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do not report certain characteristics are excluded. 
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RMBS PERFORMANCE
Methodology: Includes data from 511 Australian RMBS deals totaling AUD 439.3bln priced as of Dec 2024. 
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 381 transactions across 49 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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* Chart statistics reporting may have slightly changed from previous newsletters due to an adjustment in aggregation methodology and some specific data point revisions.

  Yang Yangg 
  Data Analyst  
  yyang108@bloomberg.net  

Moeka Nakamuraamuraamu
Data Analyst 
mnmnakamura94@bloomberg.net

Beatrice Wong       
Data Analyst 
bwong358@bloomberg.netne

For any inquiries, please contact: 
Andrea Brenari
Product Manager 
abrenari@bloomberg.net

All data are taken from Bloomberg Finance L.P. unless otherwise specified. ©2020 Bloomberg L.P. All rights reserved. 



Page 11

For prior revisions, please click here

RMBS Performance charts can now be replicated on CPR <GO>
Please use these 3 templates under the Australia RMBS Loan Level drop-down section.

• AUS Newsletter Graphs by Occupancy Type and LVR
• AUS Newsletter Graphs by Quality & Originator Type
• AUS Newsletter Graphs by State
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