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RU RMES 15.18B(130065 ISIN  ROMRANSYITZ ™
CPR CDR SEV 200 60+ 00+ EkrptFclr REO Cum Ls  |1stProj  10/28/2019 Day Count  ACT/365
¥ -- - - - U Freq Quarterly Delay 0  Created S/18/2019
1) F'ric:e-tn-‘ﬁ-eld | 30 Table 31 Graph 33 Close Report
11) Bond Flow 13 Collateral Flow 13 Deal Flow 18 Hedge
Settle ; Orig Bal 48,197,806,000 RUB  Your Orig Bal  EEEEEEHTEIN
¥ Deal Level Controls Prew Bal 21417659052 Your Prev Bal 21417 659 052
= All Loans Accrued 1.7644 for 36 days, Start 07/25/19, Delay O, WAL 2.B66
Prepay Show precise amount Fe|
Default Dates Balance Principal Interest Cashflow |«
Severity/Lag Tatals 21,417 669,052 7442 760,176| 28,860,419 229 %
Liquidation 1 10/28/2019| 19,801,134,017| 1,616,525,036 614,070,690 2,230,595,726
Delinquency 2 01/28/2020| 18,294.435411| 1.506,698,606| 573,961,638 2,080,660,244
Adv Prin/Int 3 04/28/2020 16,893,997,786| 1400437625 524,524,018 1,924,961,643
Wary §, 07/28/2020| 15,594,199 612| 1.,299.798,174| 484,371,745 1,784,169.919
106,0000 8.9858| | 5 10/28/2020) 14,390,058 463 1,204,141,149| 452018170 1,656,159 319
1065000 B.7770 1| 6 01/28/2021| 13,273,482 463| 1,116,576,000| 417,114.571| 1.,533,690.571
Price AIERELE] |7 o4/20/2021) 12,236939.272) 1,036543.191|  376,385.051| 1,412,928 242
107.5000 R.A655| | 8 07/28/2021| 11,272542 854| 964396418 350,848 136 1,315,244 5o4
R 8.1627| |9 1o/28/2021 10,375,569,233) 896,973,621 326,749 324 1,223,722,945
Avg Life 2,87 |0 o0l/28/2022| 9542564 692| 833004541 300,749,377 1,133,753,917
Mod Duration 2,23 |1 o4/28/2022| 8,768,780,673| 773,784,019 270,590,533 1,044,374,552
Prin win W 10/19-4/46 |p o07/28/2022| 8048812320 719968353 251411753 971380106
R | 10/28/2022) 7,378,816,967| 660095354  233.305,300) 903,300,653 |
-1.11 “|| i|i“i|i“|i|i i iii ilii i I'-"1 L7 N7 ANE 210 C2a4 270 oA N7L '.-".-'.-1h
GINT 13:2B gMi1.8 118 2967 3YE.E SYR.E  TYLT L0YLLT s0va.2 Disc [RsllE > R
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MESF 4 4 ltge v Actions -  Settings "ﬁeld Table
RU RMES 13.1BB(130)65 ISIN RUDODAODZYIT2 Fe
Mo --C --C --5 Deling Cr Supp Coupon  11.50% Delay 0| Maturity 4728745
Mo -- - - 300 -- Blrpt Descr  PT Crace  21.4MMM|Created 9/18/19
&Mo &0D0 -- Fclr Call 5% Collat OFace  4B.2MMM| 1st Proj 10/28/19
1XMo 0D -- RED # Loans -- Factor 04444 [ Next Pay  10/2B/19
60D+ -- Cum L=
1) Price-to-Yield
Settle (09,20,19 H1M HaM HoM
Calls - B -
Vary 24,44 VPR|  24.02 YPR| 29.51 VPR 10 VPR
1030000 10,1734 10,1808 10,1968 99777 10,9532 9.3973 10,6754
105, 0000 92322 9. 24410 9.2701 8. 9144 10,4999 19728 10,0478
Frice 107, 0000 m 8. 3441 8.3797 785939 10,0613 B.6093 9.4426
109, 0000 74582 74786 75234 B.9136 9.6366 5, 3028 0. 8580
111, 0000 b.6214 b, 6457 b.6992 59711 92252 4. 0497 g, 25946
Mg Life 2,610 2,62 2.66 2,24 b, 910 1.57 4.41
Mod Duration 2,08 2,09 211 1,24 4,27 1.38 3,10
Frin win | 10/19-4/46| 10/19-4/46| 10/19-4/46) 10/19-4/46 ) 10/19-4/468 ) 10/19-4/46 10/19-4/4¢
I Spread i Bh5 il Bl B0 835 456 Fai
Sepl? Aug Jul Jun May Apr Mar Feb Jan Dec MNow  Oct | GOWTCI &M 1Y 2% 3% &Y 7Y 10y 30v

24,00 26,9 21,6 192 25,8 256 252 28,7 58,9 365 420 34.7 | 13:14
24,60 26,9 21.6 19.2 25,8 25.6 252 28.7 38.9 365 42,0 24,7 Disc CLREELE

1.89 1,82 1.71 166 1.63 1.72 1.77 2.24
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