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ICE Mortgage Data & Analytics
Tap into differentiated insight across the mortgage ecosystem

The U.S. real estate market, the largest asset class in the world’s biggest economy, is crucial 
yet historically lacks many features that investors in other asset classes have come to expect. 
Over the past decade, we’ve strategically invested in our mortgage-related services, creating an 
integrated ecosystem of technology, data and analytics that supports the entire real estate and 
housing finance lifecycle – bringing greater transparency to an otherwise opaque market.
ICE provides end-to-end intelligence across the mortgage markets, offering market participants 
transparency through data that can help make investment and risk management decisions. Our 
solutions deliver advanced mortgage models, analytics and comprehensive data products that 
can help improve performance, mitigate risk and satisfy regulatory requirements.
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Featured data solutions
Mortgage-Backed Securities Data 
ICE eMBS is an industry-leading solution for mortgage-backed 
securities disclosure data that can help you reduce the burden 
of collecting, analyzing and storing agency MBS data

Loan-level Performance Data 
Gain a comprehensive view of mortgage performance across 
the U.S. with McDash ®. This market-leading repository of 
servicer-contributed, loan-level data is the deepest and broadest 
in the industry

Evaluated Pricing Data 
Evaluated pricing on 1M+ U.S. agency pass-through issues 
(FHLMC, FNMA, GNMA and SBA pools), 200,000+ U.S. agency 
and non-agency collateralized mortgage obligations, approximately 
17,000 asset-backed securities and 11,000 commercial MBS

Climate Data 
Our data, analytics and geospatial intelligence platform enable the 
assessment and linkage of physical climate risk, climate transition 
risk and alternative data sets to fixed income securities and real 
estate assets

Property & Public Records Data
Actionable property intelligence providing nationwide coverage 
for over 155M parcels (99.99% of all U.S.) across more than 3,100 
counties. The data includes 600M+ ownership, sales, assessment 
and mortgage records on residential and commercial properties

Origination Data
Gain a holistic view of the mortgage origination process with data 
fields that include borrower characteristics and qualifications, loan 
product and program parameters, property information including 
geography, rate and pricing, application/loan status, closing terms, 
insurance, days to close and more

Property Insurance Data 
Gain visibility into property insurance-related risks and how they 
may impact the loans in your portfolio – access data pertaining to 
insurance affordability, availability and adequacy to help you make, 
more informed business decisions

Rapid Analytics Platform
This innovative, cloud-based solution provides direct access to all mortgage data & 
analytics in a single environment. Immediately source data, execute queries, create 
advanced analytics and train machine-learning models independently, and with support 
from a growing catalogue of ICE developed RAP Solutions. Access to these solutions 
enable the integration of ICE data with your business and accelerate the uncovering of 
insights to effectively manage risk and respond quickly to an evolving market.
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Featured analytics solutions

Featured indices & futures solutions

Prepayment and Credit Model
Leveraging our industry-leading data and advanced modelling 
techniques, AFT forecasts prepayments, defaults, delinquency and 
loss severity for residential and multifamily mortgages

Trading Analytics
To help increase transparency and help modernize your fixed income 
order flow, ICE provides data related to liquidity, execution quality, 
transaction cost analysis, market depth and market sentiment

Portfolio Analytics
Manage risk and returns for multi-asset portfolios relative to an array 
of leading indices and liability benchmarks. The tool is backed by a 
set of comprehensive security, portfolio and cash flow analytics

Mortgage Monitor Analytics Library
Receive a deeper view into the market-leading data and analytics 
that are featured in ICE’s monthly Mortgage Monitor report

Automated Valuation Models
Our AVMs combine one of the largest, most expansive data sets in 
the industry with advanced modelling techniques, rigorous testing 
and high-performance technology that spans the entire real estate 
and mortgage continuum

Housing Affordability Analytics* 
Get a comprehensive view of housing costs for U.S. MBS – affordability 
metrics include principal and interest payments, insurance costs, 
property taxes and estimated utility costs – information that can help 
assess the affordability of a given loan and location

Home Price Dynamics*
Gain insight into credit and prepayment risk on U.S. agency and non-
agency RMBS. Using property-level AVMs and ZIP-level home price 
indices, ICE provides granular and timely views into the current LTV 
and tappable equity levels for 95% of U.S. MBS

Bond Indices
ICE’s fixed income index offering covers approximately 6,000 
standard indices tracking more than $100 trillion in debt globally. 
These include 295 securitized bond indices

Mortgage Rate Lock Indices
ICE U.S. Residential Mortgage Rate Lock Indices track rates and 
other statistics on mortgage loan applications where borrowers and 
lenders have committed to lock-in the interest rate prior to close

Home Price Indices
Featuring exceptional coverage and stability, the ICE Home Price 
Index provides a measurement of residential real-estate price 
trends in the U.S.

Mortgage Rate Lock Index Futures
Offers market participants a more precise hedging tool for residential 
mortgage interest rate risk. The suite of contracts includes futures 
based on conforming and jumbo mortgage interest rates
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*Products scheduled for release end-Q1 2025 

Data as of February 2025

This material contains information that is proprietary property of Intercontinental Exchange, Inc. and/or its affiliates (the “ICE Group”), and is not to be published, reproduced, copied, disclosed or used 
without the express written consent of ICE Group.

This material is provided for informational purposes only, is subject to change and does not constitute any form of warranty, representation, or undertaking. Nothing herein should in any way be deemed 
to alter the legal rights and obligations contained in agreements between ICE Group and their respective clients relating to any of the products or services described herein.  Nothing herein is intended to 
constitute legal, tax, accounting, or other professional advice.

Some of the information described herein is still in development and as such, pursuant to ICE Group’s sole discretion, the services and/or methodologies that may ultimately be developed may deviate from 
the description included herein or may not be developed at all.

ICE Group makes no warranties whatsoever, either express or implied, as to merchantability, fitness for a particular purpose, or any other matter. Without limiting the foregoing, ICE Group makes no 
representation or warranty that any data or information (including but not limited to evaluations) supplied to or by it are complete or free from errors, omissions, or defects and nothing contained herein 
should constitute any form of warranty, representation, or undertaking.

Trading Analytics available from ICE Data Pricing & Reference Data are a point in time output and as such dependent on and take into account the information available to ICE Data Pricing & Reference Data 
at the time of calculation. ICE Data Pricing & Reference Data does not have access to all relevant trade-related data or dealer quotes, and the utility of the output may diminish depending upon amount of 
available data underlying the analysis. The inputs utilized in each of the Trading Analytics services described herein depend on the methodologies employed by each such service and may not be the same 
as the inputs used in the other Trading Analytics services. There are many methodologies (including computer-based analytical modelling) available to calculate and determine information such as Trading 
Analytics described herein. ICE Data Pricing & Reference Data’s Trading Analytics may not generate results that correlate to actual outcomes, and/or actual behavior of the market, such as with regard to 
the purchase and sale of instruments. There may be errors or defects in ICE Data Pricing & Reference Data’s software, databases, or methodologies that may cause resultant data to be inappropriate for 
use for certain purposes or use cases, and/or within certain applications. Certain historical data may be subject to periodic updates over time due to recalibration processes, including, without limitation 
enhancement of ICE Data Pricing & Reference Data’s models and increased coverage of instruments.  Although ICE Data Pricing & Reference Data may elect to update the data it uses from time to time, it 
has no obligation to do so.

Fixed income evaluations, continuous evaluated pricing, end-of-day evaluations, evaluated curves, model based curves, Market Sentiment scores, Size-Adjusted Pricing, and Fair Value Information Services 
related to securities are provided in the US through ICE Data Pricing & Reference Data, LLC and internationally through ICE Data Services entities in Europe and Asia Pacific. ICE Data Pricing & Reference 
Data, LLC is a registered investment adviser with the US Securities and Exchange Commission. Additional information about ICE Data Pricing & Reference Data, LLC is available on the SEC’s website at 
www.adviserinfo.sec.gov.  A copy of ICE Data Pricing & Reference Data, LLC’s Form ADV is available upon request.

All climate analytics available from ICE Climate included in the products and services described herein are estimates, including those values that are derived using data provided by other data providers 
as well as forecasts of expectations of change. Such estimates are based upon information available to ICE Climate at the time of calculation, are provided as is, and should be treated as estimates and 
forecasts with potentially substantial deviations from actual outcomes, regardless of whether such analytics are explicitly described in any data dictionary, methodology, or definition as estimates or 
forecasts.

Where required, the analytics are developed using a set of methodologies designed to prevent any form of reverse engineering or geographic identification from the analytics in isolation or in combination, 
but still provide potentially meaningful insights regarding the underlying securities.

ICE Group is not registered as a nationally registered statistical rating organizations, nor should this document be construed to constitute an assessment of the creditworthiness of any company or financial 
instrument. Analytics available through the service are meant to be generally indicative of overall feature sets and should not be considered an analyst’s opinion of the underlying investability of a particular 
location or security. These analytics are designed to help summarize and aggregate large amounts of information, but will therefore not capture the nuances, or the “full picture” of any entity’s features. 
No part of this service should be construed as providing investment advice. Listing or linking to sources in attribution does not indicate endorsement by ICE Group of the data source, nor does it reflect an 
endorsement by the data provider of the products or services described herein.

GHG emissions information available is either compiled from publicly reported information or estimated, as indicated in the applicable product and services.

Index products and services are provided by ICE Data Indices, LLC. Services provided by ICE Data Indices, LLC shall not constitute, or be construed as, investment advice by ICE Data Indices, LLC. 

Services provided by ICE Data Analytics, LLC shall not constitute or be construed as investment advice by ICE Data Analytics, LLC. 

ICE Data Services refers to a group of products and services offered by certain Intercontinental Exchange, Inc. (NYSE:ICE) companies and is the marketing name used for ICE Data Services, Inc. and its 
subsidiaries globally, including ICE Data Indices, LLC, ICE Data Pricing & Reference Data, LLC, and ICE Data Derivatives UK Limited and certain other data products and services offered by other affiliates of 
Intercontinental Exchange, Inc. (NYSE:ICE).

Futures trading is not suitable for all investors and involves the risk of loss. Futures are a leveraged investment and because only a percentage of a contract’s value is required to trade, it is possible to lose 
more than the amount of money deposited for a futures position. Therefore, traders should only use funds that they can afford to lose without affecting their lifestyles. 

Trademarks of ICE Group include: Intercontinental Exchange, ICE, ICE block design, NYSE, ICE Data Services, ICE Data and New York Stock Exchange. Information regarding additional trademarks and 
intellectual property rights of ICE Group is located at  ice.com/terms-of-use. Other products, services, or company names mentioned herein are the property of, and may be the service mark or trademark 
of, their respective owners.

For more information: ice.com/mortgage-data

Regulation compliance
ICE provides various regulatory-related services designed to help market participants 
meet their compliance obligations. These services include liquidity indicators, fair value 
leveling, bank market risk rules (i.e., FRTB), data services addressing requirements under 
the Investment Company Reporting Modernization (e.g., Form N-PORT) and more.

https://www.ice.com/terms-of-use
https://ice.com/mortgage-data

