
December 2011

30-Year
Fannie Mae Freddie Mac Sum

4.0% 0 0 0
4.5% 3,284,077,151 4,490,525,261 7,774,602,412
5.0% 3,263,090,734 7,074,873,191 10,337,963,925
5.5% 4,915,344,154 1,376,311,495 6,291,655,649
6.0% 857,460,047 603,744,920 1,461,204,967
6.5% 38,927,467 0 38,927,467

Subtotal 12,358,899,554 13,545,454,867 25,904,354,421

15-Year
Fannie Mae Freddie Mac Sum

4.0% 0 54,978,009 54,978,009
4.5% 0 0 0
5.0% 20,473,888 23,083,851 43,557,738
5.5% 38,995,079 95,005,793 134,000,872
6.0% 0 0 0
6.5% 0 0 0

Subtotal 59,468,966 173,067,652 232,536,619

Grand Total 12,418,368,520 13,718,522,519 26,136,891,039

Current Face of the Portfolio at the End of Month


