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A Appendix (Not for Publication)

A.1 Results for Other Product Types

In this subsection, we provide the estimates for our two next most common product types and the
universe of loans in our sample (all product types) with product type dummies.
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A.2 Results for Other Estimation Windows

In this subsection we first present the figures and tables of the robustness checks involving 1- and
5- percentage point windows.
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A.3 Results for Bidimensional Goal Definitions
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A.5 Names and Pool Types of Prospectuses Examined
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Table 15: Random Sample of Pools for which Prospectuses were Examined

pool type pool type2 Bloomberg Pool Name pool type pool type2 Bloomberg Pool Name

BC LBMLT 2006-3 ALT A BALTA 2006-5
ALT A CSMC 2006-5 BC SURF 2005-BC2
ALT A CWALT 2006-19CB ALT A ARMT 2005-9
ALT A SARM 2006-2 ALT A IMM 2004-8
ALT A BALTA 2006-2 ALT A CSFB 2004-AR7
ALT A IMM 2005-2 ALT A SARM 2004-16

BC MSAC 2006-NC3 ALT A SASC 2005-4XS
ALT A NEGAM WAMU 2004-AR13 ALT A CSFB 2005-9
ALT A DBALT 2005-2 BC HEAT 2006-3
ALT A SASC 2005-2XS ALT A WMLT 2006-ALT1
ALT A SARM 2007-4 ALT A CWALT 2005-64CB
ALT A DBALT 2005-1 ALT A SASC 2004-9XS
ALT A NEGAM GPMF 2005-AR3 ALT A FHAMS 2004-AA7

BC IXIS 2004-HE4 ALT A NEGAM SARM 2005-14
ALT A NEGAM HVMLT 2005-9 ALT A NAA 2006-AF1
ALT A LXS 2006-1 BC NSTR 2007-C

BC MSAC 2005-HE2 ALT A LMT 2007-7
ALT A CSFB 2005-12 BC AMSI 2005-R6

BC RAMC 2004-2 ALT A NEGAM INDX 2006-AR6
ALT A NEGAM CWALT 2006-OA8 ALT A CWALT 2007-15CB

BC HASC 2006-OPT3 BC HEAT 2006-1
ALT A BOAMS 2007-2 ALT A INDX 2005-AR31

BC CWL 2006-BC5 ALT A CWALT 2007-J1
ALT A CMLTI 2005-7 ALT A IMM 2004-6

BC AABST 2005-4 ALT A SARM 2005-4
ALT A DBALT 2007-AR2 ALT A SASC 2004-23XS
ALT A NEGAM CWHL 2005-4 ALT A NEGAM SAMI 2006-AR8

BC MSAC 2004-HE9 ALT A NEGAM WAMU 2006-AR13
ALT A SASC 2005-1 BC BSABS 2004-FR1
ALT A GSAA 2006-7 BC CWL 2007-1
ALT A CWALT 2005-63 BC MLMI 2004-WMC5
ALT A CSFB 2005-2 ALT A CWALT 2005-J11
ALT A SARM 2005-11 ALT A CMLTI 2007-AR1

BC SAIL 2005-10 ALT A FHAMS 2006-FA1
ALT A CSMC 2006-1 ALT A RAST 2005-A13
ALT A INDX 2005-AR7 BC FHLT 2004-2
ALT A NEGAM WAMU 2006-AR4 ALT A BALTA 2007-1
ALT A NEGAM CWHL 2006-3 BC SASC 2006-NC1

BC CWL 2007-9 BC SASC 2006-BC4
BC SAIL 2006-BNC2 ALT A CWALT 2005-50CB

ALT A CWALT 2006-42 BC HASC 2007-NC1
ALT A SARM 2004-2 ALT A CMALT 2006-A4

BC 2nd HELOC SACO 2006-8 BC CWL 2005-13
ALT A INDX 2005-AR1 ALT A CWALT 2007-14T2
ALT A NEGAM GPMF 2006-AR1 ALT A CSFB 2005-6

BC PPSI 2005-WCW1 ALT A BALTA 2005-8
ALT A RAST 2007-A9 BC CWL 2005-6
ALT A BALTA 2005-10 ALT A BALTA 2005-3

BC CWL 2007-BC1 BC BS 2006-HE8
ALT A ARMT 2004-1 ALT A BSABS 2007-AC3
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