Deal ID 9877

Carmax Auto Owner Trust 2019-2

Closing Date 4/17/2019
As-of date 2/6/2020
Initial Pool Balance (M) $1,368.4211
Pool Factor 0.75
Initial Collateral Default Vol. 0.0117
Current Collateral Default Vol. 0.0203
Tranche Seniority Rating
Al Senior -
A2A Senior Aa3
A2B Senior Aa3
A3 Senior Aa3
Ad Senior Aa3
B1 Subordinate Baa3
Cc1 Subordinate B2
D1 Subordinate Ca

Balance O/S (M)

$0.00
$308.05
$85.69
$429.12
$101.64
$38.32
$32.16
$23.26

Interest Type

Fixed
Fixed
Floating
Fixed
Fixed
Fixed
Fixed
Fixed

Rate /
Spread
2.69%
0.20%
2.68%
2.77%
3.01%
3.16%
3.41%

Credit
Duration
-17.6496
-17.6985
-17.6521
-17.6403
-44.7868
-47.8760
-42.5201

Credit
Convexity
468.2496
470.3110
468.3565
467.8524
2075.2920
2391.1350
2172.7224



