Value Factors

Loan

LDP Rate

Cert.Rate

Long Whole

10.12

0.00

0

Medium Whole

9.40

Brokens

6.81

0.00

0

2007 Loan Chﬁrt

LONG

65
64
63
62
61
60
59
58
57
56
55
54
53
52
51
50
49
48
47
46
45

MEDIUM

65
64
63
62
61
60
59
58
57
56
55
54
53
52
51
50
49
48
47
46
45

65
6.5780
6.5449
6.5118
6.4787
6.4456
6.4125
6.3794
6.3463
6.3132
6.2801
6.2470
6.2139
6.1808
6.1477
6.1146
6.0815
6.0484
6.0153
5.9822
5.9491
5.9160

65
6.1100
6.0841
6.0582
6.0323
6.0064
5.9805
5.9546
5.9287
5.9028
5.8769
5.8510
5.8251
5.7992
5.7733
5.7474
5.7215
5.6956
5.6697
5.6438
5.6179
5.5920

66
6.6461
6.6130
6.5799
6.5468
6.5137
6.4806
6.4475
6.4144
6.3813
6.3482
6.3151
6.2820
6.2489
6.2158
6.1827
6.1496
6.1165
6.0834
6.0503
6.0172
5.9841

66
6.1781
6.1522
6.1263
6.1004
6.0745
6.0486
6.0227
5.9968
5.9709
5.9450
5.9191
5.8932
5.8673
5.8414
5.8155
5.7896
5.7637
5.7378
5.7119
5.6860
5.6601

67
6.7142
6.6811
6.6480
6.6149
6.5818
6.5487
6.5156
6.4825
6.4494
6.4163
6.3832
6.3501
6.3170
6.2839
6.2508
6.2177
6.1846
6.1515
6.1184
6.0853
6.0522

67
6.2462
6.2203
6.1944
6.1685
6.1426
6.1167
6.0908
6.0649
6.0390
6.0131
5.9872
5.9613
5.9354
5.9095
5.8836
5.8577
5.8318
5.8059
5.7800
5.7541
5.7282

68 69 70
6.7823 6.8504 6.9185
6.7492 6.8173 6.8854
6.7161 6.7842 6.8523
6.6830 6.7511 6.8192
6.6499 6.7180 6.7861
6.6168 6.6849  6.7530
6.5837 6.6518 6.7199
6.5506 6.6187 6.6868
6.5175 6.5856 6.6537
6.4844 6.5525 6.6206
6.4513 6.5194| 6.5875
6.4182 6.4863 6.5544
6.3851 6.4532 6.5213
6.3520 6.4201 6.4882
6.3189 6.3870  6.4551
6.2858 6.3539  6.4220
6.2527 6.3208  6.3889
6.2196 6.2877 6.3558
6.1865 6.2546 6.3227
6.1534 6.2215 6.2896
6.1203 6.1884  6.2565
68 69 70
6.3143 6.3824  6.4505
6.2884 6.3565 6.4246
6.2625 6.3306 6.3987
6.2366 6.3047 6.3728
6.2107 6.2788  6.3469
6.1848 6.2529  6.3210
6.1589 6.2270  6.2951
6.1330 6.2692
6.1071 6.1752 6.2433
6.0812 6.1493  6.2174
6.0553 6.1234| 6.1915
6.0294 6.0975 6.1656
6.0035 6.0716 6.1397
59776 6.0457 6.1138
59517 6.0198 6.0879
5.9258 5.9939  6.0620
5.8999 59680 6.0361
5.8740 5.9421 6.0102
5.8481 5.9162 5.9843
5.8222 5.8903 5.9584
57963 5.8644 5.9325

71
6.9866
6.9535
6.9204
6.8873
6.8542
6.8211
6.7880
6.7549
6.7218
6.6887
6.6556
6.6225
6.5894
6.5563
6.5232
6.4901
6.4570
6.4239
6.3908
6.3577
6.3246

71
6.5186
6.4927
6.4668
6.4409
6.4150
6.3891
6.3632
6.3373
6.3114
6.2855
6.2596
6.2337
6.2078
6.1819
6.1560
6.1301
6.1042
6.0783
6.0524
6.0265
6.0006

72
7.0547
7.0216
6.9885
6.9554
6.9223
6.8892
6.8561
6.8230
6.7899
6.7568
6.7237
6.6906
6.6575
6.6244
6.5913
6.5582
6.5251
6.4920
6.4589
6.4258
6.3927

72
6.5867
6.5608
6.5349
6.5090
6.4831
6.4572
6.4313
6.4054
6.3795
6.3536
6.3277
6.3018
6.2759
6.2500
6.2241
6.1982
6.1723
6.1464
6.1205
6.0946
6.0687

73
7.1228
7.0897
7.0566
7.0235
6.9904
6.9573
6.9242
6.8911
6.8580
6.8249
6.7918
6.7587
6.7256
6.6925
6.6594
6.6263
6.5932
6.5601
6.5270
6.4939
6.4608

73
6.6548
6.6289
6.6030
6.5771
6.5512
6.5253
6.4994
6.4735
6.4476
6.4217
6.3958
6.3699
6.3440
6.3181
6.2922
6.2663
6.2404
6.2145
6.1886
6.1627
6.1368
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