FY 2002 Actuarial Review of the
FHA Mutual Mortgage I nsurance Fund

Table of Contents

Sections

l.
.
[1.
V.

Executive Summary
The Vaue of the MMIF Under Alternative Economic Scenarios
Characteristics of FY 2002 Book of Business

Considerations and Limitations

Appendices

A

@ Mmoo

. Conditional Claim and Prepayment Rate Models
(Exhibits in Technical Appendix)

Demand Model
Claim Severity Model
Cash Flow Model
Data Transformation
Economic Forecast

Delta Analysis for Claim and Prepayment Models
(Exhibits Technical Appendix)

Claim and Prepayment Rate Exhibits
(Exhibits Technical Appendix)

Generalized Linear Mode



FY 2002 Actuarial Review of the
FHA Mutual Mortgage I nsurance Fund

Technical Appendix

Table of Contents

Appendices

A. Conditional Claim and Prepayment Rate Models
Regression Diagnostics
Comparison of Actual to Fitted
Regression Graphs

G. DedtaAnayssfor Clam and Prepayment Models

H. Claim and Prepayment Rate Exhibits
By Origination Y ear
By Endorsement Y ear



