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RMBS PERFORMANCE
Methodology: Includes data from 460 Australian RMBS deals totaling AUD 374.34bln priced as of Dec 2023.
All time series use weighed averages. Deals which do not report certain characteristics are excluded. 
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Methodology: Average of 6m CPR weighted by transaction balance for each period. 
Includes data from 348 transactions across 44 Australian RMBS securitisation programs
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RMBS PRIMARY MARGINS
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RMBS PRIMARY MARGINS

PRIMARY MARKET MONITOR: 4TH QUARTER PRICED TRANSACTIONS
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For any inquiries, please contact: 
Pablo Castro 
Product Manager 
pcastro4@bloomberg.net 

  Yang Yangg 
  Data Analyst  
  yyang108@bloomberg.net  

Moeka Nakamura        
Data Analyst 
mnakamura94@bloomberg.net  

Beatrice Wong       
Data Analyst 
bwong358@bloomberg.net  

For prior revisions, please click here

*In Q4 2023 the "Non-conforming" and "Prime" credit quality definitions were reviewed resulting in reclassification of some transations.
Please reach out to apmort@bloomberg.net for any questions




