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Bloomberg

Top RMBS Originator 2023-2024
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RMBS PERFORMANCE

Methodology: Includes data from
All time series use weighed averages.

Australian RMBS deals totaling AUD

Australian RMBS State Concentration
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LVR Distribution Arrears by LVR
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RMBS PRIMARY MARGINS

Prime RMES, ALID Senior Tranche Pricing Spread
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RMBS PRIMARY MARGINS

Feon-Confarming MBS, Senior Tranche Pricing Speeed
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* Chart statistics reporting may have slightly changed from previous newsletters due to an adjustment in aggregation methodology and some specific data point revisions.

For any inquiries, please contact:

Andrea Brenari Yang Yang Moeka Nakamura

Product Manager Data Analyst Data Analyst

abrenari@bloomberg.net yyang108@bloomberg.net

For prior revisions, please click here

RMBS Performance charts can now be replicated on CPR <GO>
Please use these 3 templates under the Australia Loan Level drop-down section.

¢ AUS Newsletter Graphs by Occupancy Type and LVR
¢ AUS Newsletter Graphs by Quality & Originator Type
¢ AUS Newsletter Graphs by State
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