
 

PG&E Low - 1/1/1

PCIA Low - 3/3/3

A RPS & 100% Clean

B RPS 50% (75% PCC1) & 75% Clean

C RPS 50% (100% PCC1) & 75% Clean

E RPS 42% & 75% Clean

Alt-A RPS & 75% Clean
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Cumulative Operating Income -
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Cumulative Operating Income -
Portfolio C
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PG&E High - 3.5/3.5/3.5

PCIA High - 11/11/11

A RPS & 100% Clean

B RPS 50% (75% PCC1) & 75% Clean

C RPS 50% (100% PCC1) & 75% Clean

E RPS 42% & 75% Clean

Alt-A RPS & 75% Clean
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10% reserve 0% discount 1% discount 3% discount

 $(10.0 M)

 $-

 $10.0 M

 $20.0 M

 $30.0 M

 $40.0 M

 $50.0 M

 $60.0 M

 $70.0 M

 $80.0 M

2017 2018 2019 2020 2021 2022 2023 2024 2025 2026 2027 2028

Cumulative Operating Income -
Portfolio A

10% reserve 0% discount 1% discount 3% discount

 $(10.0 M)

 $-

 $10.0 M

 $20.0 M

 $30.0 M

 $40.0 M

 $50.0 M

 $60.0 M

 $70.0 M

 $80.0 M

2017 2018 2019 2020 2021 2022 2023 2024 2025 2026 2027 2028
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Portfolio B
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