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Bloomberg npennaraeT peweHnd, No3BoNidloWne aHaan3npoBaTb, OLEHKBATb M TOProBaTb NMOTEYHbIMU
LEeHHbIMU 6y|v|araM|/|:

i MCXOﬂ,Haﬂ M TeKkyLllaa onncatenbHasa I/IHd)OpMaLI,MF!, OOKYyMeHTauuna no caensike N apxms nnartexeun.

* Ictopurueckas nHpopmanms o Kaxx ;oM 6a30BOM MNOTEYHOM MHCTPYMEHTE, arpermpoBaHHbIX CTaTUCTUYECKMX
nokasaTensax u cTaBkax npegonnaTbl.

4 MO,EI,eJ'IVI NPOTHO3NPOBaHNA OEHEXHbIX MOTOKOB U KaJlbKyNATOPbI.
4 TeKyLLI,I/Ie M nctopmnyeckume UeHbl Ha O6J'II/II'aLI,I/Il/I oT 6VIp)K N TpeTbnx nny,

Scenarios ~ Stratify ~ Actions ~ Settings Yield Table
16.845(139)33 ISIN RUOOOAOJX3MO As of -
1/2019 CPR CDR SEV 30D 60+ 90+ BkrptFclr REO Cum Ls 1st Proj 3/28/2019 Day Count ACT/365
v -- > e e Freq Quarterly Delay 0 Created 1/30/2019
1) Price-to-Yield ~| 30 Table 31 Graph 32 Close Report
| 1D Bond Flow 12 Collateral Flow 13 Deal Flow 16 Hedge 17) Fee > v
Settle |Orig Bal 2,108,581,000 RUB  Your Orig Bal [ReERS:FNe]
# Deal Level Controls ‘Prev Bal 1,005,118,391 Your Prev Bal 1,005,118,391
= All Loans ;Accrued 0.0000 for 38 days, Start 12/28/18, Delay 0, WAL 2.184
Prepay ImShow precise amount .
Default 0 CD DEYE Balance Principal Interest Cashflow Loss

03/28/2019 900,364,706/ 104,753,685 32,646,669 137,400,354
06/28/2019 806,046,058 94,318,648 29,071,778 123,390,425
09/30/2019 721,164,963 84,881,096 25,872,240 110,753,336
12/30/2019 644,868,298 76,296,664 23,336,044 99,632,708
03/30/2020 576,223,798 68,644,501 20,858,562 89,503,063
06/29/2020 514,493,261 61,730,537 18,630,167 80,360,704
09/28/2020 459,012,423 55,480,838 16,626,304 72,107,141
12/28/2020 409,153,430 49,858,993 14,825,739 64,684,733
03/29/2021 364,351,881 44,801,549 13,207,502 58,009,051
Avg Life 2.18 . 06/28/2021 324,225,119 40,126,762 11,754,192 51,880,954
Mod Duration 1.78 . 09/28/2021 288,544,396 35,680,723 10,428,542 46,109,265
prin Win [EBERY~  3/19-9/36 | |1 12/28/2021 256,771,765 31,772,631 9,306,134 41,078,766
Proj Bond Loss %Cur 0.00 . 03/28/2022 228,242,366 28,529,398 8,298,843 36,828,242
ST - R . 14 06/28/2022 202 681 087 25561270  7.330.084 32.891 343
SWAP 17:08 1Y9.16 2Y9.12 3Y9.09 5Y9.06 7Y9.0610Y9.11NaN  NaN el Act/365

Liquidation
Delinquency
Adv Prin/Int
vary f

|
Severity/Lag Totals 1,005,118,391 295,922,336 1,301,040,727
|

Price 109.5500 Sz
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Video Tutorial
15.644(141)29 ISIN RUOOOAOIXS26
Curr Loan Size

MBSF 3 A Mtg
RU RMBS
[Composition
1) Overview
2) Addl Info 1
3) Addl Info 2 Loan Count
4) Custom T Deal Strat
5 Quartiles 4
Distribution 102 0 6 6
6) Amortized LTV 103) 20 14
1049 30 400 19
105) 0 0 3 37
106) 2 27
1097 60 24
108)
109)
110)
1D 1

40) Edit Columns

— 1600
— 1700
8 1700 — 1800

19,1800 = 1000 20 219 205 A0

5 Export  6) Video Tutorial
15.644(141)29 ISIN RUOOOAO0JXS26
86) Custom 88) All
01/2019
Balance 798,617,583
# of Loans
WAC
OLTV >=80
OLTV 70-80
OLTV 60-70
OLTV 50-60
OLTV <50
CPR 1m OLTV >=80
CPR 1m OLTV 60-70
Moscow & Moscow Oblast
Ex Moscow & MO
Moscow & MO 1m CPR
Ex Moscow & MO 1m CPR
Moscow & MO High Cpn 1mCPR
Moscow 1m CPR
Moscow Oblast 1m CPR
Russia High CPR regions 1m CPR

92) Export
Current Balance Deal%
798,617,582.91 100.00%
798,617,582.91 100.00
96) Clear Filters

Count
Al Loans in Group 889
Balance >0 575
Jump to Column

Loan Orig Date Original Balance

32) 575 of 575 Loans ~

Bal(RUB) Bal(%)+

12/2018
82312751417,

Quick Views -

v
WALTV
40.3
40.3

Collateral Composition

As of [SENPINE¥
Min € AVG 1388.9
K Max 5372 Median 1185.8 Std Dev 924.6
Balance(MM) vs. CSZE(M)
.egen

elinquent Loal
M Non-Delinquent Loans

7) Settings

Collateral Performance

1l Collateral

dd Custom Row
10/2018 09/2018
863,416,953 895,045,221
616 636
15.693
1l
6.46
11.78
19.14
61.49
44 .50

11/2018
842,884,202

Loan Level Detail
As of v
WAC WAM WALA
15.64 141 29
15.64 141 29
Fel

Beg Bal Orig Amort Term  Rem An;
I

1l Collateral
ACD
1,449,195,000.18
941,636,072.96

Score

Uepapxuueckue Tabnuubl
CLC <GO> nossonser
aHanM3npoBaThb
XapakTepucTmkm 6azoBoro
obecneyeHus, Hanpumep,
reorpaduryeckoe
pacnonoxenue, LTV,

Lenb KpeanTa, BoinaaTtsl/
aMopTm3aLuio,

XPOHOOrMIo NaaTexemn u
MHoroe gpyroe. Bol MmoxeTe
onpenennTb pasfinyHble
XapakTepUCTUKK KpeamTa
nyTem Boibopa of4HON N

HEeCKObKMX BEJTNHYUH.

UcTtopuueckui n
MHAUBUAYaJbHbIA aHanNus3

CLP <GO> npepocrasnsaer
ncTtopudeckue
XapakTepUCTUKM MyNOB,

a Takxe BO3MOXHOCTb
yKa3blBaTb mapameTpbl 418
nysfa UHCTPYMEHTOB WJn
moboi noarpynnsl (HanpuMep,
PEervoH, rog v KynoH). Bol
MoxeTe BbibpaTb 13 paga
CTaTUCTUYECKMX NoKasaTenen,
BKJIIOYAs CYMMapHbIi 06beM,
B3BeLUeHHOE cpefHee un
MWHUMasIbHOe/MaKcMManbHoe
3HavyeHwue, 4Tobbl co3pathb
rpynmny uam paccunTatb

npenonnaty ona Kpepguta.

basoBas uHpopmauus o
KpepuTte

LLD <GO> npepocTasnset
[OCTYynN K 6asoBbIM AaHHbIM O
kpenuTe. Bloomberg
CcTaHAapTU3MpyeT n obHoBAseT
faHHble MNyTeM OTCNeXnBaHus
COCTOSIHUS KpeanTa no
BPEMEHW, N3MEHEHUIO YCIOBUI

M Tak ganee.



A
13 MBSF 10A
14 MBSF 11A

15

16 LTV breakdown by deal

LTV<50 5060 6070  70-80
789 39 25

18 MBSF 1A 147
19|MBSF 2A 30.2] 218 247 235
20 MBSF 3A 784 13.4 45 3.8
21 MBSF4A 854 192 149 105
22 MBSF 5A 803 130 66 01
23 MBSF6A 893 178 14.0 2.0
24 MBSF 7A 365 178 204 255
25 MBSF 8A 435 167 193 208
26 MBSF9A 451 207 153 190

27
28 Coupon breakdown by deal

29 E 1243 1344 1415 >=15%
30 MBSF 1A 000 010 019 14.0 NS4S

31 MBSF 2A 38 425 64 96 40 18

32 MBSF3A 00 19 17 140 151 NE7A

33 MBSF 4 A 12 50/ 400 270 171 58

34 MBSF 5 A 00 oo 102 187  133[NE78

35 MBSF 6 A 02/ 545 363 79 15 07

36 MBSF7A 604 249 27 32 01 00

37 MBSF8A 545 200 9.4 55 14 01

38 MBSF9A 521 164 1.3 105 79 =

38
40

1
42 Example 1m CPR by region
43 |MBSF 2A
45 Query #loans  Aug-2017 Sep-2017 Oct-2017 Nov-2017 Dec-2017 Jan-2018 Feb-2018 Mar-2018 Apr-2018 May-2018 Jun-2018 Jul-2018 Aug-2018 Sep-2018 Oct:2018 Nov-2018 Dec-2018
46 Moscow {fitter{edw_g 338 323 257 36.9 351 401 325 244 201 229 445 163 399 230 316 212 162 258
47 |Saint Petersburg (fiter{edw g 950 217 225 268 401 292 298 264 247 180 292 208 200 163 151102 211 175
48 Moscow Oblast {fitter-{edw_g 1,380 17.9 183 219 251 232 322 235 219 215 200 16.4 17.8 17.5 149 227 16.1 17.4
49 Kemerovo Oblast  (fiter-{ecw_g 2225/ 108 112 137 196 142 220 144 132 145 161 158 167 133 117 114 148 120
50 Chelyabinsk Oblast {fitter-{edw_g 1,328 15.6 14.0 146 171 248 264 18.0 146 124 126 94 185, 87 143 108 113 101
51 Leningrad Oblast  (fiter{edw_g 603 257 174 167 245 270 311 211 129 162 137 143 148 115 181 (P T
52 Sverdlovsk Oblast {filter:{edw_g 2,408 164 225 1586 256 281 325 238 223 224 216 207 187 18.1 152 17.9 17.0 202

Actions Settings
15.644(141)29 ISIN RUOOOA0JIXS26
Delingq Cr Supp Coupon 0.00%
30D -- Bkrpt Descr EXE,PT
60D == [ellr Call 5% Collat
90D == {50 # Loans --
60D+ —— Cumil's ==
1) Price-to-Yield
H1M H3M H6M H1 CF CF
N 'L L [ NN NE
|0 27.67VPRl 2371VPR| 27.67 VPR| 28.23VP ovp 5vp

Yield Table

As of .

0 Maturity 3/28/41
CFace 812.8MM Created 1/30/19
OFace 1.4MMM 1st Proj 3/28/19
Factor 0.5870 Next Pay 3/28/19

Delay

105.1000 8.7622

8.7242 10.2507 10.0357

Avg Life 222]0) 22450) 75 6.08 4.87
Mod Duration 2225 2:08 2.00 4.68 e 3183
Prin Win ¥ 3/19-3/38 3/19-3/38 3/19-3/38 3/19-3/38 3/19-3/38 3/19-3/38 3/19-3/38
v =7 =24 -38 117 98 73
Jan1l9 Dec Nov Oct Sep Aug Jul Jun May Apr Mar Feb SWAP(N) 1y 2Y BY, 5Y4 7Y 10Y
27N R 2AE2 R P2 SIS DR SIORS PG IECES ONIED 81 W25 51D IO RS IS S RIN] =Sl 9.16 9.12 9.09 9.06 9.06 9.11
27.7C 21.2 22.1 32.4 28.9 32.6 22.5 39.1 28.4 25.1 25.0 31.5 Disc [NeIEl 2N~ 2y HEEE® 3y BEXE

Actions Settings
15.644(141)29 ISIN RUOOOA0JXS26
Delinq Cr Supp -- Coupon 0.00%
30D -- Bkrpt -- Descr EXE,PT
60D == [Relly = Call 5% Collat
90D -- REO = # Loans --
60D+ SSICUNNIES e
1) Price-to-Yield ~ 30 Table 31 Graph
v 1D Bond Flow 1) Collateral Flow 13) Deal Flow 16) Hedge
[ N

v Orig Bal 1,384,767,0.. RUB Your Orig Bal BeiEp{eyMelel(
_g Prev Bal 812,816,686 Your Prev Bal 812,816,686
Accrued 0.0000 for 38 days, Start 12/28/18, Delay 0, WAL 2.550
Show precise amount v Fe]
Dates Balance Principal Interest Cashflow Loss Cum. Imj
Totals 812,816,686 227,922,122 1,040,738,808
. 03/28/2019 741,270,264 71,546,422 21,721,443 93,267,865
. 06/28/2019 675,633,014 65,637,250 19,619,542 85,256,792
. 09/30/2019 615,473,239 60,159,775 17,709,154 77,868,930
. 12/30/2019 560,357,453 55,115,786 16,358,956 71,474,742
. 03/30/2020 509,881,089 50,476,364 14,890,553 65,366,917
. 06/29/2020 463,620,354 46,260,735 13,544,752 59,805,487
£ & . 09/28/2020 421,239,960 42,380,394 12,311,570 5 91,964
Prin Win v 3/19-3/38 | g 12/28/2020 382,432,356 38,807,604 11,181,791 49,989,395
- . 03/29/2021 346.981.190 35.451.167 10.147.906  45.599.073
Janl9 Dec Nov Oct Sep Aug Jul Jun May Apr Mar Feb SWAP(N) 1y 2Y4 3 5Y{ 7Y 10y
27.7V 212 22.1 324 289 32.6 22.5 39.1 28.4 25.1 25.0 31.5 17:51 9.16 9.12 9.09 9.06 9.06 9.11
27.7C 21.2 22.1 32.4 28.9 32.6 22.5 39.1 28.4 25.1 25.0 31.5 Disc [YSVE M - 2v EEE 3 IEXE

Yield Table

As of v

Delay 0 Maturity 3/28/41
CFace 812.8MM Created 1/30/19
OFace 1.4MMM 1st Proj 3/28/19
Factor  0.5870 Next Pay 3/28/19

32 Close Repor|
I)iEee > 5

105.1000 8.7622[8

Avg Life 255
Mod Duration 2108

Jlerkoe ucnonbsoBaHue
Pa3bueka obecneyeHuns nam
nokasatenv npenonnaTbl
MOTYT OTC/IEXMBATHCS B

Excel nocpegcTtsom API.
Ananusunpynte nopTtdens
LeHHbIX Bymar nytem
nepexoca popmyn B Excel.
[aHHble namerstoTcs
aBTOMaTUYECKN NPU OTKPLITUM
Tabamubl. Bbl Takxke MoxeTe
CO3[aBaTb JINYHbIE BUAbI
3KpaHa co Bcel Heobxo[MMon

nHpopmMaumnei.

Ta6nuua poxogHoctn MBS
YT <GO> nossonsaeTt
MHBECTOPaM aHaM3npoBaTh
[OXOAHOCTb 1 B3BELUEHHbIN
cpepHui cpok bymaru npum
pasHbIX ycnosusax. Ha akpaHe
aBTOMaTuyeckn oTobpaxatorcs
CaMble nocnegHme nokalaTtenu
CKOPOCTU Npeaonnathi
(Tm/3m/6Mm/12M) gns nobomn
TpaHsakyuu. Bol MoxeTe
yKa3aTb CBOW CODCTBEHHbIN
I'IpOI'HO3, N HOBble OeHEeXHble
NOTOKM ByAyT PacCymThIBATHCS

no 3anpocy.

MpocmoTp 1 n3BnevyeHue
AEHEeXHbIX NOTOKOB

Ha skpaHe pyHkumm YT<GO>

HaxmuTe Ha ccbinky CF ons
npocMoTpa U akcnopTa

6a30BbIX JeHEXHbIX MOTOKOB
CO CLEeHapUAMU UMW 3arpy3nTte
CFT <GO>.
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2) Save
Loan Level

1) Apply

Overview
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3) Save As
94) New Strat

- lGross Cpn >16
Loans 141
FICO 0
WAC 17.45

- BRemaining Loans
Loans 450
FICO 0
WAC 15.21

==

Strat
# of Loans 141

141

Size

Stratification

Balance
Loan Sz
WAM

118

Balance
Loan Sz
WAM

All
575!
798.62MM
100.00%

Builder

11) Loans

167.15MM
48K
124

656.12MM

1458.05K
146

Ratios

20.30
34
26
79.70
42
28

Bal Loans

View  Developer

Bloomoerg O Teime

Vectors tal

See Help on Using

details on this

b for

Use Dropdowns to
control model input/
outputs

Russia conv calc

PacwumpeHHbIh aHanus
YkaxwuTe KpuBble ans bonee
fLeTanbHOro aHanmsa,

roe npeanosioxeHuns o
npegponiaTe M3MEHSIOTCS C
TeYeHrem BpemeHu.

SYT <GO> takxe nossonseTr
knaccupununposaTtb
obecneyeHure v ykasbiBaTb
passinyHble TUMbl NpesonnaTt

no Kpegntam.

I1poc10'ra B MCNOJIb3OBaHUU
U 3NN1EeKTPOHHbIE Ta6nm.u>|

Pasbueka obecnedyeHus nnm
nokasaTenun npeponaaTbl
MoryT oTcnexunsaTscs B Excel
nocpepctsom APl Bel Takxe
MOXeTe aHaNlM3npoBaThb

nopTdenb ueHHbIx bymar

.
8 Coupon Bond | Bloombe Principal Spread over
. s ractor | Model vessin wa s - nyTem nepeHoca Gopmys B
o Roovoae Mer 2 itee  mo & vamme oo oees v v bs an T T R Excel n cospasatb nuyHble
0 Ruooomoxsss  MesE 3 e e 2 vmmeE 000 0587 v v w7 om > s sesz 238 o3f103fzs e 102
L L R e ompo mmomemen bmo S suae okpana. [lankeie 8
13 RUOC Dom.Rf MBS x: 43.2 CPR 2 105.00 6.214 156 04/19-01/23 6.311% -151
5 o v o Dt om imwmwm omm o  Tabnnuax obHosnsoTCH
) nuoo Y00 om sk 2 10 wss3 283 oafis02/z8 0% 115
X . . /19-03// .586%
o] nuoc e v o am D Moo ams 1w oyiess  amer e aBToOMaTMHeckn npu
e -

E e | npocmoTpe.
» o s
22 MBSF 6
2 6.000% L
25 |

Mekun ToHKOHr Hbto-Mopk Cunrranyp

+86 10 6649 7500 +852 2977 6000 +1212 318 2000 +65 62121000
l‘{TC)6|:'I nony4ynTb AONOSIHNTENbHYIO - -

Ay6aii JloHpoH CaH-®paHuucko CupHen
MHPOPMaLMIO, HAXMWUTE Ha KIaBULLY

+9714 3641000 +44 20 7330 7500 +1415 912 296 +612 9777 8600
<HELP> gBaxapl B cicteme Bloomberg
Terminal® ®pankpypT Mym6Gan Can-NMayny Tokuo

+49 69 92041210 +9122 6120 3600 +55 112395 9000 +81 3 3201 8900

bloomberg.com/professional

[aHHble, copepxalumecs B HaCTOSLLEM [JOKYMEHTE, NMPUBOAATCS UCKIIIOYUTENBHO B KadecTse npumepa. ©2019 Bloomberg 390761 0219



