Deal ID

9833

Ford Credit Auto Owner Trust 2019-B

Closing Date 6/21/2019
As-of date 2/25/2020
Initial Pool Balance (M) $1,142.0667
Pool Factor 0.76
Initial Collateral Default Vol. 0.0305
Current Collateral Default Vol. 0.0202
Tranche Seniority Rating
Al Senior -
A2A Senior Aaa
A2B Senior Aaa
A3 Senior Aaa
Ad Senior Aal
B1 Subordinate Al
Cc1 Subordinate A2

Balance O/S (M)

$0.00
$176.88
$101.32
$346.06
$105.02
$31.58
$21.06

Interest Type

Fixed
Fixed
Floating
Fixed
Fixed
Fixed
Fixed

Rate /
Spread
2.35%
0.24%
2.23%
2.24%
2.40%
2.58%

Credit
Duration
-4.3432
-4.3470
-15.0395
-25.0853
-28.7235
-30.2695

Credit

Convexity

28.3913

28.4276
259.9189
666.3415
869.1949
965.8131



