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Connecticut Avenue Securities

Customer Service - CTSLink
Wells Fargo Bank, N.A.
Securities Administration Services

Frederick, MD 21701-4747
8480 Stagecoach Circle

www.ctslink.com

Fax:                  240-586-8675

CONNECTICUT AVENUE SECURITIES

Distribution Date: 25-Oct-2018

Contact:

Telephone:       1-866-846-4526

Credit-Linked Notes

Credit-Linked Notes

Series 2015-C0110/11/2018

Additional Reporting - Deal Level

Reference Tranche Performance

Class Original Beginning Period Ending Period

Tranche Credit Support

Write-down Amount Write-up Amount

Calculated Calculated

0.00 0.00 3.500000% 3.530000% 3.530000%1A-H

0.00 0.00 2.150000% 3.530000% 3.530000%1M-1

0.00 0.00 2.150000% 3.530000% 3.530000%1M-1H

0.00 0.00 0.400000% 0.860000% 0.870000%1M-2

0.00 0.00 0.400000% 0.860000% 0.870000%1M-2H

112,304.46 0.00 0.000000% 0.000000% 0.000000%1B-H

0.00 0.00 3.750000% 3.760000% 3.760000%2A-H

0.00 0.00 2.800000% 3.760000% 3.760000%2M-1

0.00 0.00 2.800000% 3.760000% 3.760000%2M-1H

0.00 0.00 0.700000% 1.660000% 1.680000%2M-2

0.00 0.00 0.700000% 1.660000% 1.680000%2M-2H

125,227.89 0.00 0.000000% 0.000000% 0.000000%2B-H



Connecticut Avenue Securities

Customer Service - CTSLink
Wells Fargo Bank, N.A.
Securities Administration Services

Frederick, MD 21701-4747
8480 Stagecoach Circle

www.ctslink.com

Fax:                  240-586-8675

CONNECTICUT AVENUE SECURITIES

Distribution Date: 25-Oct-2018

Contact:

Telephone:       1-866-846-4526

Credit-Linked Notes

Credit-Linked Notes

Series 2015-C0110/11/2018

Additional Reporting - Deal Level

Rep and Warranty Settlement Reporting

0

0.00

0.00

0

0.00

0.00

Original Current

Origination Rep and Warranty Settlement Loan Count

Origination Rep and Warranty Settlement Amount

Origination Rep and Warranty Settlement UPB

Group 1

0

0.00

0.00

0

0.00

0.00

Original Current

Origination Rep and Warranty Settlement Loan Count

Origination Rep and Warranty Settlement Amount

Origination Rep and Warranty Settlement UPB

Group 2
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Connecticut Avenue Securities

Customer Service - CTSLink
Wells Fargo Bank, N.A.
Securities Administration Services

Frederick, MD 21701-4747
8480 Stagecoach Circle

www.ctslink.com

Fax:                  240-586-8675

CONNECTICUT AVENUE SECURITIES

Distribution Date: 25-Oct-2018

Contact:

Telephone:       1-866-846-4526

Credit-Linked Notes

Credit-Linked Notes

Series 2015-C0110/11/2018

Delinquency Status - MBA Delinquency Calculation Method

DELINQUENCY

30 Days

60 Days

90 Days

120 Days

150 Days

180+ Days

No. of 

Loans UPB

483

112

44

35

25

25

81,918,876.74

19,348,089.49

6,994,508.55

5,834,858.06

4,441,005.08

5,084,103.77

0.639964%

0.148397%

0.058299%

0.046374%

0.033124%

0.033124%

0.610874%

0.144280%

0.052159%

0.043511%

0.033117%

0.037912%

% of 

Loans UPB

0.959283% 0.921853%724 123,621,441.69

DELINQUENCY

30 Days

60 Days

90 Days

120 Days

150 Days

180+ Days

No. of 

Loans UPB

371

87

25

35

24

25

68,073,292.07

15,179,502.44

5,051,513.05

6,767,322.52

4,276,123.16

4,431,978.86

0.912310%

0.213938%

0.061476%

0.086067%

0.059017%

0.061476%

0.937931%

0.209147%

0.069601%

0.093242%

0.058918%

0.061065%

% of 

Loans UPB

1.394285% 1.429904%567 103,779,732.10

Group 2

Group 1
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Connecticut Avenue Securities

Customer Service - CTSLink
Wells Fargo Bank, N.A.
Securities Administration Services

Frederick, MD 21701-4747
8480 Stagecoach Circle

www.ctslink.com

Fax:                  240-586-8675

CONNECTICUT AVENUE SECURITIES

Distribution Date: 25-Oct-2018

Contact:

Telephone:       1-866-846-4526

Credit-Linked Notes

Credit-Linked Notes

Series 2015-C0110/11/2018

Realized Loss Report - Collateral

Group 1

 Summary

SDA

Current Month

3 Month Average

12 Month Average 0.309%

0.165%

0.208%

MDR

Current Month 0.008%

0.010%

0.015%

3 Month Average

12 Month Average

CDR

Current Month

3 Month Average

12 Month Average

0.099%

0.125%

0.185%

Calculation Methodology: 

Monthly Default  Rate (MDR):     Sum(Beg Scheduled Balance of Liquidated Loans) / Sum(Beg Scheduled Balance)

Conditional Default  Rate (CDR):     1-((1-MDR)^12)

SDA Standard Default  Assumption: If WAS ≤ 30 then CDR / (WAS * 0.02) else if 30 < WAS ≤ 60 then CDR / 0.6 else if 60 < WAS ≤ 120 then CDR / (0.6 - ((WAS - 60) * 0.0095)) 

                                                          else if WAS > 120 then CDR / 0.03

Weighted Average Seasoning (WAS):  sum for each loan ((Original Term - Remaining Term)*(Current Scheduled Balance/Deal Scheduled Principal Balance))
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Connecticut Avenue Securities

Customer Service - CTSLink
Wells Fargo Bank, N.A.
Securities Administration Services

Frederick, MD 21701-4747
8480 Stagecoach Circle

www.ctslink.com

Fax:                  240-586-8675

CONNECTICUT AVENUE SECURITIES

Distribution Date: 25-Oct-2018

Contact:

Telephone:       1-866-846-4526

Credit-Linked Notes

Credit-Linked Notes

Series 2015-C0110/11/2018

Group 2

Realized Loss Report - Collateral

 Summary

SDA

Current Month

3 Month Average

12 Month Average 0.481%

0.339%

0.382%

MDR

Current Month 0.017%

0.019%

0.024%

3 Month Average

12 Month Average

CDR

Current Month

3 Month Average

12 Month Average

0.204%

0.229%

0.289%

Calculation Methodology: 

Monthly Default  Rate (MDR):     Sum(Beg Scheduled Balance of Liquidated Loans) / Sum(Beg Scheduled Balance)

Conditional Default  Rate (CDR):     1-((1-MDR)^12)

SDA Standard Default  Assumption: If WAS ≤ 30 then CDR / (WAS * 0.02) else if 30 < WAS ≤ 60 then CDR / 0.6 else if 60 < WAS ≤ 120 then CDR / (0.6 - ((WAS - 60) * 0.0095)) 

                                                          else if WAS > 120 then CDR / 0.03

Weighted Average Seasoning (WAS):  sum for each loan ((Original Term - Remaining Term)*(Current Scheduled Balance/Deal Scheduled Principal Balance))
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