RISKSPAN Agency Prepayments - Sep 2026 Flash

Prepay Monitor Activity Sep2026 Factor date 2026-10-01  Built 2026-10-19 15:49:02

UMBS, Fannie Mae and Freddie Mac - 21 business days - source: agency loan-level disclosures

UMBS 30YR (FN+FH) UMBS 20YR UMBS 15YR UMBS 30YR IN THE
MONEY

6-5 CPR 5.6 CPR 7.3 CPR 3-6%UPB 21 days
-8% m/m-3m73: . . cohorts with = +50bp refi vs 21 last month - not
$5,648bn -8% m/m - 3m 6.3 - $248bn -6% m/m - 3m 7.8 - $527bn e 50bp daycount adjusted

BUSINESS DAYS

UMBS 30yr speeds by coupon

1-month CPR, this month vs last month. Under each coupon: change in CPR, then % change. Hover a bar for balance and multi-month CPRs.
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Coupon aggregates

TBA-deliverable FN + FH collateral. CCR is the curtailment CPR. Click a coupon to open its origination-year breakdown.

Source: Fannie Mae, Freddie Mac; RiskSpan calculations. For institutional investors only. Page 1 of 2
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Source: Fannie Mae and Freddie Mac loan-level MBS disclosures; RiskSpan calculations. SMM = (Sched - Curr) / Sched, summed over loans; CPR = 1-(1-SMM)*12. Not daycount adjusted.
Factor date 2026-10-01, built 2026-10-19 15:49:02 - build 8bd896d-dirty - data 3b31a210cc81.

Source: Fannie Mae, Freddie Mac; RiskSpan calculations. For institutional investors only.
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