Deal ID 9872

Carmax Auto Owner Trust 2019-4

Closing Date 10/23/2019
As-of date 2/6/2020
Initial Pool Balance (M) $1,503.7500
Pool Factor 0.92
Initial Collateral Default Vol. 0.0132
Current Collateral Default Vol. 0.0127
Tranche Seniority Rating
Al Senior Aaa
A2A Senior Aal
A2B Senior Aal
A3 Senior Aal
Ad Senior Aal
B1 Subordinate Al
Cc1 Subordinate A3
D1 Subordinate Ca

Balance O/S (M)

$168.60
$468.70
$70.00
$473.50
$103.82
$33.84
$30.07
$24.07

Interest Type

Fixed
Fixed
Floating
Fixed
Fixed
Fixed
Fixed
Fixed

Rate /
Spread
1.97%
2.01%
0.30%
2.02%
2.13%
2.32%
2.60%
2.80%

Credit
Duration
-3.9246
-25.8099
-25.7989
-25.8059
-25.7840
-52.8306
-54.8668
-52.5584

Credit
Convexity
23.3806
861.1893
860.6217
860.9749
859.9469
2898.3636
3133.2198
2969.9206



