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prd R4 ZENH FEEMKH (FT) M2EHAR M3igHs CPR  XZEM ZENM HEEBRE (AT M2igI#iZE M3 B CPR
#3T 2007-1 BIRIRIT 8779.89 0.00% 0.00% 5.00% it 2018-8 EIRRIT 419150.79 0.13% 0.07% 9.45%
HRIT 2014-1 HRAESRIT 126498.77 0.07% 0.06% 11.75%  #35T 2018-9 BIRRIT 414131.77 0.13% 0.04% 9.76%
5 2015-1 RERIT 10120.77 0.16% 0.26% 6.26% It 2018-3 TrRRIT 283951.12 0.16% 0.03% 10.06%
Eff 2015-1 SIRRE 11314.04 0.54% 0.00% 13.23% #3t 2018-10 BIRRIT 468229.58 0.13% 0.07% 7.08%
T 2015-1 BIRRIT 34594.59 0.11% 0.00% 372% Iit2018-4 TrRRIT 512314.61 0.13% 0.07% 9.25%
iR 2015-2 ERIRIT 23232.05 0.02% 0.00% 876% i 2018-11 BIRRIT 325524.38 0.05% 0.03% 11.99%
g 2015-2 RERIT 3276.77 0.13% 0.14% 13.81% I3t 2018-5 TEsRIT 481353.06 0.13% 0.10% 9.80%
#3T 2015-2 BIRRIT 107281.87 0.11% 0.06% 10.23%  ®Z 2018-2 RERIT 344636.05 0.08% 0.02% 8.00%
&Rl 2016-1 IRfER 28575.95 0.23% 0.03% 8.47% It 2018-6 TAsRIT 484185.23 0.14% 0.09% 7.30%
T 2016-1 BIRRIT 224935.14 0.14% 0.06% 8.09% It 20187 TrRsRIT 497479.69 0.13% 0.10% 7.59%
K% 2016-1 HRAESRIT 128085.83 0.07% 0.03% 6.22% T 2018-12 BIRRIT 459971.01 0.20% 0.05% 10.45%
B2 2016-1 WAERIT 7188.11 0.32% 0.00% 8.94% Ry 2018-13 EIRRIT 433707.50 0.11% 0.10% 7.84%
thZ 2016-1 PERIT 167276.37 0.15% 0.01% 14.61% Tt 2018-8 TARIT 613972.69 0.08% 0.11% 9.17%
Efk 2016-1 IERE 38392.30 0.04% 0.11% 10.68% It 2018-9 TEsRIT 609762.26 0.07% 0.06% 9.67%
F1ZR 2016-1 BRRIT 304085.22 0.03% 0.00% 8.74% 343t 2018-3 SV ERT 379276.71 0.17% 0.00% 11.60%
P74 2016-1 FRMRIT 11686.43 0.18% 0.00% 12.71% 7T 2018-14 BIRIT 449195.94 0.17% 0.14% 9.83%
7 2016-2 FERIT 169530.06 0.12% 0.04% 10.93% It 2018-10 TERIT 610893.91 0.12% 0.07% 9.26%
#3T 2016-2 BIRARIT 284348.31 0.06% 0.02% 7.43%  ET 2018-15 BIRRIT 381669.29 0.11% 0.06% 9.29%
% 2016-1 RERIT 333574.59 0.06% 0.09% 12.86% K& 2018-5 RAERIT 328836.65 0.15% 0.06% 12.92%
T 2016-3 BIRRIT 206198.02 0.09% 0.03% 5.96% 3F 2018-1 ZIBIRIT 255690.09 0.05% 0.12% 11.57%
thZ 2016-3 PERIT 183109.74 0.05% 0.02% 10.96% Tt 2018-11 Tr5RIT 609155.70 0.07% 0.05% 8.26%
T 2016-4 BIRRIT 195710.38 0.04% 0.02% 7.75% % 2018-1 PISRIT 188260.18 0.13% 0.02% 12.93%
Tt 2016-4 TEsRIT 173491.34 0.06% 0.08% 8.71% it 2018-16 BIRRIT 417153.54 0.14% 0.09% 10.45%
thZ 2017-1 PERIT 208136.60 0.02% 0.04% 8.76% it 2018-17 BIRRIT 620014.64 0.09% 0.07% 7.82%
HZ& 2017-1 HUMRIT 94037.46 0.00% 0.00% 13.19% #7t 2018-18 EIRRIT 666420.22 0.14% 0.05% 8.80%
thZ 2017-2 PERIT 112884.72 0.21% 0.07% 9.55%  AZ 2018-2 ZIBIRIT 329141.33 0.08% 0.05% 9.66%
T 2017-1 BIRRIT 280607.58 0.13% 0.06% 8.97% Iw%/E2018-1  TL%RIT 661211.56 0.13% 0.11% 10.49%
#3T 2017-2 BIRARIT 411319.65 0.14% 0.08% 7.78%  ET 2018-19 BIRRIT 585530.61 0.11% 0.04% 10.10%
T 2017-3 BIRRIT 286778.62 0.12% 0.05% 657% TRRE2018-2  TLTEHRIT 672750.58 0.15% 0.08% 8.37%
#3T 2017-4 BIRRIT 305957.77 0.12% 0.06% 7.19% it 2018-1 ImRRIT 190685.68 0.06% 0.06% 13.05%
$45T 2017-1 SlRIT 421120.35 0.28% 0.00% 11.65% it 2018-20 BIWRIT 641167.51 0.10% 0.07% 9.03%
Bfk 2017-1 IERE 59980.09 0.11% 0.18% 655% TLi®RE2018-3  TIHRIT 663004.23 0.11% 0.09% 8.62%
#3T 2017-5 BIRRIT 233654.60 0.08% 0.05% 7.03% FHEAR2018-1  PERIT 391462.31 0.09% 0.16% 9.67%
K& 2017-1 EBRIT 53552.25 0.02% 0.06% 11.56% 347t 2018-4 SOV ERIT 438296.86 0.16% 0.00% 14.51%
T 2017-6 BIZRIT 163443.62 0.13% 0.04% 8.49% it 2018-21 EIRRIT 766410.95 0.09% 0.09% 9.35%
BT 2017-7 BIRRIT 321321.11 0.07% 0.07% 11.21% $EFKR2018-2  hERIT 415985.48 0.03% 0.05% 9.86%
T 2017-8 BIRRIT 416635.46 0.15% 0.06% 8.60% TRME2018-4  TEHRIT 665193.47 0.14% 0.10% 8.16%
iz 2017-3 FERIT 250551.91 0.13% 0.04% 11.06% Twx&/E2018-5  TiiRIT 670271.34 0.11% 0.08% 7.85%
#3t 2017-9 BIRRIT 373774.80 0.17% 0.06% 8.89% it 2018-22 EIRRIT 538429.30 0.12% 0.09% 9.73%
T3t 2017-3 THRIT 268956.03 0.14% 0.09% 9.36%  3ZE 2018-3 ZBRIT 254701.86 0.04% 0.05% 9.92%
I3t 2017-4 THRIT 248136.72 0.11% 0.09% 8.64% HEFAKR2019-1  PERIT 379005.99 0.08% 0.03% 10.47%
I3t 2017-5 THRIT 251362.97 0.15% 0.09% 8.92% RE 2019-1 RAVERIT 414073.20 0.09% 0.07% 9.19%
#3T 2018-1 BIRRIT 326642.95 0.12% 0.04% 8.57% T 2019-1 EIRRIT 661391.84 0.17% 0.09% 8.27%
thZ 2018-1 PERIT 383801.48 0.13% 0.12% 827% TIR&RE2019-1  TIEHRIT 662151.07 0.12% 0.09% 6.18%
#7T 2018-2 BiIgWRIT 324950.89 0.07% 0.05% 13.98%  {EiT 2019-1 B 302691.52 0.20% 0.12% 6.40%
#35T 2018-3 BIRRIT 343988.44 0.16% 0.06% 801% TIiRMFE2019-2  ITEIRIT 659034.82 0.11% 0.10% 6.23%
#IT 2018-4 BIRRIT 346321.50 0.09% 0.07% 11.89% FAE 2019-1 SITRIT 39463.78 0.00% 0.00% 10.46%
I3t 2018-1 THRIT 292760.74 0.12% 0.10% 9.72% 3T 2019-1 SOV ERIT 507902.21 0.19% 0.00% 10.19%
RZE 2018-1 W% 4RIT 495710.79 0.08% 0.03% 9.57% A& 2019-1 RIMIRIT 302711.80 0.04% 0.03% 10.62%
I3t 2018-2 THRIT 281979.60 0.07% 0.05% 9.86% T 2019-2 BIWRIT 524886.45 0.13% 0.03% 10.52%
%37 2018-1 SOARIT 207688.04 0.08% 0.00% 14.10% it 2019-3 EIRRIT 467673.41 0.09% 0.11% 7.63%
3T 2018-5 BIRRIT 321340.91 0.06% 0.04% 11.63%  RE 2019-2 R RIT 627247.92 0.36% 0.08% 8.36%
#3T 2018-6 BIRRIT 346733.28 0.11% 0.05% 8.02% A 2019-1 XOSRIT 165550.16 0.06% 0.19% 10.38%
It 2018-7 BIRRIT 313629.47 0.12% 0.05% 9.25%  #i& 2019-1 HMRIT 132147.26 0.00% 0.00% 15.17%
35T 2018-2 Sl sRIT 245116.02 0.22% 0.00% 15.56% it 2019-4 BIRIRIT 496796.49 0.11% 0.09% 8.58%
$R1TIEITH 1% RMBS 5%
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=25 2019-1 RISRIT 103540.44 0.15% 0.02% 11.99%  HiZ 2020-1 HNERIT 154725.52 0.00% 0.00% 15.34%
#35 2019-2 PISRIT 101744.66 0.18% 0.08% 12.87%  #3jT 2020-2 BIRRIT 705045.88 0.12% 0.06% 9.76%
#3T 2019-5 BIRRIT 495443.95 0.15% 0.04% 8.88% T 2020-3 BIRRIT 330140.51 0.13% 0.03% 8.37%
R 2019-2 RIBIRIT 351661.14 0.04% 0.06% 9.46%  RLZ 2020-2 IHAERIT 119697.59 0.00% 0.00% 10.52%
hEAR 2019-2 HERIT 491969.69 0.24% 0.03% 7.60% BT 2020-4 BIRRIT 341088.61 0.05% 0.04% 8.10%
#=35 2019-3 FIEERIT 118465.93 0.17% 0.16% 9.47%  fBf#i 2020-1 N RIT 173567.01 0.03% 0.01% 17.96%
#=35 2019-4 PISRIT 126610.77 0.05% 0.02% 13.09%  #iZ 2020-2 HUMNERIT 239222.33 0.00% 0.00% 17.65%
#35 2019-5 PISRIT 144712.88 0.27% 0.07% 9.00% T 2020-5 BIRRIT 644610.19 0.05% 0.04% 9.35%
HZ 2019-2 HUMRIT 23481342 0.02% 0.00% 15.35% THEMRE 20202  TEHRIT 829544.87 0.05% 0.10% 10.01%
F1ZR 2019-1 BRRIT 484901.25 0.02% 0.05% 11.45%  #35T 2020-6 BIRRIT 695256.62 0.09% 0.07% 13.86%
#FT 2019-1 BRRIT 32286.42 0.06% 0.00% 8.17%  IBIRFIZK 2020-2  BEIRIT 292814.74 0.01% 0.00% 9.78%
3T 2019-2 SOARIT 482103.56 0.22% 0.00% 12.61%  3B$RFNK 2020-3  FBEWRIT 305028.85 0.00% 0.01% 11.08%
#3T 2019-6 BIRRIT 626263.35 0.12% 0.06% 9.57%  1BSRFMIZK 2020-4  1BEIRIT 322466.00 0.04% 0.00% 10.20%
B2 2019-1 WERIT 122164.54 0.19% 0.14% 6.19% it 2020-7 BIRRIT 679866.03 0.20% 0.24% 8.40%
W 2019-1 HRRIT 242866.29 0.08% 0.05% 5.56% EIT 2020-8 BIRRIT 722019.52 0.14% 0.12% 11.05%
FIZR 2019-2 BRRIT 29545.55 0.00% 0.15% 17.12% 343t 2020-1 SV ERT 135959.78 0.06% 0.00% 6.69%
=25 2019-6 RISRIT 148833.40 0.14% 0.12% 10.03% TIHMRE 2020-3  LEHRIT 830491.85 0.18% 0.09% 9.91%
#=35 2019-7 PISRIT 140989.95 0.09% 0.08% 11.32%  #iZ 2020-3 HUMNERIT 143280.16 0.00% 0.00% 15.59%
Fh= 2019-2 STTRIT 50617.62 0.13% 0.00% 11.47% 3§t 2020-1 BEHWT 277982.34 0.02% 0.01% 9.17%
#3T 2019-7 BIRARIT 531642.02 0.17% 0.05% 7.84%  1BSRFIZK 2020-5  1BERIT 334261.70 0.04% 0.04% 10.29%
Z% 2019-1 FRRIT 25117.48 0.00% 0.00% 16.59% ¥t 2020-9 BIRIRIT 846217.71 0.12% 0.16% 8.82%
InEE2019-1  IE%RIT 815486.21 0.07% 0.08% 8.60% T 2020-1 BARRIT 64074.43 0.00% 0.31% 11.42%
#3T 2019-8 BIRARIT 506667.89 0.04% 0.09% 8.79% 3T 2020-10 BIRRIT 891604.00 0.08% 0.06% 9.28%
hEAK 2019-3  HERT 488597.29 0.04% 0.05% 10.07% TTiR/E 2020-1  Tr%RIT 950095.62 0.11% 0.05% 11.58%
=25 2019-8 RISRIT 126845.02 0.06% 0.07% 20.12% TLiRME 20202  TREg4RIT 931127.57 0.05% 0.07% 9.31%
#2E 2019-9 PISRIT 336973.48 0.20% 0.10% 11.82% THR/E 2020-3  LERIT 932244.97 0.10% 0.07% 11.77%
InEE2019-2  IE%RIT 866494.01 0.07% 0.05% 8.40% 7T 2020-11 EIRRIT 940248.54 0.15% 0.09% 10.38%
TIxHEE2019-3  ITERIT 873652.51 0.10% 0.09% 8.88% TJLHK/E 2020-4  TLE$RIT 936602.45 0.03% 0.03% 9.18%
hEAR 2019-4  HERT 357803.77 0.03% 0.05% 9.62% &% 2020-1 FMERIT 250429.71 0.16% 0.16% 11.74%
Fh= 2019-3 STTRIT 129341.49 0.00% 0.00% 11.08% HZAEAEK 2020-1  HERT 569885.31 0.03% 0.04% 10.99%
RE 2019-4 KA 5RIT 405892.61 0.12% 0.13% 10.29%  #3T 2020-12 BIRRIT 595747.88 0.07% 0.08% 7.55%
IBIRAR 2019-3  BEWRIT 243065.48 0.00% 0.03% 14.14%  #BIRMZR 2020-6  IBRERIT 499790.39 0.05% 0.03% 10.43%
SHERE 2019-1  HERIT 317414.85 0.11% 0.09% 14.03% FRBAR 2020-2  FEIRIT 490317.22 0.23% 0.04% 9.92%
BT 2019-9 BIRRIT 632895.64 0.07% 0.10% 8.20%  JT 2020-13 BIWRIT 862923.62 0.07% 0.09% 11.08%
IREHE2019-4  IHHRIT 746484.86 0.08% 0.10% 8.73% BIBMIT 2020-1  HWERIT 651672.57 0.17% 0.12% 7.55%
InERE2019-5 IE%RIT 767699.52 0.09% 0.07% 9.58% T 2020-14 EIRRIT 744357.22 0.13% 0.06% 8.96%
BIZ 2019-2 WERIT 273110.62 0.12% 0.16% 572% GAERE 20202 GHRIRIT 478219.61 0.06% 0.02% 9.10%
#3T 2019-10 BIRRIT 658869.42 0.11% 0.04% 7.41% =& 2020-1 RELRIT 128938.68 0.06% 0.03% 13.79%
hZBFK 2019-5  hELRIT 829737.82 0.01% 0.09% 10.45% 7T 2020-15 EIRRIT 737547.73 0.12% 0.05% 13.88%
InERE2019-6  LIHE%RIT 765879.15 0.08% 0.10% 7.99% LKME 2020-5  LTERIT 833287.50 0.12% 0.10% 10.12%
ITHEE2019-7  LEHRIT 428303.43 0.06% 0.06% 10.24%  #i% 2020-4 HUNERIT 141449.72 0.00% 0.00% 17.17%
BBTTERAN 2019-1  ERRESRIT 206963.01 0.06% 0.02% 8.23%  1B$RFNZK 2020-8  FBEIRIT 435208.91 0.06% 0.05% 10.28%
B 2019-1 HEERIT 59030.51 0.00% 0.00% 21.65% TLiKME 2020-6  TRIRIT 826921.25 0.10% 0.09% 8.30%
iz 2019-3 HMIRIT 279614.50 0.00% 0.00% 14.09%  $BRFNZR 2020-7  FBERIT 436248.75 0.09% 0.03% 10.23%
2% 2019-2 FRPRIT 246922.87 0.04% 0.01% 14.18%  &JE 2020-1 FRERIT 60208.29 0.14% 0.01% 10.15%
$B4RANK 2019-4  $BERIT 51770.00 0.01% 0.14% 827% BRI 2020-1 BIRKE 94530.88 0.00% 0.03% 11.39%
ITHEE2019-8  LERIT 443304.11 0.07% 0.13% 6.98% TLitR/E2020-7  TRERIT 519526.90 0.03% 0.03% 10.68%
=3 2019-10 FIEERIT 284623.63 0.13% 0.11% 8.92%  IBIRFZK 2020-9  BERIT 129474.46 0.00% 0.00% 15.36%
T 2019-11 BIRRIT 1139410.96 0.11% 0.08% 9.81% {SRAESE 2021-1  IRfERE 159664.53 0.00% 0.00% 16.95%
H35 2019-11 hiE4RIT 267633.73 0.19% 0.04% 10.20% BLE 2021-1  RASRIT 1347047.07 0.06% 0.03% 11.66%
H35 2019-12 hiE4RIT 335624.45 0.15% 0.04% 8.60% HEAR2021-1  hERIT 658317.59 0.02% 0.03% 14.75%
#IT 2019-12 BIRRIT 1079311.33 0.11% 0.09% 8.36% T 2021-1 BIWRIT 387974.89 0.08% 0.03% 10.66%
Fh= 2020-1 STHRIT 163369.78 0.00% 0.00% 15.36%  @h= 2021-1 STIRRIT 286838.23 0.00% 0.01% 10.45%
HBIRMR 2020-1  BERIT 298019.47 0.18% 0.01% 12.78%  #jt 2021-2 BIRRIT 910697.08 0.05% 0.02% 10.71%
IXHEE2020-1  TIEHRIT 823536.32 0.07% 0.06% 9.62% T 2021-3 BIRRIT 766630.05 0.05% 0.05% 9.30%
SHERE 20201 HERIT 219156.90 0.23% 0.09% 6.78% 3431 2021-1 SIRRIT 148586.39 0.09% 0.07% 4.54%
It 2020-1 BRRIT 576994.39 0.11% 0.08% 10.67%  #iZ& 2021-1 HMRIT 137501.52 0.00% 0.00% 20.55%
HRTTZR AN 2020-1  HBAiESRIT 211945.62 0.04% 0.05% 8.76% i 2021-4 BRRIT 682304.86 0.07% 0.04% 10.87%
$R1TIEITH 1% RMBS 5%
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=25 2021-1 RISRIT 321763.02 0.01% 0.05% 12.18%  TJLiRE 2021-5  L%RIT 569473.54 0.04% 0.02% 8.44%
hEAR 20212 HERT 860037.28 0.04% 0.02% 8.70%  IBIRFIR 2021-4  BEIRIT 513142.79 0.01% 0.00% 9.91%
T 2021-1 BRIRIT 103347.05 0.16% 0.21% 8.67% it 2021-12 BIRRIT 1021716.16 0.05% 0.04% 12.55%
3T 2021-1 SOARIT 980397.67 0.08% 0.00% 1240% TILSRE 2021-6  LAE$RIT 569971.85 0.06% 0.05% 8.47%
#35 2021-2 PISRIT 325214.24 0.16% 0.00% 11.30%  #jT 2021-11 BIRRIT 1072340.87 0.05% 0.04% 10.20%
TIREKE2021-1 IEHRIT 1012980.57 0.04% 0.04% 7.48% X 2021-2 ZIBRIT 549415.21 0.03% 0.01% 15.14%
JBIRFIZK 2021-1  BERIT 808034.97 0.03% 0.01% 12.60% %3 2021-2 SOl SRET 343667.26 0.14% 0.00% 15.09%
#3T 2021-5 BIRRIT 718243.94 0.03% 0.02% 10.28%  #BIRMZK 2021-3  IBERIT 178923.50 0.04% 0.04% 9.65%
TIREKE 20212 ITEHRIT 1016826.29 0.04% 0.02% 10.98%  Hk 2021-4 PISERIT 361354.84 0.02% 0.12% 14.46%
#35 2021-3 PISRIT 363135.02 0.01% 0.08% 13.73% ILRE 2021-7  LE$RIT 791583.84 0.07% 0.06% 11.60%
BRTTERAN 2021-1  ERRESRIT 254411.68 0.04% 0.05% 11.72%  #7t 2021-13 EIRRIT 1065972.21 0.06% 0.08% 12.79%
T 2021-6 BIRRIT 746405.03 0.05% 0.03% 1046% TILRE 2021-8  LE$RIT 791816.29 0.03% 0.07% 10.44%
i 2021-1 JERERIT 491460.93 0.04% 0.03% 16.43%  #jT 2021-14 BIRRIT 1085712.76 0.03% 0.02% 13.10%
SHERE 20211 HRRIT 751368.48 0.03% 0.01% 9.58% HAAK 2021-4  HEIRIT 432436.91 0.02% 0.02% 9.80%
ZF 2021-1 FRRIT 364356.50 0.01% 0.03% 17.16% TLHRE 20219  LEHRIT 785438.67 0.04% 0.08% 11.10%
BE 2021-1 PREBIRIT 105905.47 0.13% 0.03% 10.54% FBAR 2021-5  FEIRIT 641100.96 0.02% 0.04% 12.07%
T 2021-7 BIRRIT 806309.10 0.08% 0.05% 12.42%  #3T 2021-15 EIRRIT 1105366.04 0.03% 0.02% 12.63%
ST 2021-1 FHERIT 137687.77 0.20% 0.06% 6.24%  THERSE 2021-10 TERIT 791048.74 0.09% 0.05% 8.83%
Wz 2021-2 HUMRIT 290650.49 0.00% 0.00% 13.76%  JBiE 2021-1 HERIT 251915.98 0.01% 0.00% 14.21%
hZBAK 2021-3  hESRIT 901592.19 0.03% 0.02% 8.94% KRELE 20212  RKIRIT 674759.78 0.07% 0.06% 8.94%
HBFLIRFN 2021-2  EBHEGRIT 405101.84 0.07% 0.01% 9.60%  Hz 2021-5 PISRIT 297604.94 0.01% 0.06% 13.36%
IREKE2021-3 IEHRIT 1027467.83 0.02% 0.03% 12.90% HERIE 20212  HLRIT 350425.63 0.06% 0.00% 9.89%
#3T 2021-8 BIRARIT 741464.20 0.06% 0.03% 14.09% RELE 2021-3  KAIRIT 665847.70 0.05% 0.07% 10.25%
BIRFNZR 20212 BERIT 227710.57 0.10% 0.03% 10.84% HERZE 2021-1  HEERIT 421477.49 0.00% 0.01% 12.19%
T 2021-9 BIRRIT 921151.74 0.05% 0.06% 8.95%  HBITEFN 2022-1*  HBHEIRIT 176900.10 0.04% 0.01% 12.42%
IRE 20214  LEHRIT 936928.06 0.02% 0.05% 10.78% EFR 2022-1*  PERIT 1143761.91 0.02% 0.03% 10.56%
3F 2021-1 ZIBIRIT 550867.78 0.06% 0.04% 12.33%  TJLiRE 2022-1*  LIE%RIT 642870.24 0.04% 0.01% 9.68%
3T 2021-10 BIRRIT 995606.14 0.07% 0.05% 10.77%
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