Non-Agency RMBS - Yield Summary
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August 2" 2013 Sector Yield Summary

The Markit US ABS Pricing Sector Yield Summary gives a weekly snap shot of the US Non-Agency RMBS market.
Our yield calculations are based on the performance of the senior most tranches in each sector from the most widely
traded vintages.

For more information on the US ABS Pricing service, requests for addition yield information or general questions
please email us at USABSPricing@Markit.com

Yield in % Yield in %

Product Type Current 4 Week Chg YTD Product Type Current 4 Week Chg YTD

Prime Fixed 2005 3.655 (0.087) (0.477) Prime ARM 2005 4.439 0.008 0.650

2006 4.147 0.047 (0.146) 2006 4.526 0.252 0.697
2007 3.978 0.086 (0.165) 2007 4.706 0.011 0.146
ALT-A Fixed 2005 4.606 0.281 0.114 ALT-AARM 2005 4.694 0.317 0.136
2006 4.155 0.002 (0.806) 2006 4.775 (0.044)  (0.364)
2007 4.434 0.006 (0.505) 2007 4.974 (0.016)  (0.295)
Subprime 2005 3.540 (0.147) (0.424) Option ARM 2005 4.025 (0.117)  (0.067)
2006 4.061 (0.196) (0.907) 2006 4.115 0.064 (0.825)
2007 4.584 0.006 (0.431) 2007 4.325 0.026 (0.635)
Sector Description
Prime Fixed Prime Borrowers with 30 Year Fixed Rate Mortgages
Prime ARM Prime Borrowers with 30 Year Adjustable Rate Mortgages
ALT-A Fixed Below Prime Borrowers with Fixed Rate Mortgages
ALT-A ARM Below Prime Borrowers with Adjustable Rate Mortgages
Subprime Subprime Borrowers with either a Fixed or Adjustable Rate Mortgage
Option ARM Borrowers who have a mortgage that allows for an additional payment options besides only

Principal and Interest
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