
Deal ID 9871

Carmax Auto Owner Trust 2019-3

7/30/2019

2/6/2020

$1,503.7595

0.84

Initial Collateral Default Vol. 0.0134

Current Collateral Default Vol. 0.0199

Tranche Seniority Rating Balance O/S (M) Interest Type
Rate /  

Spread

Credit 

Duration

Credit 

Convexity

A1 Senior Aaa $43.04 Fixed 2.26% -2.4122 9.4735

A2A Senior Aa2 $443.00 Fixed 2.21% -23.5283 752.1590

A2B Senior Aa2 $85.00 Floating 0.25% -23.5479 752.9732

A3 Senior Aa2 $486.10 Fixed 2.18% -23.5155 751.4326

A4 Senior Aa2 $97.90 Fixed 2.30% -23.5070 751.1081

B1 Subordinate Baa1 $40.60 Fixed 2.50% -49.4910 2584.0614

C1 Subordinate Baa3 $32.34 Fixed 2.60% -51.5064 2811.6425

D1 Subordinate Ca $24.06 Fixed 2.85% -46.0738 2427.1993

Closing Date

As-of date

Initial Pool Balance (M)

Pool Factor


