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March 11™ 2016 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

Note: Levels in late 2015 reflect updated assumption sets.

Yield in % Yield in %

Product Type Current 4 Week Chg YTD Product Type Current 4 Week Chg YTD
Prime Fixed Prime ARM

2005 4516 0.304 0.278 2005 4.265 0.225 0.135

2006 4.977 0.395 0.276 2006 4.655 0.368 0.269

2007 4.692 0.455 0.507 2007 5.163 0.423 0.462
ALT-A Fixed ALT-A ARM

2005 4.838 0.381 0.140 2005 4.612 0.218 0.199

2006 5.056 0.354 0.342 2006 5.195 0.352 0.437

2007 5.115 0.402 0.300 2007 5.214 0.234 0.476
Subprime Option ARM

2005 3.992 0.132 0.342 2005 4.812 0.065 0.264

2006 5.539 0.310 0.585 2006 5.273 0.121 0.358

2007 5.373 0.448 0.479 2007 5.105 0.095 0.453

<& Negative numbers indicate tightening of yields

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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