servicing Fee 1
EXP11 PV of Zeros 1
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Bonds
xxx Sub Bond (BON01)

Bond Component

Dated Date Nov  1, 2020
Delivery Date Nov  1, 2020
First Interest/Compounding Date May  1, 2021
     Interest Frequency Semiannual
     Interest Day Basis 30/360
Interest/Compounding Option Paid until Maturity Date
Pricing Option
Serial Bond
*Override price calculation N/A
Sensitivity Run Category N/A
Percent to Apply for Parity 100.000%
*Bond Rate Type Fixed Rate
Exclude from Bond Statistics No

Maturity Info 

Maturity Issue Reoffering Issuance
Date Amount Price Denom

05/01/2041 0.01 100 5,000

0.01
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Surplus Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A

Call Options

Bond Call Redeemed
Component Method Interest

xxx Sub Bond Strip Paid Same Day
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Mandatory Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A

Call Options

Bond Call Redeemed
Component Method Interest

xxx Sub Bond Strip Paid Same Day
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Undisbursed Proceeds Redemptions

Redemption Scheme Is Active Conditional Value Bond Component

And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A
And Always Date - N/A

Call Options

Unused Funds
Start Unused fund transfers on -
Send Unused funds to Revenue Account

Call Options

Bond Call Redeemed
Component Method Interest

xxx Sub Bond Strip Paid Same Day
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Loans
1sts - 176 (30 bps) (POR05)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points No
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 233.75 8.200% 4 360 01/01/2021 Monthly Monthly 04/30/2021
12/31/2020 1,380.59 8.050% 8 360 01/01/2021 Monthly Monthly 08/31/2021
12/31/2020 1,086.27 8.050% 6 360 01/01/2021 Monthly Monthly 06/30/2021
12/31/2020 1,620.90 8.050% 6 360 01/01/2021 Monthly Monthly 06/30/2021
12/31/2020 1,431.13 8.050% 7 360 01/01/2021 Monthly Monthly 07/31/2021
12/31/2020 555.30 8.050% 19 360 01/01/2021 Monthly Monthly 07/31/2022
12/31/2020 2,401.27 7.800% 10 360 01/01/2021 Monthly Monthly 10/31/2021
12/31/2020 4,052.42 7.800% 16 360 01/01/2021 Monthly Monthly 04/30/2022
12/31/2020 3,165.18 7.800% 12 360 01/01/2021 Monthly Monthly 12/31/2021
12/31/2020 3,223.70 7.800% 17 360 01/01/2021 Monthly Monthly 05/31/2022
12/31/2020 1,021.80 7.650% 15 360 01/01/2021 Monthly Monthly 03/31/2022
12/31/2020 3,374.17 7.650% 16 360 01/01/2021 Monthly Monthly 04/30/2022
12/31/2020 50,165.66 6.950% 88 360 01/01/2021 Monthly Monthly 04/30/2028
12/31/2020 41,086.31 3.875% 292 360 01/01/2021 Monthly Monthly 04/30/2045
12/31/2020 435.13 6.000% 88 360 01/01/2021 Monthly Monthly 04/30/2028
12/31/2020 12,375.21 6.900% 100 360 01/01/2021 Monthly Monthly 04/30/2029
12/31/2020 11,738.86 - 141 360 01/01/2021 Monthly Monthly 09/30/2032
12/31/2020 8,926.19 5.400% 100 360 01/01/2021 Monthly Monthly 04/30/2029
12/31/2020 12,188.95 - 81 360 01/01/2021 Monthly Monthly 09/30/2027
12/31/2020 14,450.45 - 86 360 01/01/2021 Monthly Monthly 02/29/2028
12/31/2020 61,187.71 4.500% 289 360 01/01/2021 Monthly Monthly 01/31/2045
12/31/2020 60,556.85 4.875% 333 360 01/01/2021 Monthly Monthly 09/30/2048
12/31/2020 22,365.54 - 178 360 01/01/2021 Monthly Monthly 10/31/2035
12/31/2020 19,401.04 - 83 360 01/01/2021 Monthly Monthly 11/30/2027
12/31/2020 5,575.17 - 10 360 01/01/2021 Monthly Monthly 10/31/2021
12/31/2020 12,507.92 3.000% 115 360 01/01/2021 Monthly Monthly 07/31/2030
12/31/2020 14,280.64 - 86 360 01/01/2021 Monthly Monthly 02/29/2028
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Loans
1sts - 176 (30 bps) (POR05)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 51,163.54 4.375% 287 360 01/01/2021 Monthly Monthly 11/30/2044
12/31/2020 11,920.68 8.080% 116 360 01/01/2021 Monthly Monthly 08/31/2030
12/31/2020 60,557.61 7.500% 119 360 01/01/2021 Monthly Monthly 11/30/2030
12/31/2020 13,903.04 4.250% 330 360 01/01/2021 Monthly Monthly 06/30/2048
12/31/2020 2,535.28 6.600% 124 360 01/01/2021 Monthly Monthly 04/30/2031
12/31/2020 2,824.81 7.050% 125 360 01/01/2021 Monthly Monthly 05/31/2031
12/31/2020 24,175.68 - 111 360 01/01/2021 Monthly Monthly 03/31/2030
12/31/2020 31,633.97 7.000% 134 360 01/01/2021 Monthly Monthly 02/29/2032
12/31/2020 5,876.08 6.375% 130 360 01/01/2021 Monthly Monthly 10/31/2031
12/31/2020 37,078.97 7.000% 131 360 01/01/2021 Monthly Monthly 11/30/2031
12/31/2020 24,487.65 6.375% 132 360 01/01/2021 Monthly Monthly 12/31/2031
12/31/2020 4,232.82 3.000% 132 360 01/01/2021 Monthly Monthly 12/31/2031
12/31/2020 82,537.36 5.625% 151 360 01/01/2021 Monthly Monthly 07/31/2033
12/31/2020 115,429.24 5.625% 151 360 01/01/2021 Monthly Monthly 07/31/2033
12/31/2020 72,888.28 3.000% 201 360 01/01/2021 Monthly Monthly 09/30/2037
12/31/2020 117,672.49 6.625% 203 360 01/01/2021 Monthly Monthly 11/30/2037
12/31/2020 52,893.60 3.000% 205 360 01/01/2021 Monthly Monthly 01/31/2038
12/31/2020 74,878.09 3.000% 205 360 01/01/2021 Monthly Monthly 01/31/2038
12/31/2020 62,930.36 3.000% 208 360 01/01/2021 Monthly Monthly 04/30/2038
12/31/2020 130,151.96 3.000% 206 360 01/01/2021 Monthly Monthly 02/28/2038
12/31/2020 66,164.79 3.000% 206 360 01/01/2021 Monthly Monthly 02/28/2038
12/31/2020 67,361.48 3.000% 206 360 01/01/2021 Monthly Monthly 02/28/2038
12/31/2020 58,245.84 3.000% 207 360 01/01/2021 Monthly Monthly 03/31/2038
12/31/2020 54,249.43 3.000% 209 360 01/01/2021 Monthly Monthly 05/31/2038
12/31/2020 81,248.23 3.000% 209 360 01/01/2021 Monthly Monthly 05/31/2038
12/31/2020 33,658.01 3.000% 209 360 01/01/2021 Monthly Monthly 05/31/2038
12/31/2020 98,982.47 3.000% 210 360 01/01/2021 Monthly Monthly 06/30/2038
12/31/2020 111,985.04 4.125% 303 360 01/01/2021 Monthly Monthly 03/31/2046
12/31/2020 72,837.29 3.000% 209 360 01/01/2021 Monthly Monthly 05/31/2038
12/31/2020 70,722.29 3.000% 210 360 01/01/2021 Monthly Monthly 06/30/2038
12/31/2020 26,966.00 3.000% 209 360 01/01/2021 Monthly Monthly 05/31/2038
12/31/2020 71,564.53 3.000% 210 360 01/01/2021 Monthly Monthly 06/30/2038
12/31/2020 38,878.53 3.000% 211 360 01/01/2021 Monthly Monthly 07/31/2038
12/31/2020 84,862.00 3.000% 209 360 01/01/2021 Monthly Monthly 05/31/2038
12/31/2020 65,654.62 6.250% 212 360 01/01/2021 Monthly Monthly 08/31/2038
12/31/2020 30,491.80 6.625% 212 360 01/01/2021 Monthly Monthly 08/31/2038
12/31/2020 72,203.94 3.000% 210 360 01/01/2021 Monthly Monthly 06/30/2038
12/31/2020 137,610.26 3.000% 211 360 01/01/2021 Monthly Monthly 07/31/2038
12/31/2020 77,977.56 3.000% 211 360 01/01/2021 Monthly Monthly 07/31/2038
12/31/2020 61,233.02 3.000% 211 360 01/01/2021 Monthly Monthly 07/31/2038
12/31/2020 102,145.38 6.625% 212 360 01/01/2021 Monthly Monthly 08/31/2038
12/31/2020 59,551.43 6.625% 212 360 01/01/2021 Monthly Monthly 08/31/2038
12/31/2020 100,634.15 4.500% 283 360 01/01/2021 Monthly Monthly 07/31/2044
12/31/2020 110,035.69 4.125% 300 360 01/01/2021 Monthly Monthly 12/31/2045
12/31/2020 109,911.88 4.250% 322 360 01/01/2021 Monthly Monthly 10/31/2047



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1754

EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Loans
1sts - 176 (30 bps) (POR05)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 46,483.14 3.000% 212 360 01/01/2021 Monthly Monthly 08/31/2038
12/31/2020 62,847.65 3.000% 213 360 01/01/2021 Monthly Monthly 09/30/2038
12/31/2020 74,281.73 6.500% 212 360 01/01/2021 Monthly Monthly 08/31/2038
12/31/2020 59,717.22 6.500% 212 360 01/01/2021 Monthly Monthly 08/31/2038
12/31/2020 70,750.83 6.375% 212 360 01/01/2021 Monthly Monthly 08/31/2038
12/31/2020 60,596.05 6.625% 211 360 01/01/2021 Monthly Monthly 07/31/2038
12/31/2020 182,454.88 6.625% 212 360 01/01/2021 Monthly Monthly 08/31/2038
12/31/2020 24,648.08 3.000% 212 360 01/01/2021 Monthly Monthly 08/31/2038
12/31/2020 77,360.88 6.500% 212 360 01/01/2021 Monthly Monthly 08/31/2038
12/31/2020 20,571.73 6.625% 212 360 01/01/2021 Monthly Monthly 08/31/2038
12/31/2020 46,867.05 6.625% 212 360 01/01/2021 Monthly Monthly 08/31/2038
12/31/2020 94,105.75 6.500% 213 360 01/01/2021 Monthly Monthly 09/30/2038
12/31/2020 107,101.24 3.875% 309 360 01/01/2021 Monthly Monthly 09/30/2046
12/31/2020 70,978.48 6.500% 212 360 01/01/2021 Monthly Monthly 08/31/2038
12/31/2020 114,251.96 4.250% 328 360 01/01/2021 Monthly Monthly 04/30/2048
12/31/2020 81,539.87 6.500% 212 360 01/01/2021 Monthly Monthly 08/31/2038
12/31/2020 53,787.11 6.250% 212 360 01/01/2021 Monthly Monthly 08/31/2038
12/31/2020 61,904.03 6.500% 213 360 01/01/2021 Monthly Monthly 09/30/2038
12/31/2020 6,523.09 6.500% 212 360 01/01/2021 Monthly Monthly 08/31/2038
12/31/2020 66,443.36 6.500% 212 360 01/01/2021 Monthly Monthly 08/31/2038
12/31/2020 26,061.42 3.000% 212 360 01/01/2021 Monthly Monthly 08/31/2038
12/31/2020 25,008.25 6.375% 212 360 01/01/2021 Monthly Monthly 08/31/2038
12/31/2020 49,295.36 3.000% 212 360 01/01/2021 Monthly Monthly 08/31/2038
12/31/2020 104,034.24 4.250% 323 360 01/01/2021 Monthly Monthly 11/30/2047
12/31/2020 53,884.00 3.000% 213 360 01/01/2021 Monthly Monthly 09/30/2038
12/31/2020 52,814.78 6.500% 213 360 01/01/2021 Monthly Monthly 09/30/2038
12/31/2020 57,602.01 6.500% 213 360 01/01/2021 Monthly Monthly 09/30/2038
12/31/2020 17,734.54 - 76 360 01/01/2021 Monthly Monthly 04/30/2027
12/31/2020 9,600.00 - 190 360 01/01/2021 Monthly Monthly 10/31/2036
12/31/2020 57,058.91 6.500% 213 360 01/01/2021 Monthly Monthly 09/30/2038
12/31/2020 181,857.93 4.250% 351 360 01/01/2021 Monthly Monthly 03/31/2050
12/31/2020 54,276.56 - 185 360 01/01/2021 Monthly Monthly 05/31/2036
12/31/2020 66,972.14 3.000% 214 360 01/01/2021 Monthly Monthly 10/31/2038
12/31/2020 97,521.10 6.500% 214 360 01/01/2021 Monthly Monthly 10/31/2038
12/31/2020 145,672.33 4.125% 303 360 01/01/2021 Monthly Monthly 03/31/2046
12/31/2020 64,638.97 6.375% 214 360 01/01/2021 Monthly Monthly 10/31/2038
12/31/2020 67,782.38 6.375% 213 360 01/01/2021 Monthly Monthly 09/30/2038
12/31/2020 54,686.23 6.375% 214 360 01/01/2021 Monthly Monthly 10/31/2038
12/31/2020 185,766.17 6.375% 213 360 01/01/2021 Monthly Monthly 09/30/2038
12/31/2020 57,291.72 - 146 360 01/01/2021 Monthly Monthly 02/28/2033
12/31/2020 92,720.75 6.375% 213 360 01/01/2021 Monthly Monthly 09/30/2038
12/31/2020 109,618.60 6.375% 213 360 01/01/2021 Monthly Monthly 09/30/2038
12/31/2020 161,325.63 4.875% 276 360 01/01/2021 Monthly Monthly 12/31/2043
12/31/2020 111,511.98 4.375% 287 360 01/01/2021 Monthly Monthly 11/30/2044
12/31/2020 23,242.98 6.125% 213 360 01/01/2021 Monthly Monthly 09/30/2038
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Loans
1sts - 176 (30 bps) (POR05)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 30,744.74 3.000% 213 360 01/01/2021 Monthly Monthly 09/30/2038
12/31/2020 61,649.83 6.375% 213 360 01/01/2021 Monthly Monthly 09/30/2038
12/31/2020 70,965.77 6.375% 213 360 01/01/2021 Monthly Monthly 09/30/2038
12/31/2020 35,854.15 6.250% 214 360 01/01/2021 Monthly Monthly 10/31/2038
12/31/2020 64,158.31 6.000% 214 360 01/01/2021 Monthly Monthly 10/31/2038
12/31/2020 57,392.96 3.625% 213 360 01/01/2021 Monthly Monthly 09/30/2038
12/31/2020 71,711.74 6.250% 214 360 01/01/2021 Monthly Monthly 10/31/2038
12/31/2020 28,160.91 6.000% 214 360 01/01/2021 Monthly Monthly 10/31/2038
12/31/2020 136,334.55 6.250% 213 360 01/01/2021 Monthly Monthly 09/30/2038
12/31/2020 51,570.45 6.250% 213 360 01/01/2021 Monthly Monthly 09/30/2038
12/31/2020 70,304.23 6.125% 213 360 01/01/2021 Monthly Monthly 09/30/2038
12/31/2020 91,591.14 6.125% 214 360 01/01/2021 Monthly Monthly 10/31/2038
12/31/2020 32,630.89 6.125% 213 360 01/01/2021 Monthly Monthly 09/30/2038
12/31/2020 111,538.33 6.125% 215 360 01/01/2021 Monthly Monthly 11/30/2038
12/31/2020 100,712.00 3.000% 215 360 01/01/2021 Monthly Monthly 11/30/2038
12/31/2020 79,627.58 6.250% 214 360 01/01/2021 Monthly Monthly 10/31/2038
12/31/2020 40,602.09 3.000% 214 360 01/01/2021 Monthly Monthly 10/31/2038
12/31/2020 77,606.25 - 207 360 01/01/2021 Monthly Monthly 03/31/2038
12/31/2020 59,520.68 6.500% 214 360 01/01/2021 Monthly Monthly 10/31/2038
12/31/2020 68,027.87 3.000% 215 360 01/01/2021 Monthly Monthly 11/30/2038
12/31/2020 69,274.02 - 194 360 01/01/2021 Monthly Monthly 02/28/2037
12/31/2020 64,196.24 - 213 360 01/01/2021 Monthly Monthly 09/30/2038
12/31/2020 63,284.30 - 218 360 01/01/2021 Monthly Monthly 02/28/2039
12/31/2020 52,483.93 - 213 360 01/01/2021 Monthly Monthly 09/30/2038
12/31/2020 92,042.58 - 204 360 01/01/2021 Monthly Monthly 12/31/2037
12/31/2020 77,277.15 3.000% 215 360 01/01/2021 Monthly Monthly 11/30/2038
12/31/2020 62,387.00 - 210 360 01/01/2021 Monthly Monthly 06/30/2038
12/31/2020 30,931.14 3.000% 215 360 01/01/2021 Monthly Monthly 11/30/2038
12/31/2020 20,531.75 3.000% 215 360 01/01/2021 Monthly Monthly 11/30/2038
12/31/2020 74,386.01 - 212 360 01/01/2021 Monthly Monthly 08/31/2038
12/31/2020 73,333.52 - 212 360 01/01/2021 Monthly Monthly 08/31/2038
12/31/2020 51,867.75 - 182 360 01/01/2021 Monthly Monthly 02/29/2036
12/31/2020 53,894.46 3.000% 215 360 01/01/2021 Monthly Monthly 11/30/2038
12/31/2020 43,066.32 - 94 360 01/01/2021 Monthly Monthly 10/31/2028
12/31/2020 64,881.70 - 154 360 01/01/2021 Monthly Monthly 10/31/2033
12/31/2020 51,200.64 - 120 360 01/01/2021 Monthly Monthly 12/31/2030
12/31/2020 36,770.45 - 92 360 01/01/2021 Monthly Monthly 08/31/2028
12/31/2020 57,106.20 - 207 360 01/01/2021 Monthly Monthly 03/31/2038
12/31/2020 52,578.11 - 213 360 01/01/2021 Monthly Monthly 09/30/2038
12/31/2020 54,070.25 - 213 360 01/01/2021 Monthly Monthly 09/30/2038
12/31/2020 48,022.08 - 142 360 01/01/2021 Monthly Monthly 10/31/2032
12/31/2020 132,101.16 3.000% 217 360 01/01/2021 Monthly Monthly 01/31/2039
12/31/2020 43,967.74 3.000% 216 360 01/01/2021 Monthly Monthly 12/31/2038
12/31/2020 29,877.43 - 100 360 01/01/2021 Monthly Monthly 04/30/2029
12/31/2020 94,082.93 4.250% 299 360 01/01/2021 Monthly Monthly 11/30/2045
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Loans
1sts - 176 (30 bps) (POR05)

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Final
Orig Date Amount Rate (months) Term Due Date Freq Freq Payment

12/31/2020 61,518.57 - 199 360 01/01/2021 Monthly Monthly 07/31/2037
12/31/2020 49,752.59 - 128 360 01/01/2021 Monthly Monthly 08/31/2031
12/31/2020 52,948.15 - 139 360 01/01/2021 Monthly Monthly 07/31/2032
12/31/2020 50,944.34 - 122 360 01/01/2021 Monthly Monthly 02/28/2031
12/31/2020 66,629.91 - 230 360 01/01/2021 Monthly Monthly 02/29/2040
12/31/2020 57,795.68 - 233 360 01/01/2021 Monthly Monthly 05/31/2040
12/31/2020 43,032.91 - 167 360 01/01/2021 Monthly Monthly 11/30/2034
12/31/2020 119,162.50 - 247 360 01/01/2021 Monthly Monthly 07/31/2041
12/31/2020 80,417.47 - 192 360 01/01/2021 Monthly Monthly 12/31/2036
12/31/2020 104,269.50 - 254 360 01/01/2021 Monthly Monthly 02/28/2042
12/31/2020 83,699.16 - 182 360 01/01/2021 Monthly Monthly 02/29/2036
12/31/2020 68,654.64 - 239 360 01/01/2021 Monthly Monthly 11/30/2040
12/31/2020 111,346.68 - 292 360 01/01/2021 Monthly Monthly 04/30/2045
12/31/2020 89,762.01 - 246 360 01/01/2021 Monthly Monthly 06/30/2041
12/31/2020 110,505.10 - 309 360 01/01/2021 Monthly Monthly 09/30/2046
12/31/2020 65,308.16 - 214 360 01/01/2021 Monthly Monthly 10/31/2038
12/31/2020 130,993.42 - 304 360 01/01/2021 Monthly Monthly 04/30/2046
12/31/2020 130,474.79 - 296 360 01/01/2021 Monthly Monthly 08/31/2045
12/31/2020 104,626.24 - 236 360 01/01/2021 Monthly Monthly 08/31/2040
12/31/2020 123,168.68 - 282 360 01/01/2021 Monthly Monthly 06/30/2044
12/31/2020 135,250.23 - 289 360 01/01/2021 Monthly Monthly 01/31/2045
12/31/2020 96,593.21 - 205 360 01/01/2021 Monthly Monthly 01/31/2038

11,298,101.66

Loan Loss Information

*Loss Option Based on Date
 Loss Calculation Method Pct of Remaining Balance
 Is Lost Interest Reimbursed No
 Include reimbursed principal in loan balance? No
Is There a Collection Aging Table No
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Loans
1sts - 176 (30 bps) (POR05)

Loss Rate Table

Loss Loss
Date Amount

11/01/2014 14,660,085.67

Servicing Information

Servicing Rate (%) 0.300000%
Servicing Fee ($/Loan/Pmt) -
Acquisition Fee ($/Loan) -
Default Servicing Rate (%) -
Use Detailed Servicing Fee No
Are Service Fees Inflated No

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Loans
GNMA MBS in Revenue Fund (POR06)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points No
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Final
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP Payment

12/31/2020 618,617.35 6.5% 211 360 01/01/2021 Monthly Monthly 36297FNQ1 04/20/2039
12/31/2020 252.08 5.0% 214 360 01/01/2021 Monthly Monthly 38376EBN4 02/20/2039
12/31/2020 45,182.48 5.0% 214 360 01/01/2021 Monthly Monthly 02/20/2039
12/31/2020 336.10 5.0% 214 360 01/01/2021 Monthly Monthly 02/20/2039
12/31/2020 336.10 5.0% 214 360 01/01/2021 Monthly Monthly 02/20/2039
12/31/2020 59,363.85 5.0% 214 360 01/01/2021 Monthly Monthly 02/20/2039
12/31/2020 11,763.54 5.0% 214 360 01/01/2021 Monthly Monthly 02/20/2039
12/31/2020 126.04 5.0% 214 360 01/01/2021 Monthly Monthly 02/20/2039
12/31/2020 336.10 5.0% 214 360 01/01/2021 Monthly Monthly 02/20/2039
12/31/2020 252.08 4.5% 277 360 01/01/2021 Monthly Monthly 36179NVQ8 10/20/2037
12/31/2020 - 5.0% 214 360 01/01/2021 Monthly Monthly 38376YV24 10/20/2037
12/31/2020 48,733.64 3.0% 290 360 01/01/2021 Monthly Monthly 3617A0JA5 10/20/2037

785,299.36
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Loans
GNMA MBS in Revenue Fund (POR06)

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Loans
FHLMC MBS in Revenue Fund (POR09)

Portfolio Description

*Portfolio Type Conventional
Originations Funded By N/A
Payment Lag for Receipts (days) 29
Interest Basis 30/360
*Are There Payment Lag Changes No
Prepayments
Method PSA
Warehousing No
*Are There Discount/Revenue/Yield Points No
*Are There Other Loan Fees No
*Are There Additional Prepayment/Principal Amounts No
*Are There Prepayment Penalties No

Loan Origination Information

Loan Loan Loan Term Beginning First Pmt Pmt Amort Loan Pool
Orig Date Amount Rate (months) Term Due Date Freq Freq CUSIP ID

12/31/2020 4,421.28 2.5% 290 360 01/01/2021 Monthly Monthly 3128MJYF1 FH G08709
12/31/2020 870.10 3.0% 292 360 01/01/2021 Monthly Monthly 3132WEKU5 FH Q41206
12/31/2020 1,315.87 3.0% 302 360 01/01/2021 Monthly Monthly 3132WJUU3 FH Q45094
12/31/2020 7.35 3.5% 271 360 01/01/2021 Monthly Monthly 31322YY62 FH T65233
12/31/2020 3,449.04 3.0% 305 360 01/01/2021 Monthly Monthly 31322Y7K1 FH T65398
12/31/2020 4,913.71 3.0% 312 360 01/01/2021 Monthly Monthly 31418CSS4 FN MA3228

14,977.35
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Loans
FHLMC MBS in Revenue Fund (POR09)

Loan Origination Information

Final
Payment

08/01/2044
08/01/2044
02/28/2046
07/31/2043
11/01/2046
12/31/2046
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Loans
FHLMC MBS in Revenue Fund (POR09)

Misc. Loan Information

 Loan Forgiveness No
 Partial 1st Period Interest Adjustment No Adjustment
 Percent to Apply for Parity 100.000%
*Are There % to Apply for Parity Changes No
*Option Not Available
FHA Insurance Premiums N/A
*Use Loan Buydown No
*Use Principal Amortization Lag No
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Short Term Investments

Int Begin Beginning Interest First Pmt Payment Day % to Apply Exclude
Account Date Balance Rate Date Freq Basis to Parity From Arb

Default 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Loan Float 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Redemption 12/31/2020 - - 02/01/2021 Monthly ACT/360 100% No
Revenue 12/31/2020 7,443,154.18 - 02/01/2021 Monthly ACT/360 100% No

Default Short Term Rates

Interest Rate Table TBL08 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Loan Float Account Rates

Interest Rate Table TBL08 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous

Redemption Account Rates

Interest Rate Table TBL08 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Short Term Investments

Revenue Account Rates

Interest Rate Table TBL08 - Reinvest Rates
Table Percentage 100.000%
Spread -
 Minimum rate -
 Maximum rate -
 Reset lag (days) -
 Reset frequency Continuous
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Reserve Funds
Debt Service Reserve (RES01)

Basic Information

Type of Fund Other Reserve Fund
Required Withdrawals Option No Required Withdrawals
Required Balance Option No Drawdown
Maximum Balance -
Minimum Balance -
*Are There Minimum Balance Changes No
Interest Flow Send to Revenue Account
Principal Drawdown
Principal Drawdown Flow Send to Revenue Account
*Allocate Entire Drawdown as Indicated Yes
Maturing Principal
Maturing Principal Flow Send to Revenue Account
*Allocate Entire Drawdown as Indicated Yes
On Termination prior to maturity send funds to Send to Revenue Account
Underfunded Balance Option N/A
Replenishment Option N/A
Replenishment Tap Order Before Security
Amortizing Fund
Percent to Apply for Parity 100.000%
Accrue Interest for Parity No
Include in Sources and Uses Yes
Exclude from Arbitrage No
*Are Reserve Taps Limited No
*Sell Securities Before Maturity N/A



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1766

EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Reserve Funds
Debt Service Reserve (RES01)

FHLMC Note (SEC06)

Security Description

Type of Security Tax Exempt Note
Interest Accrual Date Dec 31, 2020
Purchase Date Dec 31, 2020
Par Amount 1,700,000.00
Maturity Date Nov 15, 2030
Security Denomination 0.01
Purchase Price 100.000000
Parity/Draw Option Value at Par
Interest Rate 6.625000%
Interest Rate Table N/A
Interest Frequency Monthly
First Interest Payment Date Feb  1, 2021
Interest Day Basis 30/360
Yield for Treasury Rules -
1st Interest Rate Rollover Provisions
Rollover Date -
*Are There Fund Withdrawals No
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Expenses
02C-3 Swap Fixed (EXP23)

Type of Expense Other
*Expense Calculation Method % of Base Schedule
   Expense Percent 4.422000%
   Expense Percent Type Annual Rate
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component All
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Base Schedule

Change
Date Amount

11/01/2020 5,280,000
05/01/2021 4,105,000
11/01/2021 2,835,000
05/01/2022 1,505,000
11/01/2022 -
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Expenses
02C-3 Float: Trgr 1 (EXP24)

Type of Expense Other
*Expense Calculation Method % of Base Schedule
   Expense Percent -
   Expense Percent Type Annual Rate
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/ACT
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component All
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Base Schedule

Change
Date Amount

05/01/2017 8,315,000
11/01/2017 8,315,000
05/01/2018 9,040,000
11/01/2018 -
05/01/2019 7,795,000
11/01/2019 7,133,000
05/01/2020 6,410,000
11/01/2020 5,280,000
05/01/2021 4,105,000
11/01/2021 2,835,000
05/01/2022 1,505,000
11/01/2022 -
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Expenses
02C-3 Float: Trgr 2 (EXP25)

Type of Expense Other
*Expense Calculation Method % of Base Schedule
   Expense Percent -
   Expense Percent Type Annual Rate
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/ACT
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component All
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Base Schedule

Change
Date Amount

05/01/2017 8,315,000
11/01/2017 8,315,000
05/01/2018 9,040,000
11/01/2018 -
05/01/2019 7,795,000
11/01/2019 7,133,000
05/01/2020 6,410,000
11/01/2020 5,280,000
05/01/2021 4,105,000
11/01/2021 2,835,000
05/01/2022 1,505,000
11/01/2022 -
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Expenses
17-E Swap Fixed (EXP27)

Type of Expense Other
*Expense Calculation Method % of Base Schedule
   Expense Percent 4.414000%
   Expense Percent Type Annual Rate
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component All
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Base Schedule

Change
Date

11/01/2016
05/01/2017
11/01/2017
05/01/2018
11/01/2018
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Expenses
17-E Float: 65%L+10 (EXP28)

Type of Expense Other
*Expense Calculation Method % of Base Schedule
   Expense Percent -
   Expense Percent Type Annual Rate
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/ACT
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component All
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Base Schedule

Change
Date

11/01/2016
05/01/2017
11/01/2017
05/01/2018
11/01/2018
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Expenses
02A-3 Swap Fixed (EXP39)

Type of Expense Other
*Expense Calculation Method % of Base Schedule
   Expense Percent 4.749000%
   Expense Percent Type Annual Rate
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component All
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Base Schedule

Change
Date Amount

11/01/2020 170,000
05/01/2021 110,000
11/01/2021 -
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Expenses
02A-3 Float: Trgr 1 (EXP40)

Type of Expense Other
*Expense Calculation Method % of Base Schedule
   Expense Percent -
   Expense Percent Type Annual Rate
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/ACT
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component All
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Base Schedule

Change
Date Amount

11/01/2020 170,000
05/01/2021 110,000
11/01/2021 -



Sep 21, 2021   9:16 pm  Prepared by CSG Advisors(8.8.002  CHFA SFMB MOODYS CASHFLOWS - 2020-12-31 - INCL 20...:CHFA-CONS01 )   Page 1774

EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Expenses
02A-3 Float: Trgr 2 (EXP41)

Type of Expense Other
*Expense Calculation Method % of Base Schedule
   Expense Percent -
   Expense Percent Type Annual Rate
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/ACT
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component All
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Base Schedule

Change
Date Amount

11/01/2020 170,000
05/01/2021 110,000
11/01/2021 -
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Expenses
12A-1 Swap Fixed (EXP42)

Type of Expense Other
*Expense Calculation Method % of Base Schedule
   Expense Percent 4.160000%
   Expense Percent Type Annual Rate
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis 30/360
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component All
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Base Schedule

Change
Date Amount

11/01/2020 5,215,000
05/01/2021 3,605,000
11/01/2021 1,910,000
05/01/2022 -
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Expenses
12A-1 Float: Trgr 1 (EXP43)

Type of Expense Other
*Expense Calculation Method % of Base Schedule
   Expense Percent -
   Expense Percent Type Annual Rate
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/ACT
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component All
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Base Schedule

Change
Date Amount

11/01/2020 5,215,000
05/01/2021 3,605,000
11/01/2021 1,910,000
05/01/2022 -
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Expenses
12A-1 Float: Trgr 2 (EXP44)

Type of Expense Other
*Expense Calculation Method % of Base Schedule
   Expense Percent -
   Expense Percent Type Annual Rate
Interest Rate Table N/A
Additional Expense Amount -
Expense Minimum -
Expense Maximum -
First Expense Date May  1, 2021
Expense Payment Frequency Semiannual
Expense Payment Lag (days) -
Expense Calculation Frequency Semiannual
Apply Expense Minimum Based On Calculation Freq
Apply Expense Maximum Based On Calculation Freq
Expense Day Basis ACT/ACT
Expense Calculation Basis Arrears
Treasury Yield Handling Add to Bond Payments
    End Date for Adjustments -
Terminate Expense When Bonds & Loans are Retired
   Bond Component All
   Loan Portfolio All
Balance Rounding Option N/A
Expense Rounding Option N/A
*Are There Expense Payment Changes No
Pay Expense Based on Target Parity No
Accrue Expenses for Parity No
*Are There Sliding Scale Expenses No

Base Schedule

Change
Date Amount

11/01/2020 5,215,000
05/01/2021 3,605,000
11/01/2021 1,910,000
05/01/2022 -
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Cashflow
Bonds / Redemptions

Deposit Accrued Interest to Revenue Account
First Bond Year Ending Date May  1, 2021

Bond Prin Component Selection

Bond Maturing Principal Redemption Tap LOC
Component Option Account Before Rev

xxx Sub Bond Revenue Account Mandatory No

Mandatory Transfers

Force Mandatory redemptions before Surplus Yes
% of Prepayment 100.000%
% of Principal -
% of Interest -
% of Reimbursement -
% of Remaining Surplus to Transfer -

Redemption Acct Info

Surplus Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Mandatory Call Sub Account
Balance Lag (months) 1
Balance Lag (days) -
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
Surplus/Mandatory Combined
Minimum Withdrawal Amount -
*Are There Minimum Withdrawal Amount Changes No
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Cashflow
Surplus/Deficiency

Coverage

Debt Service Coverage Requirement Pro Rata Share of D/S (P & I)
   Coverage Factor 100.000%
  *Bond Selection All
   Use Default Bond Freq. Set Aside Yes
   Setaside 100% of payments due in Surplus Period? Yes
Expense Coverage Requirement Pro Rata Share of Expenses
Minimum Coverage Amount -

Distribution

First Surplus Calculation Date Nov  1, 2021
Surplus Calculation Frequency Semiannual
Surplus Distribution
% to Surplus Redemption Account -
% to Line of Credit Red Acct -
% to Reorigination Account -
% to Retain in Revenue Account 100.000%
% to Distribute to Issuer -
% to External Distribution/MRA -
% to Reserve Fund -
% to Residual Bondholder -
% to Other Redemption Account -
Parity distribution optimization Advanced
   Min Bond Redeemable 5,000.00
Replenish Reserves Only on Surplus Calc. Dates No
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Cashflow
Surplus/Deficiency

Surplus Distribution Changes

Surplus Distribution Changes on Target Date
   Target Date Dec  1, 2021
    Min Coverage Amount -
Post Target Criteria
% to Surplus Redemption Account -
% to Line of Credit Redemption Acct -
% to Reorigination Account -
% to Retain in Revenue Account -
% to Distribute to Issuer -
% to External Distribution/MRA 100.000%
% to Reserve Fund -
% to Residual Bondholder -
% to Other Redemption Account -
*  Are There Add'l Surplus Distribution Changes No

Deficiency Processing

Tap to Maintain Minimum Coverage Amount
Tap Loan Float Account Yes
Reorigination Account Tap Limit Unlimited
Tap Reorigination Account after Reserve Funds No
Deficiency Taps Processing
Pay Expense Deficiency Before All Redemptions (also pay D/S )

Redemption Account Taps

All Redemption Account Taps Are Unlimited
Tap Specified Reserve Fund After Surplus Redem. Acct
And Before Other Redemption Accts N/A
Tap Undisbursed Redemption Account Before Mandatory Accounts
Mandatory Redemption Accounts Tappable
  Allow Mandatory Red Acct Taps From Feb  1, 2012
  Allow Mandatory Red Acct Taps Until May  1, 2041
Mandatory / Additional Redemption Account Tap Order
Mandatory Account 1
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Cashflow
Surplus/Deficiency

Reserve Taps and Replenishments

Reserve Tap Limited to Percentage of (Sr & Mezz) Bonds
   Percent of Bond Balance 5.000%

Reserve Taps and Replenishments

Replenishment
Fund Option

RES01 Debt N/A

Other Debts

Are Lines of Credit Available No
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Rate Table
SIFMA: VRDO (TBL02)

Change New
Date Rate

05/01/2011 0.1400%
05/01/2012 1.5209%
05/01/2013 2.9011%
05/01/2014 4.2813%
05/01/2015 5.6615%
05/01/2016 7.8750%
05/01/2021 7.4250%
05/01/2022 6.9750%
05/01/2023 6.5250%
05/01/2024 6.0750%
05/01/2025 5.6250%
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Rate Table
LIBOR: VRDO (TBL03)

Change New
Date Rate

05/01/2011 0.21%
05/01/2012 2.27%
05/01/2013 4.33%
05/01/2014 6.39%
05/01/2015 8.45%
05/01/2016 10.50%
05/01/2021 9.90%
05/01/2022 9.30%
05/01/2023 8.70%
05/01/2024 8.10%
05/01/2025 7.50%
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Rate Table
SIFMA+0.15%: Triggrs (TBL04)

Change New
Date Rate

05/01/2011 0.2900%
05/01/2012 1.6709%
05/01/2013 -
05/01/2014 -
05/01/2015 -
05/01/2016 -
05/01/2021 -
05/01/2022 -
05/01/2023 -
05/01/2024 -
05/01/2025 -
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Rate Table
SIFMA+0.05%: Triggrs (TBL05)

Change New
Date Rate

05/01/2011 0.1900%
05/01/2012 1.5709%
05/01/2013 -
05/01/2014 -
05/01/2015 -
05/01/2016 -
05/01/2021 -
05/01/2022 -
05/01/2023 -
05/01/2024 -
05/01/2025 -
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Rate Table
LIBOR: Triggers (TBL06)

Change New
Date Rate

05/01/2011 -
05/01/2012 -
05/01/2013 4.33%
05/01/2014 6.39%
05/01/2015 8.45%
05/01/2016 10.50%
05/01/2021 9.90%
05/01/2022 9.30%
05/01/2023 8.70%
05/01/2024 8.10%
05/01/2025 7.50%
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Rate Table
LIBOR+0.05% Swaps (TBL07)

Change New
Date Rate

05/01/2011 0.26%
05/01/2012 2.32%
05/01/2013 4.38%
05/01/2014 6.44%
05/01/2015 8.50%
05/01/2016 10.55%
05/01/2021 9.95%
05/01/2022 9.35%
05/01/2023 8.75%
05/01/2024 8.15%
05/01/2025 7.55%
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Rate Table
Reinvest Rates (TBL08)

Change New
Date Rate

05/01/2011 0.15%
05/01/2012 1.59%
05/01/2013 3.03%
05/01/2014 4.47%
05/01/2015 5.92%
05/01/2016 7.35%
05/01/2021 6.93%
05/01/2022 6.51%
05/01/2023 6.09%
05/01/2024 5.67%
05/01/2025 5.25%
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Miscellaneous

First Parity Display Date -
TIC/NIC Calculation Parameters
Bid Price 100.0000000%
Underwriter's Discount -
Calculate Bond to Loan Ratio No
Bond Rounding Option Round to nearest cent
 Apply to Regular Interest By Lot
 Apply to Initial Accrued Interest No rounding
 Apply to Initial Purchase Cost No rounding
Include Redemption and Loan Float Accrued Interest in Parity No
Include Arrears Interest In Parity Calc No
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Reporting Options

Issuer Title
Add to Default Title
Single Family Mortgage Bonds

Series Title
Add to Default Title

Additional Reporting Date -
Report Alignment Date May  1, 2021

Loan Report
Portfolio Group

POR05 1sts - 176 (30 bps) 1
POR06 GNMA MBS in Revenue Fund 1
POR09 FHLMC MBS in Revenue Fund 1

Display
Bond Order

BON01 xxx Sub Bond 1

Loan Display
Portfolio Order

POR05 1sts - 176 (30 bps) 1
POR06 GNMA MBS in Revenue Fund 1
POR09 FHLMC MBS in Revenue Fund 1

Display
Expense Order

EXP23 02C-3 Swap Fixed 1
EXP24 02C-3 Float: Trgr 1 1
EXP25 02C-3 Float: Trgr 2 1
EXP27 17-E Swap Fixed 1
EXP28 17-E Float: 65%L+10 1
EXP39 02A-3 Swap Fixed 1
EXP40 02A-3 Float: Trgr 1 1
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Reporting Options

Display
Expense Order

EXP41 02A-3 Float: Trgr 2 1
EXP42 12A-1 Swap Fixed 1
EXP43 12A-1 Float: Trgr 1 1
EXP44 12A-1 Float: Trgr 2 1

Reserve Display
Fund Order

RES01 Debt Service Reserve 1
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EXCESS SUMMARY OF ASSUMPTIONS REPORT

Colorado Housing and Finance Authority
Single Family Mortgage Bonds

SF Surplus Acct

Other Revenues
Accrued Interest (REV04)

Other Revenue Information

Deposit Receipts to Revenue Account
Treasury Yield Handling Non-Yield Related

Other Revenue Information

Receipt Reserve Acquisition
Date Amount Deposit To Fund Fund

Apr  1, 2021 16,305.20 Revenue Account N/A N/A
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