
UPB in millions

MBS Product & 
Year of Issuance UPB UPB % Loan

Count UPB UPB % Loan
Count UPB UPB % Loan

Count UPB UPB % Loan
Count UPB UPB % Loan

Count UPB UPB % Loan
Count UPB UPB % Loan

Count UPB UPB % Loan
Count

Conventional Fixed Rate
  40 Year (CZ-prefix)

2009 -         -         -         $0.1 0.51% 1 $2.1 1.69% 7 $6.9 3.25% 28 $7.2 2.09% 32 $7.1 2.76% 30 $0.8 2.18% 5 $24.2 2.39% 103
2008 -         -         -         $0.6 2.92% 3 $21.8 8.66% 89 $96.9 12.89% 393 $13.3 2.22% 59 $5.0 3.14% 21 $1.7 4.09% 7 $139.4 7.64% 572
2007 -         -         -         $0.2 3.80% 1 $16.6 12.36% 73 $202.8 15.93% 852 $62.1 2.84% 254 $18.4 2.60% 94 $6.6 5.80% 34 $306.7 6.93% 1,308
2006 -         -         -         -         -         -         -         -         -         $17.1 13.68% 66 $5.2 2.02% 21 $1.4 1.36% 7 -         -         -         $23.8 4.77% 94

  30 Year (CL-prefix)
2010 -         -         -         -         -         -         $0.1 0.00% 1 -         -         -         -         -         -         -         -         -         -         -         -         $0.1 0.00% 1
2009 $40.8 0.03% 178 $213.0 0.08% 919 $285.1 0.30% 1,462 $308.2 1.01% 1,925 $116.2 0.75% 795 $62.0 1.01% 467 $38.5 1.44% 300 $1,063.8 0.19% 6,046
2008 $2.8 2.70% 9 $93.2 0.95% 355 $1,361.6 1.99% 5,429 $3,840.0 3.58% 16,151 $535.7 0.99% 2,543 $192.6 1.44% 1,048 $110.9 2.27% 671 $6,136.8 2.38% 26,206
2007 $7.7 3.62% 35 $33.8 3.66% 142 $718.8 4.70% 3,052 $5,744.6 6.42% 25,268 $1,438.0 1.51% 7,195 $425.5 1.75% 2,472 $255.4 3.05% 1,683 $8,623.8 3.69% 39,847
2006 $4.1 5.65% 22 $8.9 2.63% 50 $484.6 4.43% 2,162 $2,725.2 6.65% 12,193 $843.3 1.29% 4,318 $328.0 1.37% 2,091 $80.7 2.20% 594 $4,474.8 3.08% 21,430
2005 $2.5 1.85% 15 $140.3 1.87% 690 $2,590.3 3.40% 12,908 $3,772.5 5.68% 21,460 $222.1 1.53% 1,584 $30.9 1.73% 261 $15.6 2.12% 142 $6,774.1 4.05% 37,060

2004 and Earlier $3.5 0.97% 28 $230.9 1.06% 1,363 $2,036.2 1.58% 12,855 $3,782.0 2.38% 26,555 $324.4 0.56% 2,714 $115.5 0.47% 1,201 $94.6 0.61% 1,341 $6,587.2 1.61% 46,057
  20 Year (CT-prefix)

2009 $0.8 0.01% 5 $5.3 0.04% 36 $6.1 0.24% 32 $2.9 0.41% 19 $0.6 0.38% 3 -         -         -         $0.1 33.66% 1 $15.8 0.07% 96
2008 -         -         -         $2.1 0.56% 15 $39.8 1.06% 199 $46.2 1.74% 268 $4.3 0.50% 33 $0.7 0.65% 7 $0.2 0.66% 3 $93.3 1.20% 525
2007 -         -         -         $0.2 0.91% 1 $9.6 2.16% 56 $76.8 3.01% 452 $14.0 0.63% 103 $1.7 0.58% 19 $0.3 0.55% 5 $102.5 1.84% 636
2006 $0.2 7.91% 2 $0.6 2.17% 4 $10.3 2.80% 61 $50.4 3.72% 296 $10.2 0.62% 76 $1.5 0.49% 16 $0.3 1.56% 4 $73.3 1.98% 459
2005 -         -         -         $7.6 1.47% 45 $72.6 2.00% 525 $53.6 2.77% 442 $1.9 0.68% 21 $0.0 0.33% 1 $0.1 5.64% 1 $135.9 2.13% 1,035

2004 and Earlier $0.2 0.85% 1 $21.7 0.79% 184 $110.1 1.16% 975 $101.3 1.44% 1,055 $5.0 0.28% 59 $2.9 0.35% 42 $1.2 0.38% 31 $242.4 1.09% 2,347
  15 & 10 Year (CI & CN-prefixes)

2010 -         -         -         -         -         -         $0.2 0.07% 1 -         -         -         -         -         -         -         -         -         -         -         -         $0.2 0.00% 1
2009 $12.0 0.02% 99 $19.4 0.06% 188 $18.0 0.23% 198 $8.3 0.37% 99 $2.3 0.19% 36 $0.4 0.18% 8 $0.4 0.45% 6 $60.7 0.06% 634
2008 $6.4 0.44% 29 $70.0 0.41% 382 $94.2 0.70% 625 $60.0 1.01% 475 $6.9 0.37% 66 $0.8 0.21% 13 $0.4 1.57% 5 $238.7 0.59% 1,595
2007 $0.6 0.89% 5 $10.4 1.18% 65 $60.7 1.50% 381 $121.1 2.00% 819 $19.1 0.47% 146 $2.2 0.48% 31 $0.2 0.33% 4 $214.3 1.38% 1,451
2006 $1.1 1.06% 6 $15.7 1.86% 92 $45.8 1.75% 318 $122.5 2.56% 888 $15.6 0.45% 148 $1.3 0.67% 18 $0.2 0.84% 5 $202.1 1.67% 1,475
2005 $14.1 0.92% 114 $69.7 1.16% 546 $143.0 1.71% 1,304 $92.5 3.15% 927 $2.6 0.84% 36 $0.1 0.52% 3 $0.1 0.56% 2 $322.2 1.68% 2,932

2004 and Earlier $73.7 0.47% 818 $330.0 0.66% 3,567 $377.3 0.88% 4,570 $158.6 1.15% 2,292 $12.2 0.19% 230 $3.4 0.17% 102 $2.2 0.27% 102 $957.4 0.73% 11,681
  High Balance (CK-prefix)

2009 $0.5 0.12% 1 $0.8 0.01% 2 $8.5 0.09% 16 $10.8 0.39% 19 $6.4 0.65% 12 $1.2 0.61% 2 -         -         -         $28.2 0.12% 52
2008 -         -         -         -         -         -         $0.7 0.46% 1 $12.4 1.03% 22 $6.5 0.58% 12 $1.1 0.65% 2 -         -         -         $20.6 0.78% 37

  Interest Only (all "N"- prefixes)
2009 -         -         -         $0.4 1.12% 1 $0.4 0.55% 1 $1.0 1.97% 4 -         -         -         -         -         -         -         -         -         $1.7 0.95% 6
2008 -         -         -         $0.2 1.50% 1 $16.8 5.00% 58 $196.5 8.00% 680 $39.0 1.57% 137 $16.4 2.48% 60 $0.8 0.99% 3 $269.7 4.47% 939
2007 -         -         -         $1.9 9.61% 6 $57.8 11.81% 208 $1,108.4 14.84% 4,091 $427.3 3.15% 1,650 $104.4 2.64% 427 $28.9 3.41% 135 $1,728.7 6.56% 6,517
2006 -         -         -         $0.2 2.08% 1 $16.2 6.89% 58 $394.8 12.52% 1,458 $161.7 2.16% 628 $55.9 2.26% 252 $11.6 3.20% 58 $640.4 4.66% 2,455
2005 -         -         -         $1.0 7.38% 3 $17.5 6.02% 74 $88.3 9.73% 375 $6.1 1.71% 30 $0.9 2.69% 5 -         -         -         $113.7 7.10% 487

2004 and Earlier -         -         -         $0.6 15.26% 2 $2.4 6.31% 10 $8.9 7.32% 43 $0.9 1.34% 4 -         -         -         -         -         -         $12.8 5.34% 59
  Prepayment Premiums 
  (all "K"- prefixes)

2008 -         -         -         $0.1 0.42% 1 $2.3 1.71% 9 $2.4 2.31% 10 $0.1 0.37% 1 -         -         -         -         -         -         $5.0 1.62% 21
2007 -         -         -         $0.1 14.38% 1 $2.6 15.17% 11 $20.5 20.78% 81 $7.2 2.74% 33 $3.9 2.82% 22 $0.9 1.76% 7 $35.2 6.21% 155
2006 -         -         -         -         -         -         $0.2 0.70% 1 $1.7 13.64% 8 $1.0 1.64% 5 $3.6 5.18% 23 $1.7 7.35% 11 $8.1 4.01% 48
2005 -         -         -         -         -         -         $0.7 6.49% 4 $2.4 10.36% 14 $0.6 1.51% 4 $0.3 2.74% 2 $0.6 5.60% 6 $4.6 4.78% 30

2004 and Earlier $0.6 3.61% 9 $2.5 1.90% 25 $7.8 1.76% 67 $32.7 3.43% 251 $4.9 0.52% 45 $1.8 0.22% 24 $4.7 1.32% 59 $55.1 1.51% 480

Total of Above Categories* $171.4 0.07% 1,376 $1,281.6 0.24% 8,692 $8,638.6 1.59% 47,801 $23,271.2 4.08% 119,979 $4,324.2 1.21% 23,033 $1,391.1 1.28% 8,771 $659.6 1.68% 5,225 $39,737.7 1.67% 214,877

Scheduled unpaid principal balances (UPB) of 4+ month delinquent loans, those delinquencies as a percentage of the UPB of the related outstanding single-family MBS, and the corresponding loan count (categorized by MBS pass-
through rates and with corresponding product type and vintage information (year of MBS issuance)).

Delinquency information as of April 30, 2010

*Some UPB totals may not foot due to rounding.

MBS Pass-Through Rates

Less than 4.5% 4.5% to less 
than 5.0%

5.0% to less 
than 5.5%

5.5% to less 
than 6.0%

6.0% to less 
than 6.5%

6.5% to less 
than 7.0% 7.0% or greater Total *



UPB in millions

MBS Product & 
Year of Issuance UPB UPB % Loan

Count UPB UPB % Loan
Count UPB UPB % Loan

Count UPB UPB % Loan
Count UPB UPB % Loan

Count UPB UPB % Loan
Count UPB UPB % Loan

Count UPB UPB % Loan
Count

Conventional ARMs
  ARMs: Amortizing

2009 $11.6 0.09% 59 $2.4 0.60% 10 $0.2 0.28% 1 -         -         -         -         -         -         -         -         -         -         -         -         $14.1 0.10% 70
2008 $81.7 2.15% 409 $222.7 4.18% 812 $166.4 4.97% 603 $28.1 7.44% 103 $9.0 23.07% 36 $0.3 12.94% 1 -         -         -         $508.2 3.94% 1,964
2007 $57.6 2.79% 273 $16.7 3.73% 75 $172.9 5.74% 696 $313.0 9.93% 1,308 $61.4 10.75% 277 $8.0 13.12% 34 $2.2 6.84% 10 $631.8 6.76% 2,673
2006 $1,152.7 26.57% 4,295 $16.2 9.35% 73 $224.4 10.43% 1,016 $357.0 10.69% 1,587 $57.3 7.71% 277 $2.1 6.06% 10 -         -         -         $1,809.9 16.78% 7,258
2005 $1,168.2 13.72% 5,431 $444.0 8.14% 2,316 $279.2 10.12% 1,508 $13.2 15.62% 71 -         -         -         -         -         -         -         -         -         $1,904.6 11.32% 9,326

2004 and Earlier $1,330.7 4.39% 9,019 $118.1 3.83% 828 $32.8 4.50% 243 $1.2 1.73% 21 $0.7 1.04% 8 $0.2 1.34% 4 $0.1 1.08% 2 $1,483.9 4.33% 10,125
  ARMs: Interest Only

2009 $4.0 0.08% 16 $1.6 0.35% 6 $2.6 1.27% 8 -         -         -         -         -         -         -         -         -         -         -         -         $8.2 0.14% 30
2008 $56.7 6.78% 201 $300.1 5.17% 959 $403.9 6.31% 1,287 $121.2 8.05% 377 $2.0 7.04% 8 -         -         -         $1.1 6.92% 4 $885.0 6.06% 2,836
2007 $102.4 16.00% 382 $48.3 15.54% 175 $634.7 15.33% 2,222 $2,303.0 17.02% 8,019 $353.7 14.58% 1,275 $15.7 8.02% 60 $6.6 4.86% 30 $3,464.4 16.21% 12,163
2006 $259.9 19.02% 1,042 $24.8 8.25% 102 $476.9 14.02% 1,789 $1,228.0 14.44% 4,571 $527.1 11.23% 1,987 $3.5 4.91% 21 $0.2 34.06% 1 $2,520.3 13.74% 9,513
2005 $783.5 13.57% 3,513 $904.6 12.55% 3,808 $742.5 12.38% 3,206 $78.7 21.54% 341 $0.2 4.19% 1 -         -         -         -         -         -         $2,509.5 12.97% 10,869

2004 and Earlier $635.5 8.56% 3,055 $29.4 3.85% 144 $24.9 5.40% 114 $0.7 4.85% 3 $0.2 3.14% 1 -         -         -         -         -         -         $690.6 7.97% 3,317

Conventional ARMs Total* $5,644.5 5.89% 27,695 $2,129.0 7.15% 9,308 $3,161.3 9.68% 12,693 $4,444.1 14.35% 16,401 $1,011.6 11.79% 3,870 $29.9 7.74% 130 $10.1 5.11% 47 $16,430.4 8.28% 70,144

Other
2009 $0.4 0.22% 4 $2.8 0.70% 12 $6.1 0.93% 31 $12.0 2.57% 65 $15.2 4.91% 80 $30.4 12.95% 114 $18.0 16.25% 64 $84.8 3.64% 370
2008 -         -         -         $3.5 1.41% 29 $11.0 1.51% 85 $31.7 5.30% 241 $4.6 1.74% 35 $1.3 4.08% 9 $2.7 35.22% 15 $54.8 2.92% 414
2007 $1.0 1.18% 6 $6.4 2.70% 47 $65.4 4.91% 493 $91.9 6.68% 661 $17.0 4.65% 138 $5.5 8.54% 47 $1.5 6.67% 20 $188.7 5.42% 1,412
2006 $5.2 5.32% 37 $15.7 5.25% 146 $32.2 3.75% 258 $34.3 5.14% 263 $1.1 1.33% 7 -         -         -         $0.1 2.18% 1 $88.6 4.39% 712
2005 $4.0 2.17% 37 $9.6 1.53% 70 $9.8 2.70% 70 $2.5 4.66% 19 $1.1 2.50% 11 $0.7 6.95% 5 $0.2 1.80% 5 $27.8 2.16% 217

2004 and Earlier $32.2 2.31% 208 $18.5 1.92% 151 $30.8 1.56% 232 $21.3 2.39% 169 $4.7 1.14% 78 $9.7 2.79% 133 $27.0 4.38% 626 $144.2 2.18% 1,597

Other Total* $42.7 1.86% 292 $56.4 1.84% 455 $155.2 2.36% 1,169 $193.7 4.56% 1,418 $43.7 2.95% 349 $47.6 6.84% 308 $49.5 6.40% 731 $588.8 3.08% 4,722

Total MBS 4+* $5,858.6 1.75% 29,363 $3,467.0 0.62% 18,455 $11,955.1 2.06% 61,663 $27,909.0 4.61% 137,798 $5,379.4 1.46% 27,252 $1,468.6 1.34% 9,209 $719.2 1.78% 6,003 $56,756.9 2.18% 289,743

*Some UPB totals may not foot due to rounding.

Scheduled unpaid principal balances (UPB) of 4+ month delinquent loans, those delinquencies as a percentage of the UPB of the related outstanding single-family MBS, and the corresponding loan count (categorized by MBS pass-
through rates and with corresponding product type and vintage information (year of MBS issuance)).

Delinquency information as of April 30, 2010  (continued)

MBS Pass-Through Rates

6.5% to less 
than 7.0% 7.0% or greater Total *Less than 4.5% 4.5% to less 

than 5.0%
5.0% to less 
than 5.5%

5.5% to less 
than 6.0%

6.0% to less 
than 6.5%


