Deal ID 9870

Carmax Auto Owner Trust 2019-1

Closing Date 1/23/2019
As-of date 2/6/2020
Initial Pool Balance (M) $1,506.0241
Pool Factor 0.68
Initial Collateral Default Vol. 0.0134
Current Collateral Default Vol. 0.0153
Tranche Seniority Rating
Al Senior -
A2A Senior Aal
A2B Senior Aal
A3 Senior Aal
Ad Senior Aal
B1 Subordinate A2
Cc1 Subordinate Baa2
D1 Subordinate Caa

Balance O/S (M)

$0.00
$251.21
$60.97
$493.90
$107.91
$42.17
$39.91
$27.11

Interest Type

Fixed
Fixed
Floating
Fixed
Fixed
Fixed
Fixed
Fixed

Rate /
Spread
3.02%
0.31%
3.05%
3.26%
3.45%
3.74%
4.04%

Credit
Duration
-17.9350
-18.0026
-17.9388
-17.9189
-41.5409
-43.8517
-44.2347

Credit
Convexity
482.5014
485.4345
482.6640
481.8077
1835.9008
2054.3420
2130.7059



