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View performance on active population of loans in forbearance and analyze historical loan cohorts that were ever in forbearance for 
Connecticut Avenue Securities® (CAS)

Payment Forbearance Performance (CAS)

Easily analyze performance:

• What percentage of a deal is in temporary payment forbearance? What percentage of loans in temporary payment 
forbearance are making payments? 

• How long have loans historically been in temporary payment forbearance? 

• What percentage of loans that have ever been in temporary payment forbearance have experienced a credit event? 

Filter by deal, deal 
vintage, 
forbearance category, 
or other cohorts

View performance on 
active population of 
loans in forbearance or 
those loans that were 
ever in forbearance

Look up definitions 
through glossary

Download the data in 
Excel by selecting 
Crosstab 

View outcome of loans 
that were ever in 
payment forbearance 

View cohorts that were 
ever in forbearance by 
count, UPB, and 
percentage
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View performance on active population of loans in forbearance and analyze historical loan cohorts that were ever in forbearance for 
Credit Insurance Risk Transfer™ (CIRT™)

Payment Forbearance Performance (CIRT)

Easily analyze performance:

• What percentage of a deal is in temporary payment forbearance? What percentage of loans in temporary payment 
forbearance are making payments? 

• How long have loans historically been in temporary payment forbearance? 

• What percentage of loans that have ever been in temporary payment forbearance have experienced a credit event? 

Filter by deal, deal 
vintage, 
forbearance category, 
or other cohorts

View performance on 
active population of 
loans in forbearance 
or those loans that 
were ever in 
forbearance

Look up definitions 
through glossary

Download the data in 
Excel by selecting 
Crosstab 

View outcome of loans 
that were ever in 
payment forbearance 

View cohorts that were 
ever in forbearance by 
count, UPB, and 
percentage
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View performance on active population of modified loans and analyze historical outcomes for loans ever modified

Modification Performance

Easily analyze performance:

• What percentage of a deal has been modified?

• What percentage of modified loans have a cost to investors?

• What is the cost of modifications in the current period as a percentage of the outstanding UPB?  

View performance on 
active population of 
modified loans or those 
loans that were ever 
modified

See snapshot of loans 
ever modified by count, 
UPB, and percentage

Look up definitions 
through glossary

Download data in Excel 
by selecting Crosstab 

View outcomes of loans 
were modified

Assess modification 
cost implications for 
deals

View performance by 
modification type
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Easily analyze performance:

• How have loans that entered into temporary payment forbearance performed over time? 

• How does post-forbearance performance vary by loan attribute? 

View all loans that ever 
entered into temporary 
payment forbearance or 
by status at the time the 
loan entered into 
forbearance

See loan age since the 
initial forbearance date 
inclusive of the date of 
forbearance
Ex. A loan entering 
forbearance in January 
2018 would have a loan 
age of 1 for the January 
2018 activity. 

View performance of loans that ever entered into temporary payment forbearance across time

Payment Forbearance Outcomes

Filter by region of interest 
including specific 
Hurricane FEMA counties 
or all hurricanes 
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Note: This chart illustrates 
the monthly performance 
status for loans that 
entered payment 
forbearance for the 29 
months following the 
inception of the payment 
forbearance. Note that the 
population of loans 
meeting the filter criteria 
may not all have 29 months 
of subsequent 
performance, as such the 
loan count/UPB may 
decline over time, 
censuring the population
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Easily analyze performance:

• How have loans that were delinquent prior to entering into temporary payment forbearance performed over time? 

• How have loans that were current prior to entering into temporary payment forbearance performed over time? 

View performance of loans that ever entered into temporary payment forbearance across time

Payment Forbearance Outcomes

View by delinquency 
status of the loan prior 
to entering temporary 
payment forbearance 
(“Starting Cohort”) 

Isolate the performance 
of loans that were 
current as of a certain 
period
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Note: This chart illustrates 
the monthly performance 
status for loans that 
entered payment 
forbearance for the 29 
months following the 
inception of the payment 
forbearance. Note that the 
population of loans 
meeting the filter criteria 
may not all have 29 months 
of subsequent 
performance, as such the 
loan count/UPB may 
decline over time, 
censuring the population
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Access Data Dynamics:
www.fanniemae.com/datadynamics

Sign up for Fannie Mae communications:
www.fanniemae.com/CMsignup

Learn more about our Credit Risk Transfer programs:
www.fanniemae.com/SFCRT

Contact us with questions:
credit_securities@fanniemae.com

Resources

http://www.fanniemae.com/datadynamics
http://www.fanniemae.com/CMsignup
http://www.fanniemae.com/SFCRT
mailto:credit_securities@fanniemae.com
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