Connecticut Avenue Securities

Credit-Linked Notes

Connecticut Avenue Securities

Contact:

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

Distribution Date: 26-Mar-2018 i
. . 8480 Stagecoach Circle
Credit-Linked Notes Frederick, MD 217014747
Series 2017-C04 www.ctslink.com
12-Mar-2018 04:00:27 PM Telephone: 1-866-846-4526
Certificateholder Distribution Summary
Certificate Beginning Current Ending Cumulative
Record Pass-Through Certificate Interest Principal Realized Certificate Total Realized
Class CUSIP Date Rate Balance Distribution | Distribution Loss Balance Distribution Losses
2A-H 02/28/2018 0.00000 % | 27,413,338,771.88 0.00 | 161,202,611.23 0.00 27,252,136,160.63 161,202,611.23 0.00
2M-1 30711XLS1 03/23/2018 2.47070 % 241,632,780.82 464,334.98 1,851,013.18 0.00 239,781,767.64 2,315,348.16 0.00
2M-1H 02/28/2018 0.00000 % 12,717,922.58 0.00 97,424.87 0.00 12,620,497.71 97,424.87 0.00
2M-2A 30711XLV4 03/23/2018 4.47070 % 200,522,000.00 697,257.33 0.00 0.00 200,522,000.00 697,257.33 0.00
2M-AH 02/28/2018 0.00000 % 10,554,128.00 0.00 0.00 0.00 10,554,128.00 0.00 0.00
2M-2B 30711XLW2 03/23/2018 4.47070 % 200,522,000.00 697,257.33 0.00 0.00 200,522,000.00 697,257.33 0.00
2M-BH 02/28/2018 0.00000 % 10,554,128.00 0.00 0.00 0.00 10,554,128.00 0.00 0.00
2M-2C 30711XLX0 03/23/2018 4.47070 % 200,522,000.00 697,257.33 0.00 0.00 200,522,000.00 697,257.33 0.00
2M-CH 02/28/2018 0.00000 % 10,554,128.00 0.00 0.00 0.00 10,554,128.00 0.00 0.00
2M-2 30711XLT9 03/23/2018 4.47070 % 601,566,000.00 2,091,771.98 0.00 0.00 601,566,000.00 2,091,771.98 0.00
SM-2H 02/28/2018 0.00000 % 31,662,384.00 0.00 0.00 0.00 31,662,384.00 0.00 0.00
2B-1 30711XLU6 03/23/2018 6.67070 % 143,230,000.00 743,123.39 0.00 0.00 143,230,000.00 743,123.39 0.00
2B-1H 02/28/2018 0.00000 % 7,538,663.00 0.00 0.00 0.00 7,538,663.00 0.00 0.00
2B-2H 02/28/2018 0.00000 % 150,768,663.00 0.00 0.00 0.00 150,768,663.00 0.00 0.00
2A-11 30711XLZS5 03/23/2018 2.25000 % 0.00 350,913.50 0.00 0.00 0.00 350,913.50 0.00
2A-12 30711XMB7 03/23/2018 1.75000 % 0.00 272,932.72 0.00 0.00 0.00 272,932.72 0.00
2A-13 30711XMD3 03/23/2018 1.25000 % 0.00 194,951.94 0.00 0.00 0.00 194,951.94 0.00
2A-14 30711 XMF8 03/23/2018 0.75000 % 0.00 116,971.17 0.00 0.00 0.00 116,971.17 0.00
2B-11 30711XMH4 03/23/2018 2.25000 % 0.00 350,913.50 0.00 0.00 0.00 350,913.50 0.00
2B-12 30711 XMK?7 03/23/2018 1.75000 % 0.00 272,932.72 0.00 0.00 0.00 272,932.72 0.00
2B-13 30711XMM3 03/23/2018 1.25000 % 0.00 194,951.94 0.00 0.00 0.00 194,951.94 0.00
2B-14 30711XMP6 03/23/2018 0.75000 % 0.00 116,971.17 0.00 0.00 0.00 116,971.17 0.00
2C-I1 30711XMR2 03/23/2018 2.25000 % 0.00 350,913.50 0.00 0.00 0.00 350,913.50 0.00
2C-12 30711XMTS8 03/23/2018 1.75000 % 0.00 272,932.72 0.00 0.00 0.00 272,932.72 0.00
2C-I3 30711XMV3 03/23/2018 1.25000 % 0.00 194,951.94 0.00 0.00 0.00 194,951.94 0.00
2C-14 30711XMX9 03/23/2018 0.75000 % 0.00 116,971.17 0.00 0.00 0.00 116,971.17 0.00
2E-Al 30711XLY8 03/23/2018 2.22070 % 200,522,000.00 346,343.83 0.00 0.00 200,522,000.00 346,343.83 0.00
2E-A2 30711XMA9 03/23/2018 2.72070 % 200,522,000.00 424,324.60 0.00 0.00 200,522,000.00 424,324.60 0.00
2E-A3 30711XMCS5 03/23/2018 3.22070 % 200,522,000.00 502,305.38 0.00 0.00 200,522,000.00 502,305.38 0.00
2E-A4 30711XMEI 03/23/2018 3.72070 % 200,522,000.00 580,286.16 0.00 0.00 200,522,000.00 580,286.16 0.00
2E-B1 30711XMG6 03/23/2018 2.22070 % 200,522,000.00 346,343.83 0.00 0.00 200,522,000.00 346,343.83 0.00
2E-B2 30711XMJO 03/23/2018 2.72070 % 200,522,000.00 424,324.60 0.00 0.00 200,522,000.00 424,324.60 0.00
2E-B3 30711XMLS5 03/23/2018 3.22070 % 200,522,000.00 502,305.38 0.00 0.00 200,522,000.00 502,305.38 0.00
2E-B4 30711XMN1 03/23/2018 3.72070 % 200,522,000.00 580,286.16 0.00 0.00 200,522,000.00 580,286.16 0.00
2E-C1 30711XMQ4 03/23/2018 2.22070 % 200,522,000.00 346,343.83 0.00 0.00 200,522,000.00 346,343.83 0.00
2E-C2 30711XMS0 03/23/2018 2.72070 % 200,522,000.00 424,324.60 0.00 0.00 200,522,000.00 424,324.60 0.00
2E-C3 30711XMUS 03/23/2018 3.22070 % 200,522,000.00 502,305.38 0.00 0.00 200,522,000.00 502,305.38 0.00
2E-C4 30711XMWI1 03/23/2018 3.72070 % 200,522,000.00 580,286.16 0.00 0.00 200,522,000.00 580,286.16 0.00
2E-D1 30711XMY7 03/23/2018 2.22070 % 401,044,000.00 692,687.65 0.00 0.00 401,044,000.00 692,687.65 0.00
2E-D2 30711XMZ4 03/23/2018 2.72070 % 401,044,000.00 848,649.21 0.00 0.00 401,044,000.00 848,649.21 0.00
2E-D3 30711XNAS8 03/23/2018 3.22070 % 401,044,000.00 1,004,610.76 0.00 0.00 401,044,000.00 1,004,610.76 0.00
2E-D4 30711XNB6 03/23/2018 3.72070 % 401,044,000.00 1,160,572.32 0.00 0.00 401,044,000.00 1,160,572.32 0.00
2E-D5 30711 XNC4 03/23/2018 4.47070 % 401,044.000.00 1,394.514.65 0.00 0.00 401,044.000.00 1,394.514.65 0.00
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Connecticut Avenue Securities

Credit-Linked Notes

Connecticut Avenue Securities

Contact:

Customer Service - CTSLink

Wells Fargo Bank, N.A.

Securities Administration Services

Distribution Date: 26-Mar-2018 i
. . 8480 Stagecoach Circle
Credit-Linked Notes Frederick MD 217014747
Series 2017-C04 www.ctslink.com
12-Mar-2018 04:00:27 PM Telephone: 1-866-846-4526
Certificateholder Distribution Summary
Certificate Beginning Current Ending Cumulative
Record Pass-Through Certificate Interest Principal Realized Certificate Total Realized

Class CUSIP Date Rate Balance Distribution Distribution Loss Balance Distribution Losses
2E-F1 30711XND2 03/23/2018 2.22070 % 401,044,000.00 692,687.65 0.00 0.00 401,044,000.00 692,687.65 0.00
2E-F2 30711XNEO 03/23/2018 2.72070 % 401,044,000.00 848,649.21 0.00 0.00 401,044,000.00 848,649.21 0.00
2E-F3 30711XNF7 03/23/2018 3.22070 % 401,044,000.00 1,004,610.76 0.00 0.00 401,044,000.00 1,004,610.76 0.00
2E-F4 30711XNGS5 03/23/2018 3.72070 % 401,044,000.00 1,160,572.32 0.00 0.00 401,044,000.00 1,160,572.32 0.00
2E-F5 30711XNH3 03/23/2018 4.47070 % 401,044,000.00 1,394,514.65 0.00 0.00 401,044,000.00 1,394,514.65 0.00
2X-1 30711XNJ9 03/23/2018 2.25000 % 0.00 701,827.00 0.00 0.00 0.00 701,827.00 0.00
2X-2 30711XNK6 03/23/2018 1.75000 % 0.00 545,865.44 0.00 0.00 0.00 545,865.44 0.00
2X-3 30711XNL4 03/23/2018 1.25000 % 0.00 389,903.89 0.00 0.00 0.00 389,903.89 0.00
2X-4 30711XNM2 03/23/2018 0.75000 % 0.00 233,942.33 0.00 0.00 0.00 233,942.33 0.00
2Y-1 30711XNNO 03/23/2018 2.25000 % 0.00 701,827.00 0.00 0.00 0.00 701,827.00 0.00
2Y-2 30711XNP5 03/23/2018 1.75000 % 0.00 545,865.44 0.00 0.00 0.00 545,865.44 0.00
2Y-3 30711XNQ3 03/23/2018 1.25000 % 0.00 389,903.89 0.00 0.00 0.00 389,903.89 0.00
2Y-4 30711XNR1 03/23/2018 0.75000 % 0.00 233,942.33 0.00 0.00 0.00 233,942.33 0.00

Totals 35,652,387,569.28 | 27,703,236.74 | 163,151,049.28 0.00 | 35489236,519.98 | 190,854,286.02 0.00

This report is compiled by Wells Fargo Bank, N.A. from information provided by third parties. Wells Fargo Bank, N.A. has not independently confirmed the accuracy of the information.

All Record Dates are based upon the governing documents and logic set forth as of closing.

NOTE: Please see Additional Reporting Pages for the Principal Recovery Amount.
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Connecticut Avenue Securities

Credit-Linked Notes

Connecticut Avenue Securities

Contact: Customer Service - CTSLink

Wells Fargo Bank, N.A.

Securities Administration Services

Distribution Date: 26-Mar-2018 .
of T s 8480 Stagecoach Circle
Credit-Linked Notes Fredericlg MD 21701-4747
Series 2017-C04 www.ctslink.com
12-Mar-2018 Telephone: 1-866-846-4526
Principal Distribution Statement
Original Beginning Scheduled Unscheduled Total Ending Ending Total
Face Certificate Principal Principal Realized Principal Certificate Certificate Principal
Class Amount Balance Distribution Distribution Accretion Loss Reduction Balance Percentage Distribution
2A-H 28,947,583,273.00 (27,413,338,771.88 44,918,387.78 116,284,223.45 0.00 0.00 | 161,202,611.23 |27,252,136,160.63 0.94143044 161,202,611.23
2M-1 257,814,000.00 241,632,780.82 1,851,013.18 0.00 0.00 0.00 1,851,013.18 239,781,767.64 0.93005720 1,851,013.18
2M-1H 13,569,593.00 12,717,922.58 97,424.87 0.00 0.00 0.00 97,424.87 12,620,497.71 0.93005720 97,424.87
2M-2A 200,522,000.00 200,522,000.00 0.00 0.00 0.00 0.00 0.00 200,522,000.00 1.00000000 0.00
2M-AH 10,554,128.00 10,554,128.00 0.00 0.00 0.00 0.00 0.00 10,554,128.00 1.00000000 0.00
2M-2B 200,522,000.00 200,522,000.00 0.00 0.00 0.00 0.00 0.00 200,522,000.00 1.00000000 0.00
2M-BH 10,554,128.00 10,554,128.00 0.00 0.00 0.00 0.00 0.00 10,554,128.00 1.00000000 0.00
2M-2C 200,522,000.00 200,522,000.00 0.00 0.00 0.00 0.00 0.00 200,522,000.00 1.00000000 0.00
2M-CH 10,554,128.00 10,554,128.00 0.00 0.00 0.00 0.00 0.00 10,554,128.00 1.00000000 0.00
2M-2 601,566,000.00 601,566,000.00 0.00 0.00 0.00 0.00 0.00 601,566,000.00 1.00000000 0.00
SM-2H 31,662,384.00 31,662,384.00 0.00 0.00 0.00 0.00 0.00 31,662,384.00 1.00000000 0.00
2B-1 143,230,000.00 143,230,000.00 0.00 0.00 0.00 0.00 0.00 143,230,000.00 1.00000000 0.00
2B-1H 7,538,663.00 7,538,663.00 0.00 0.00 0.00 0.00 0.00 7,538,663.00 1.00000000 0.00
2B-2H 150,768,663.00 150,768,663.00 0.00 0.00 0.00 0.00 0.00 150,768,663.00 1.00000000 0.00
2A-11 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00000000 0.00
2A-12 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00000000 0.00
2A-13 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00000000 0.00
2A-14 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00000000 0.00
2B-I1 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00000000 0.00
2B-12 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00000000 0.00
2B-13 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00000000 0.00
2B-14 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00000000 0.00
2C-I1 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00000000 0.00
2C-12 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00000000 0.00
2C-13 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00000000 0.00
2C-14 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00000000 0.00
2E-Al 200,522,000.00 200,522,000.00 0.00 0.00 0.00 0.00 0.00 200,522,000.00 1.00000000 0.00
2E-A2 200,522,000.00 200,522,000.00 0.00 0.00 0.00 0.00 0.00 200,522,000.00 1.00000000 0.00
2E-A3 200,522,000.00 200,522,000.00 0.00 0.00 0.00 0.00 0.00 200,522,000.00 1.00000000 0.00
2E-A4 200,522,000.00 200,522,000.00 0.00 0.00 0.00 0.00 0.00 200,522,000.00 1.00000000 0.00
2E-B1 200,522,000.00 200,522,000.00 0.00 0.00 0.00 0.00 0.00 200,522,000.00 1.00000000 0.00
2E-B2 200,522,000.00 200,522,000.00 0.00 0.00 0.00 0.00 0.00 200,522,000.00 1.00000000 0.00
2E-B3 200,522,000.00 200,522,000.00 0.00 0.00 0.00 0.00 0.00 200,522,000.00 1.00000000 0.00
2E-B4 200,522,000.00 200,522,000.00 0.00 0.00 0.00 0.00 0.00 200,522,000.00 1.00000000 0.00
2E-C1 200,522,000.00 200,522,000.00 0.00 0.00 0.00 0.00 0.00 200,522,000.00 1.00000000 0.00
2E-C2 200,522,000.00 200,522,000.00 0.00 0.00 0.00 0.00 0.00 200,522,000.00 1.00000000 0.00
2E-C3 200,522,000.00 200,522,000.00 0.00 0.00 0.00 0.00 0.00 200,522,000.00 1.00000000 0.00
2E-C4 200,522,000.00 200,522,000.00 0.00 0.00 0.00 0.00 0.00 200,522,000.00 1.00000000 0.00
2E-Dl 401,044,000.00 401,044,000.00 0.00 0.00 0.00 0.00 0.00 401,044,000.00 1.00000000 0.00
2E-D2 401,044,000.00 401,044,000.00 0.00 0.00 0.00 0.00 0.00 401,044,000.00 1.00000000 0.00
2E-D3 401,044,000.00 401,044,000.00 0.00 0.00 0.00 0.00 0.00 401,044,000.00 1.00000000 0.00
2E-D4 401,044,000.00 401,044,000.00 0.00 0.00 0.00 0.00 0.00 401,044,000.00 1.00000000 0.00
2E-D5 401,044,000.00 401,044,000.00 0.00 0.00 0.00 0.00 0.00 401,044,000.00 1.00000000 0.00
2E-F1 401.044.000.00 401.044.000.00 0.00 0.00 0.00 0.00 0.00 401.044.000.00 1.00000000 0.00

Page 3




Connecticut Avenue Securities

Credit-Linked Notes

Connecticut Avenue Securities

Contact: Customer Service - CTSLink

Wells Fargo Bank, N.A.

Securities Administration Services

Distribution Date: 26-Mar-2018 .
of T s 8480 Stagecoach Circle
Credit-Linked Notes Fredericlg MD 21701-4747
Series 2017-C04 www.ctslink.com
12-Mar-2018 Telephone: 1-866-846-4526
Principal Distribution Statement
Original Beginning Scheduled Unscheduled Total Ending Ending Total
Face Certificate Principal Principal Realized Principal Certificate Certificate Principal
Class Amount Balance Distribution Distribution Accretion Loss Reduction Balance Percentage Distribution
2E-F2 401,044,000.00 401,044,000.00 0.00 0.00 0.00 0.00 0.00 401,044,000.00 1.00000000 0.00
2E-F3 401,044,000.00 401,044,000.00 0.00 0.00 0.00 0.00 0.00 401,044,000.00 1.00000000 0.00
2E-F4 401,044,000.00 401,044,000.00 0.00 0.00 0.00 0.00 0.00 401,044,000.00 1.00000000 0.00
2E-F5 401,044,000.00 401,044,000.00 0.00 0.00 0.00 0.00 0.00 401,044,000.00 1.00000000 0.00
2X-1 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00000000 0.00
2X-2 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00000000 0.00
2X-3 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00000000 0.00
2X-4 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00000000 0.00
2Y-1 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00000000 0.00
2Y-2 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00000000 0.00
2Y-3 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00000000 0.00
2Y-4 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00000000 0.00
Totals 37,203,664,960.00 (35,652,387,569.28 46,866,825.83 116,284,223.45 0.00 0.00 | 163,151,049.28 |35,489,236,519.98 0.95391775 163,151,049.28
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Connecticut Avenue Securities

Credit-Linked Notes

Connecticut Avenue Securities

Contact:

Customer Service - CTSLink

Wells Fargo Bank, N.A.

Securities Administration Services

Distribution Date: 26-Mar-2018 .
of T s 8480 Stagecoach Circle
Credit-Linked Notes Fredericli MD 21701-4747
Series 2017-C04 www.ctslink.com
12-Mar-2018 04:00:27 PM Telephone: 1-866-846-4526
Principal Distribution Factors Statement
Original Beginning Scheduled Unscheduled Total Ending Ending Total
Face Certificate Principal Principal Realized Principal Certificate Certificate Principal
Class Amount Balance Distribution Distribution Accretion Loss Reduction Balance Percentage Distribution
2A-H 28,947,583,273.00 946.99921971 1.55171461 4.01706154 0.00000000 0.00000000 5.56877615 941.43044356 0.94143044 5.56877615
2M-1 257,814,000.00 937.23684835 7.17964571 0.00000000 0.00000000 0.00000000 7.17964571 930.05720263 0.93005720 7.17964571
2M-1H 13,569,593.00 937.23684859 7.17964570 0.00000000 0.00000000 0.00000000 7.17964570 930.05720289 0.93005720 7.17964570
2M-2A 200,522,000.00 | 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000 1.00000000 0.00000000
2M-AH 10,554,128.00 | 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000 1.00000000 0.00000000
2M-2B 200,522,000.00 | 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000 1.00000000 0.00000000
2M-BH 10,554,128.00 | 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000 1.00000000 0.00000000
2M-2C 200,522,000.00 | 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000 1.00000000 0.00000000
2M-CH 10,554,128.00 | 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000 1.00000000 0.00000000
2M-2 601,566,000.00 | 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000 1.00000000 0.00000000
SM-2H 31,662,384.00 | 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000 1.00000000 0.00000000
2B-1 143,230,000.00 | 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000 1.00000000 0.00000000
2B-1H 7,538,663.00 | 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000 1.00000000 0.00000000
2B-2H 150,768,663.00 | 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000 1.00000000 0.00000000
2A-11 0.00 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000
2A-12 0.00 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000
2A-13 0.00 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000
2A-14 0.00 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000
2B-I1 0.00 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000
2B-12 0.00 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000
2B-13 0.00 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000
2B-14 0.00 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000
2C-I1 0.00 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000
2C-12 0.00 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000
2C-I3 0.00 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000
2C-14 0.00 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000
2E-Al 200,522,000.00 | 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000 1.00000000 0.00000000
2E-A2 200,522,000.00 | 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000 1.00000000 0.00000000
2E-A3 200,522,000.00 | 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000 1.00000000 0.00000000
2E-A4 200,522,000.00 | 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000 1.00000000 0.00000000
2E-B1 200,522,000.00 | 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000 1.00000000 0.00000000
2E-B2 200,522,000.00 | 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000 1.00000000 0.00000000
2E-B3 200,522,000.00 | 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000 1.00000000 0.00000000
2E-B4 200,522,000.00 | 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000 1.00000000 0.00000000
2E-Cl 200,522,000.00 | 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000 1.00000000 0.00000000
2E-C2 200,522,000.00 | 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000 1.00000000 0.00000000
2E-C3 200,522,000.00 | 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000 1.00000000 0.00000000
2E-C4 200,522,000.00 | 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000 1.00000000 0.00000000
2E-D1 401,044,000.00 | 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000 1.00000000 0.00000000
2E-D2 401,044,000.00 | 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000 1.00000000 0.00000000
2E-D3 401,044,000.00 | 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000 1.00000000 0.00000000
2E-D4 401,044,000.00 | 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000 1.00000000 0.00000000
2E-DS 401.044.000.00 | 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000 1.00000000 0.00000000
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Connecticut Avenue Securities

Credit-Linked Notes

Connecticut Avenue Securities

Contact:

Customer Service - CTSLink

Wells Fargo Bank, N.A.

Securities Administration Services

Distribution Date: 26-Mar-2018 .
of T s 8480 Stagecoach Circle
Credit-Linked Notes Fredericlg MD 21701-4747
Series 2017-C04 www.ctslink.com
12-Mar-2018 04:00:27 PM Telephone: 1-866-846-4526
Principal Distribution Factors Statement
Original Beginning Scheduled Unscheduled Total Ending Ending Total
Face Certificate Principal Principal Realized Principal Certificate Certificate Principal
Class Amount Balance Distribution Distribution Accretion Loss Reduction Balance Percentage Distribution
2E-F1 401,044,000.00 | 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000 1.00000000 0.00000000
2E-F2 401,044,000.00 | 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000 1.00000000 0.00000000
2E-F3 401,044,000.00 | 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000 1.00000000 0.00000000
2E-F4 401,044,000.00 | 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000 1.00000000 0.00000000
2E-F5 401,044,000.00 | 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000 1.00000000 0.00000000
2X-1 0.00 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000
2X-2 0.00 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000
2X-3 0.00 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000
2X-4 0.00 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000
2Y-1 0.00 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000
2Y-2 0.00 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000
2Y-3 0.00 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000
2Y-4 0.00 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000

NOTE: All classes per $1,000 denomination.
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Connecticut Avenue Securities

Credit-Linked Notes

Connecticut Avenue Securities

Contact:

Wells Fargo Bank, N.A.
Securities Administration Services

Customer Service - CTSLink

Distribution Date: 26-Mar-2018 . \ 8480 Stagecoach Circle
Credit-Linked Notes Frederick, MD 21701-4747
Series 2017-C04 www.ctslink.com
12-Mar-2018 04:00:27 PM Telephone: 1-866-846-4526
Interest Distribution Statement
Beginning Payment of Non- Remaining Ending
Current Certificate/ Current Unpaid Current Supported Total Unpaid Certificate/

Accrual | Certificate Notional Accrued Interest Interest Interest Interest Interest Notional

Class Accrual Dates Days Rate Balance Interest Shortfall(1)  Shortfall(1) Shortfall Distribution Shortfall(1) Balance
2A-H N/A N/A 0.00000 % |27,413,338,771.88 0.00 0.00 0.00 0.00 0.00 0.00 27,252,136,160.63
2M-1 02/26/18 - 03/25/18 28 2.47070 % 241,632,780.82 464,334.98 0.00 0.00 0.00 464,334.98 0.00 239,781,767.64
2M-1H N/A N/A 0.00000 % 12,717,922.58 0.00 0.00 0.00 0.00 0.00 0.00 12,620,497.71
2M-2A 02/26/18 - 03/25/18 28 4.47070 % 200,522,000.00 697,257.33 0.00 0.00 0.00 697,257.33 0.00 200,522,000.00
2M-AH N/A N/A 0.00000 % 10,554,128.00 0.00 0.00 0.00 0.00 0.00 0.00 10,554,128.00
2M-2B 02/26/18 - 03/25/18 28 4.47070 % 200,522,000.00 697,257.33 0.00 0.00 0.00 697,257.33 0.00 200,522,000.00
2M-BH N/A N/A 0.00000 % 10,554,128.00 0.00 0.00 0.00 0.00 0.00 0.00 10,554,128.00
2M-2C 02/26/18 - 03/25/18 28 4.47070 % 200,522,000.00 697,257.33 0.00 0.00 0.00 697,257.33 0.00 200,522,000.00
2M-CH N/A N/A 0.00000 % 10,554,128.00 0.00 0.00 0.00 0.00 0.00 0.00 10,554,128.00
2M-2 02/26/18 - 03/25/18 28 4.47070 % 601,566,000.00 2,091,771.98 0.00 0.00 0.00 2,091,771.98 0.00 601,566,000.00
SM-2H N/A N/A 0.00000 % 31,662,384.00 0.00 0.00 0.00 0.00 0.00 0.00 31,662,384.00
2B-1 02/26/18 - 03/25/18 28 6.67070 % 143,230,000.00 743,123.39 0.00 0.00 0.00 743,123.39 0.00 143,230,000.00
2B-1H N/A N/A 0.00000 % 7,538,663.00 0.00 0.00 0.00 0.00 0.00 0.00 7,538,663.00
2B-2H N/A N/A 0.00000 % 150,768,663.00 0.00 0.00 0.00 0.00 0.00 0.00 150,768,663.00
2A-11 02/26/18 - 03/25/18 28 2.25000 % 200,522,000.00 350,913.50 0.00 0.00 0.00 350,913.50 0.00 200,522,000.00
2A-12 02/26/18 - 03/25/18 28 1.75000 % 200,522,000.00 272,932.72 0.00 0.00 0.00 272,932.72 0.00 200,522,000.00
2A-13 02/26/18 - 03/25/18 28 1.25000 % 200,522,000.00 194,951.94 0.00 0.00 0.00 194,951.94 0.00 200,522,000.00
2A-14 02/26/18 - 03/25/18 28 0.75000 % 200,522,000.00 116,971.17 0.00 0.00 0.00 116,971.17 0.00 200,522,000.00
2B-11 02/26/18 - 03/25/18 28 2.25000 % 200,522,000.00 350,913.50 0.00 0.00 0.00 350,913.50 0.00 200,522,000.00
2B-12 02/26/18 - 03/25/18 28 1.75000 % 200,522,000.00 272,932.72 0.00 0.00 0.00 272,932.72 0.00 200,522,000.00
2B-13 02/26/18 - 03/25/18 28 1.25000 % 200,522,000.00 194,951.94 0.00 0.00 0.00 194,951.94 0.00 200,522,000.00
2B-14 02/26/18 - 03/25/18 28 0.75000 % 200,522,000.00 116,971.17 0.00 0.00 0.00 116,971.17 0.00 200,522,000.00
2C-I1 02/26/18 - 03/25/18 28 2.25000 % 200,522,000.00 350,913.50 0.00 0.00 0.00 350,913.50 0.00 200,522,000.00
2C-12 02/26/18 - 03/25/18 28 1.75000 % 200,522,000.00 272,932.72 0.00 0.00 0.00 272,932.72 0.00 200,522,000.00
2C-13 02/26/18 - 03/25/18 28 1.25000 % 200,522,000.00 194,951.94 0.00 0.00 0.00 194,951.94 0.00 200,522,000.00
2C-14 02/26/18 - 03/25/18 28 0.75000 % 200,522,000.00 116,971.17 0.00 0.00 0.00 116,971.17 0.00 200,522,000.00
2E-Al 02/26/18 - 03/25/18 28 2.22070 % 200,522,000.00 346,343.83 0.00 0.00 0.00 346,343.83 0.00 200,522,000.00
2E-A2 02/26/18 - 03/25/18 28 2.72070 % 200,522,000.00 424,324.60 0.00 0.00 0.00 424,324.60 0.00 200,522,000.00
2E-A3 02/26/18 - 03/25/18 28 3.22070 % 200,522,000.00 502,305.38 0.00 0.00 0.00 502,305.38 0.00 200,522,000.00
2E-A4 02/26/18 - 03/25/18 28 3.72070 % 200,522,000.00 580,286.16 0.00 0.00 0.00 580,286.16 0.00 200,522,000.00
2E-B1 02/26/18 - 03/25/18 28 2.22070 % 200,522,000.00 346,343.83 0.00 0.00 0.00 346,343.83 0.00 200,522,000.00
2E-B2 02/26/18 - 03/25/18 28 2.72070 % 200,522,000.00 424,324.60 0.00 0.00 0.00 424,324.60 0.00 200,522,000.00
2E-B3 02/26/18 - 03/25/18 28 3.22070 % 200,522,000.00 502,305.38 0.00 0.00 0.00 502,305.38 0.00 200,522,000.00
2E-B4 02/26/18 - 03/25/18 28 3.72070 % 200,522,000.00 580,286.16 0.00 0.00 0.00 580,286.16 0.00 200,522,000.00
2E-C1 02/26/18 - 03/25/18 28 2.22070 % 200,522,000.00 346,343.83 0.00 0.00 0.00 346,343.83 0.00 200,522,000.00
2E-C2 02/26/18 - 03/25/18 28 2.72070 % 200,522,000.00 424,324.60 0.00 0.00 0.00 424,324.60 0.00 200,522,000.00
2E-C3 02/26/18 - 03/25/18 28 3.22070 % 200,522,000.00 502,305.38 0.00 0.00 0.00 502,305.38 0.00 200,522,000.00
2E-C4 02/26/18 - 03/25/18 28 3.72070 % 200,522,000.00 580,286.16 0.00 0.00 0.00 580,286.16 0.00 200,522,000.00
2E-D1 02/26/18 - 03/25/18 28 2.22070 % 401,044,000.00 692,687.65 0.00 0.00 0.00 692,687.65 0.00 401,044,000.00
2E-D2 02/26/18 - 03/25/18 28 2.72070 % 401,044,000.00 848,649.21 0.00 0.00 0.00 848,649.21 0.00 401,044,000.00
2E-D3 02/26/18 - 03/25/18 28 3.22070 % 401,044,000.00 1,004,610.76 0.00 0.00 0.00 1,004,610.76 0.00 401,044,000.00
2E-D4 02/26/18 - 03/25/18 28 3.72070 % 401,044.000.00 1,160,572.32 0.00 0.00 0.00 1,160,572.32 0.00 401,044.000.00
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Contact: Customer Service - CTSLink
Wells Fargo Bank, N.A.

Securities Administration Services

Connecticut Avenue Securities

Credit-Linked Notes . .
Connecticut Avenue Securities

Distribution Date: 26-Mar-2018 . \ 8480 Stagecoach Circle
Credit-Linked Notes Frederick, MD 21701-4747
Series 2017-C04 www.ctslink.com
12-Mar-2018 04:00:27 PM Telephone: 1-866-846-4526
Interest Distribution Statement
Beginning Payment of Non- Remaining Ending
Current Certificate/ Current Unpaid Current Supported Total Unpaid Certificate/
Accrual | Certificate Notional Accrued Interest Interest Interest Interest Interest Notional
Class Accrual Dates Days Rate Balance Interest Shortfall(1)  Shortfall(1) Shortfall Distribution Shortfall(1) Balance
2E-D5 02/26/18 - 03/25/18 28 4.47070 % 401,044,000.00 1,394,514.65 0.00 0.00 0.00 1,394,514.65 0.00 401,044,000.00
2E-F1 02/26/18 - 03/25/18 28 2.22070 % 401,044,000.00 692,687.65 0.00 0.00 0.00 692,687.65 0.00 401,044,000.00
2E-F2 02/26/18 - 03/25/18 28 2.72070 % 401,044,000.00 848,649.21 0.00 0.00 0.00 848,649.21 0.00 401,044,000.00
2E-F3 02/26/18 - 03/25/18 28 3.22070 % 401,044,000.00 1,004,610.76 0.00 0.00 0.00 1,004,610.76 0.00 401,044,000.00
2E-F4 02/26/18 - 03/25/18 28 3.72070 % 401,044,000.00 1,160,572.32 0.00 0.00 0.00 1,160,572.32 0.00 401,044,000.00
2E-F5 02/26/18 - 03/25/18 28 4.47070 % 401,044,000.00 1,394,514.65 0.00 0.00 0.00 1,394,514.65 0.00 401,044,000.00
2X-1 02/26/18 - 03/25/18 28 2.25000 % 401,044,000.00 701,827.00 0.00 0.00 0.00 701,827.00 0.00 401,044,000.00
2X-2 02/26/18 - 03/25/18 28 1.75000 % 401,044,000.00 545,865.44 0.00 0.00 0.00 545,865.44 0.00 401,044,000.00
2X-3 02/26/18 - 03/25/18 28 1.25000 % 401,044,000.00 389,903.89 0.00 0.00 0.00 389,903.89 0.00 401,044,000.00
2X-4 02/26/18 - 03/25/18 28 0.75000 % 401,044,000.00 233,942.33 0.00 0.00 0.00 233,942.33 0.00 401,044,000.00
2Y-1 02/26/18 - 03/25/18 28 2.25000 % 401,044,000.00 701,827.00 0.00 0.00 0.00 701,827.00 0.00 401,044,000.00
2Y-2 02/26/18 - 03/25/18 28 1.75000 % 401,044,000.00 545,865.44 0.00 0.00 0.00 545,865.44 0.00 401,044,000.00
2Y-3 02/26/18 - 03/25/18 28 1.25000 % 401,044,000.00 389,903.89 0.00 0.00 0.00 389,903.89 0.00 401,044,000.00
2Y-4 02/26/18 - 03/25/18 28 0.75000 % 401,044,000.00 233,942.33 0.00 0.00 0.00 233,942.33 0.00 401,044,000.00
Totals 27,703,236.74 0.00 0.00 0.00 27,703,236.74 0.00

(1) Amount also includes Coupon Cap or Basis Risk Shortfalls, if applicable.
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Connecticut Avenue Securities
Credit-Linked Notes

Connecticut Avenue Securities

Contact: Customer Service - CTSLink

Wells Fargo Bank, N.A.

Securities Administration Services

Distribution Date: 26-Mar-2018 . f 8480 Stagecoach Circle
Credit-Linked Notes Frederick, MD 21701-4747
Series 2017-C04 www.ctslink.com
12-Mar-2018 04:00:27 PM Telephone: 1-866-846-4526
Interest Distribution Factors Statement
Original Current Beg.inning Current Paymem of Current Non- Total Remaln}ng Eqdlng
. Certificate/ Unpaid Supported Unpaid Certificate/
Face Certificate . Accrued Interest Interest .

Class Amount Rate Notional Interest Interest Shortfall(1) Interest Distribution Interest Notional

Balance Shortfall(1) Shortfall Shortfall(1) Balance
2A-H 28,947,583,273.00 0.00000 % 946.99921971 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 941.43044356
2M-1 257,814,000.00 2.47070 % 937.23684835 1.80104641 0.00000000 0.00000000 0.00000000 1.80104641 0.00000000 930.05720263
2M-1H 13,569,593.00 0.00000 % 937.23684859 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 930.05720289
2M-2A 200,522,000.00 4.47070 % 1000.00000000 3.47721113 0.00000000 0.00000000 0.00000000 3.47721113 0.00000000 1000.00000000
2M-AH 10,554,128.00 0.00000 % 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000
2M-2B 200,522,000.00 4.47070 % 1000.00000000 3.47721113 0.00000000 0.00000000 0.00000000 3.47721113 0.00000000 1000.00000000
2M-BH 10,554,128.00 0.00000 % 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000
2M-2C 200,522,000.00 4.47070 % 1000.00000000 3.47721113 0.00000000 0.00000000 0.00000000 3.47721113 0.00000000 1000.00000000
2M-CH 10,554,128.00 0.00000 % 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000
2M-2 601,566,000.00 4.47070 % 1000.00000000 3.47721111 0.00000000 0.00000000 0.00000000 3.47721111 0.00000000 1000.00000000
SM-2H 31,662,384.00 0.00000 % 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000
2B-1 143,230,000.00 6.67070 % 1000.00000000 5.18832221 0.00000000 0.00000000 0.00000000 5.18832221 0.00000000 1000.00000000
2B-1H 7,538,663.00 0.00000 % 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000
2B-2H 150,768,663.00 0.00000 % 1000.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 1000.00000000
2A-11 0.00 2.25000 % 1000.00000000 1.75000000 0.00000000 0.00000000 0.00000000 1.75000000 0.00000000 1000.00000000
2A-12 0.00 1.75000 % 1000.00000000 1.36111110 0.00000000 0.00000000 0.00000000 1.36111110 0.00000000 1000.00000000
2A-13 0.00 1.25000 % 1000.00000000 0.97222220 0.00000000 0.00000000 0.00000000 0.97222220 0.00000000 1000.00000000
2A-14 0.00 0.75000 % 1000.00000000 0.58333335 0.00000000 0.00000000 0.00000000 0.58333335 0.00000000 1000.00000000
2B-11 0.00 2.25000 % 1000.00000000 1.75000000 0.00000000 0.00000000 0.00000000 1.75000000 0.00000000 1000.00000000
2B-12 0.00 1.75000 % 1000.00000000 1.36111110 0.00000000 0.00000000 0.00000000 1.36111110 0.00000000 1000.00000000
2B-13 0.00 1.25000 % 1000.00000000 0.97222220 0.00000000 0.00000000 0.00000000 0.97222220 0.00000000 1000.00000000
2B-14 0.00 0.75000 % 1000.00000000 0.58333335 0.00000000 0.00000000 0.00000000 0.58333335 0.00000000 1000.00000000
2C-11 0.00 2.25000 % 1000.00000000 1.75000000 0.00000000 0.00000000 0.00000000 1.75000000 0.00000000 1000.00000000
2C-12 0.00 1.75000 % 1000.00000000 1.36111110 0.00000000 0.00000000 0.00000000 1.36111110 0.00000000 1000.00000000
2C-13 0.00 1.25000 % 1000.00000000 0.97222220 0.00000000 0.00000000 0.00000000 0.97222220 0.00000000 1000.00000000
2C-14 0.00 0.75000 % 1000.00000000 0.58333335 0.00000000 0.00000000 0.00000000 0.58333335 0.00000000 1000.00000000
2E-Al 200,522,000.00 2.22070 % 1000.00000000 1.72721113 0.00000000 0.00000000 0.00000000 1.72721113 0.00000000 1000.00000000
2E-A2 200,522,000.00 2.72070 % 1000.00000000 2.11609998 0.00000000 0.00000000 0.00000000 2.11609998 0.00000000 1000.00000000
2E-A3 200,522,000.00 3.22070 % 1000.00000000 2.50498888 0.00000000 0.00000000 0.00000000 2.50498888 0.00000000 1000.00000000
2E-A4 200,522,000.00 3.72070 % 1000.00000000 2.89387778 0.00000000 0.00000000 0.00000000 2.89387778 0.00000000 1000.00000000
2E-B1 200,522,000.00 2.22070 % 1000.00000000 1.72721113 0.00000000 0.00000000 0.00000000 1.72721113 0.00000000 1000.00000000
2E-B2 200,522,000.00 2.72070 % 1000.00000000 2.11609998 0.00000000 0.00000000 0.00000000 2.11609998 0.00000000 1000.00000000
2E-B3 200,522,000.00 3.22070 % 1000.00000000 2.50498888 0.00000000 0.00000000 0.00000000 2.50498888 0.00000000 1000.00000000
2E-B4 200,522,000.00 3.72070 % 1000.00000000 2.89387778 0.00000000 0.00000000 0.00000000 2.89387778 0.00000000 1000.00000000
2E-C1 200,522,000.00 2.22070 % 1000.00000000 1.72721113 0.00000000 0.00000000 0.00000000 1.72721113 0.00000000 1000.00000000
2E-C2 200,522,000.00 2.72070 % 1000.00000000 2.11609998 0.00000000 0.00000000 0.00000000 2.11609998 0.00000000 1000.00000000
2E-C3 200,522,000.00 3.22070 % 1000.00000000 2.50498888 0.00000000 0.00000000 0.00000000 2.50498888 0.00000000 1000.00000000
2E-C4 200,522,000.00 3.72070 % 1000.00000000 2.89387778 0.00000000 0.00000000 0.00000000 2.89387778 0.00000000 1000.00000000
2E-D1 401,044,000.00 2.22070 % 1000.00000000 1.72721110 0.00000000 0.00000000 0.00000000 1.72721110 0.00000000 1000.00000000
2E-D2 401,044,000.00 2.72070 % 1000.00000000 2.11610000 0.00000000 0.00000000 0.00000000 2.11610000 0.00000000 1000.00000000
2E-D3 401,044,000.00 3.22070 % 1000.00000000 2.50498888 0.00000000 0.00000000 0.00000000 2.50498888 0.00000000 1000.00000000
2E-D4 401,044.000.00 3.72070 % 1000.00000000 2.89387778 0.00000000 0.00000000 0.00000000 2.89387778 0.00000000 1000.00000000
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Connecticut Avenue Securities

Credit-Linked Notes

Connecticut Avenue Securities

Contact: Customer Service - CTSLink

Wells Fargo Bank, N.A.

Securities Administration Services

Distribution Date: 26-Mar-2018 .
. . 8480 Stagecoach Circle
Credit-Linked Notes Fredericlg MD 21701-4747
Series 2017-C04 www.ctslink.com
12-Mar-2018 Telephone: 1-866-846-4526
Interest Distribution Factors Statement
Original Current Beg.inning Current Paymem of Current Non- Total Remaiging Eqding
. Certificate/ Unpaid Supported Unpaid Certificate/
Face Certificate . Accrued Interest Interest .

Class Amount Rate Notional Interest Interest Shortfall(1) Interest Distribution Interest Notional

Balance Shortfall(1) Shortfall Shortfall(1) Balance
2E-D5 401,044,000.00 4.47070 % 1000.00000000 3.47721110 0.00000000 0.00000000 0.00000000 3.47721110 0.00000000 1000.00000000
2E-F1 401,044,000.00 2.22070 % 1000.00000000 1.72721110 0.00000000 0.00000000 0.00000000 1.72721110 0.00000000 1000.00000000
2E-F2 401,044,000.00 2.72070 % 1000.00000000 2.11610000 0.00000000 0.00000000 0.00000000 2.11610000 0.00000000 1000.00000000
2E-F3 401,044,000.00 3.22070 % 1000.00000000 2.50498888 0.00000000 0.00000000 0.00000000 2.50498888 0.00000000 1000.00000000
2E-F4 401,044,000.00 3.72070 % 1000.00000000 2.89387778 0.00000000 0.00000000 0.00000000 2.89387778 0.00000000 1000.00000000
2E-F5 401,044,000.00 4.47070 % 1000.00000000 3.47721110 0.00000000 0.00000000 0.00000000 3.47721110 0.00000000 1000.00000000
2X-1 0.00 2.25000 % 1000.00000000 1.75000000 0.00000000 0.00000000 0.00000000 1.75000000 0.00000000 1000.00000000
2X-2 0.00 1.75000 % 1000.00000000 1.36111110 0.00000000 0.00000000 0.00000000 1.36111110 0.00000000 1000.00000000
2X-3 0.00 1.25000 % 1000.00000000 0.97222222 0.00000000 0.00000000 0.00000000 0.97222222 0.00000000 1000.00000000
2X-4 0.00 0.75000 % 1000.00000000 0.58333333 0.00000000 0.00000000 0.00000000 0.58333333 0.00000000 1000.00000000
2Y-1 0.00 2.25000 % 1000.00000000 1.75000000 0.00000000 0.00000000 0.00000000 1.75000000 0.00000000 1000.00000000
2Y-2 0.00 1.75000 % 1000.00000000 1.36111110 0.00000000 0.00000000 0.00000000 1.36111110 0.00000000 1000.00000000
2Y-3 0.00 1.25000 % 1000.00000000 0.97222222 0.00000000 0.00000000 0.00000000 0.97222222 0.00000000 1000.00000000
2Y-4 0.00 0.75000 % 1000.00000000 0.58333333 0.00000000 0.00000000 0.00000000 0.58333333 0.00000000 1000.00000000

(1) Amount also includes Coupon Cap or Basis Risk Shortfalls, if applicable.
NOTE: All classes per $1,000 denomination.
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Contact: Customer Service - CTSLink

Connecticut Avenue Securities Wells Fargo Bank, N.A.

Credit-Linked Notes

i iti Securities Administration Services
Distribution Date: 26-Mar-2018 Connectlcu.t Aw.'enue Securities 8480 Stagecoach Circle
Credit-Linked Notes Frederick, MD 21701-4747
Series 2017-C04 www.ctslink.com
12-Mar-2018 04:00:27 PM Telephone: 1-866-846-4526

Certificateholder Account Statement

CERTIFICATE ACCOUNT PREPAYMENT/CURTAILMENT INTEREST SHORTFALL
Beginning Balance 0.00
: Total Prepayment/Curtailment Interest Shortfall 0.00
Deposits i cing Fee S 0.00
Payments of Interest and Principal 3,367,131.25 Servicing Fee Support -
Reserve Funds and Credit Enhancements 0.00 Non-Supported Prepayment/Curtailment Interest Shortfall 0.00
Proceeds from Repurchased Loans 1,802,278.94
Gains & Subsequent Recoveries (Realized Losses) 0.00 ADMINISTRATION FEES
Total Deposits 5,169,410.19 Gross Servicing Fee* 0.00
Global Agent Fee 19,166.66
Withdrawals Supported Prepayment/Curtailment Interest Shortfall 0.00
Reserve Funds and Credit Enhancements 0.00 [ —
Total Administration Fees 19,166.66 Total Administration Fees —19’166'66
Payment of Interest and Principal 5,150,243.53 -
. e e ———— *Servicer Payees include: FEDERAL NATIONAL MORTGAGE ASSOCIATION
Total Withdrawals (Pool Distribution Amount) 5,169,410.19
Ending Balance 0.00
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Connecticut Avenue Securities

Credit-Linked Notes
Distribution Date:

12-Mar-2018 04:00:27 PM

26-Mar-2018

Connecticut Avenue Securities
Credit-Linked Notes
Series 2017-C04

Additional Reporting - Deal Level

Contact: Customer Service - CTSLink
Wells Fargo Bank, N.A.
Securities Administration Services
8480 Stagecoach Circle
Frederick, MD 21701-4747
www.ctslink.com
Telephone: 1-866-846-4526

Cash Reporting

Total Principal Reduction Current

Total Principal Reduction Cumulative

Scheduled Principal Current

Scheduled Principal Cumulative

Unscheduled Principal Current

Unscheduled Principal Cumulative

Senior Reduction Amount

Subordinate Reduction Amount

Calculated Tranche Write-Down Amount

Calculated Tranche Write-Up Amount

Modification Loss Amount

Recovery Principal on Previously Liquidated Loan Current
Recovery Principal on Previously Liquidated Loan Cumulative

Informational Reporting

163,151,049.28
1,714,428,440.06
46,866,825.83
466,213,232.04
116,284,223.45
1,248,215,208.02
161,202,611.23
1,948,438.05
0.00

0.00

60.85

0.00

0.00

At Issuance Loan Count

Period Beginning Loan Count

Period Reference Pool Removal Loan Count
Period Ending Loan Count

UPB at Origination

UPB at Issuance

UPB Actual Current

Period PIF Loan Count Current

PIF Loan Count Cumulative

Period PIF Loan UPB Current

PIF Loan UPB Cumulative

Period Partial Prepayment Amount
Repurchase Prior CE Loan Count Current
Repurchase Prior CE Loan Count Cum
Repurchased Prior Credit Event UPB Current
Repurchased Prior Credit Event UPB Cum
Credit Event Amount Current

Credit Event Amount Cumulative

Total Active Modififed Loan Count

Total Active Modified UPB

LIBOR

Structural Reporting

125573

121367

444

120923
30,478,692,000.00
30,153,732,576.94
28,439,304,136.88
438

4583
107,199,088.32
1,130,041,978.91
7,533,790.66

6

67

1,802,278.94
16,231,257.52
0.00

0.00

5

786,086.30
1.620700%

Senior Percentage

95.842607%

Page 12



Contact: Customer Service - CTSLink

gon;:cil.clll(t Q\I/\Tntue Securities Wells Fargo Bank, N.A.
redit-Linked Notes . L .
i i iti Securities Administration Services
Distribution Date: 26-Mar-2018 Connectlcu.t A\.fenue Securities 8480 Stagecoach Circle
Credit-Linked Notes Frederick, MD 21701-4747
Series 2017-C04 www.ctslink.com
12-Mar-2018 04:00:27 PM Telephone: 1-866-846-4526

Additional Reporting - Deal Level

Structural Reporting

Subordinate Percentage 4.157393%
Minimum Credit Enhancement Test Pass? NO
Overcollateralization 0
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Contact:  Customer Service - CTSLink
CONNECTICUT AVENUE SECURITIES Wells Fargo Bank, N.A.

Securities Administration Services

Credit-Linked Notes i iti
redit-Li : Connectlcgt A_venue Securities 8480 Stagecoach Circle
Distribution Date: 26-Mar-2018 Credit-Linked Notes Frederick, MD 21701-4747
Series 2017-C04 www.ctslink.com
3/12/2018 Telephone:  1-866-846-4526
Fax: 240-586-8675
Additional Reporting - Deal Level
Reference Tranche Performance
Tranche Credit Support
Calculated Calculated
Class Write-down Amount Write-up Amount Original Beginning Period Ending Period

2A-H 0.00 0.00 4.000000% 4.160000% 4.170000%

2M-1 0.00 0.00 3.100000% 3.270000% 3.290000%

2M-1H 0.00 0.00 3.100000% 3.270000% 3.290000%

2M-2 0.00 0.00 1.000000% 1.050000% 1.060000%

2M-2H 0.00 0.00 1.000000% 1.050000% 1.060000%

2B-1 0.00 0.00 0.000000% 0.000000% 0.000000%

2B-1H 0.00 0.00 0.000000% 0.000000% 0.000000%

2B-2H 0.00 0.00 0.000000% 0.000000% 0.000000%



CONNECTICUT AVENUE SECURITIES

Credit-Linked Notes
Distribution Date:

3/12/2018

26-Mar-2018

Connecticut Avenue Securities
Credit-Linked Notes
Series 2017-C04

Additional Reporting - Deal Level

Rep and Warranty Settlement Reporting

Original

Origination Rep and Warranty Settlement Loan Count
Origination Rep and Warranty Settlement Amount
Origination Rep and Warranty Settlement UPB

0.00
0.00
0.00

Contact:

Current

Customer Service - CTSLink
Wells Fargo Bank, N.A.
Securities Administration Services
8480 Stagecoach Circle

Frederick, MD 21701-4747
www.ctslink.com

Telephone: 1-866-846-4526
Fax: 240-586-8675

0.00
0.00



CONNECTICUT AVENUE SECURITIES

Credit-Linked Notes
Distribution Date:

3/12/2018

26-Mar-2018

Delinquency Status - MBA Delinquency Calculation Method

30 Days
60 Days
90 Days
120 Days
150 Days
180+ Days

Connecticut Avenue Securities
Credit-Linked Notes
Series 2017-C04

No. of
Loans
746
233
235
175
77

41
1507

DELINQUENCY

UPB

165,760,224.80
55,841,232.66
57,306,125.65
41,296,353.10
18,707,007.17
9,510,052.53
348,420,995.91

% of

Loans
0.616922%
0.192685%
0.194339%
0.144720%
0.063677%
0.033906%
1.246248%

UPB

0.582856%
0.196352%
0.201503%
0.145209%
0.065779%
0.033440%
1.225139%

Contact:

Customer Service - CTSLink
Wells Fargo Bank, N.A.
Securities Administration Services
8480 Stagecoach Circle

Frederick, MD 21701-4747
www.ctslink.com

Telephone: 1-866-846-4526
Fax: 240-586-8675



Contact:  Customer Service - CTSLink

CONNECTICUT AVENUE SECURITIES Wells Fargo Bank, N.A.
Credit-Linked Notes P g Securities Administration Services
ettt : Connectlcgt A_venue Securities 8480 Stagecoach Circle
Distribution Date: 26-Mar-2018 Credit-Linked Notes Frederick, MD 21701-4747
Series 2017-C04 www.ctslink.com
3/12/2018 Telephone:  1-866-846-4526
Fax: 240-586-8675

Realized Loss Report - Collateral

Summary
MDR SDA
Current Month 0.000% Current Month 0.000%
3 Month Average 0.000% 3 Month Average 0.000%
12 Month Average N/A 12 Month Average N/A
CDR
Current Month 0.000%
3 Month Average 0.000%
12 Month Average N/A

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))



CONNECTICUT AVENUE SECURITIES
Credit-Linked Notes
Distribution Date: 26-Mar-2018

3/12/2018

# Loans

5

Loan
Number

41417479
41362135
41357918
41352208
41310658

Liquidated
Actual

786,086.30

Current
UPB

171,660.57
105,769.65
221,628.65
110,217.07
176,810.36

Connecticut Avenue Securities
Credit-Linked Notes

Series 2017-C04

Modification Summary

Loss/(Gain)
Amount

60.84

Modification Detail

Loss
Amount

2.52
29.37
311
22.96
2.88

Loss

Percentage

0.008

Loss

Percentage

0.001
0.028
0.001
0.021
0.002

Ending
Actual
Balance

786,086.30

Loss To Note
Interest

2.52
29.37
311
22.96
2.88

Realized
Loss/(Gain)
Amount

0.00

Contact:

Loss To Note

Principal

0.00
0.00
0.00
0.00
0.00

Customer Service - CTSLink
Wells Fargo Bank, N.A.
Securities Administration Services
8480 Stagecoach Circle

Frederick, MD 21701-4747
www.ctslink.com

Telephone: 1-866-846-4526
Fax: 240-586-8675



CONNECTICUT AVENUE SECURITIES

Credit-Linked Notes
Distribution Date: 26-Mar-2018

3/12/2018

Realized Loss Summary
Realized Dispositions in Current Period

Liquidated Loss/(Gain) Loss
# Loans UPB Amount Percentage

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

Connectlcgt A_venue Securities 8480 Stagecoach Circle
Credit-Linked Notes Frederick, MD 21701-4747
Series 2017-C04 www.ctslink.com
Telephone: 1-866-846-4526
Fax: 240-586-8675

Realized Loss Summary
Adjustments to Previous Dispositions

Liquidated Loss/(Gain) Total Loss/(Gain)
# Loans UPB Amount Amount

No Losses This Period

Realized Loss Detail
Realized Dispositions in Current Period

Loan Liquidated Loss/(Gain) Loss
Number UPB Amount Percentage

No Losses This Period

No Adjustments This Period

Realized Loss Detail
Adjustments to Previous Dispositions

Loan Liquidated Loss/(Gain) Total Loss/(Gain)
Number UPB Amount Amount

No Adjustments this Period 0.00



Connecticut Avenue Securities

Credit-Linked Notes

Connecticut Avenue Securities

Contact:

Wells Fargo Bank, N.A.
Securities Administration Services

Customer Service - CTSLink

Distribution Date: 26-Mar-2018 i
. . 8480 Stagecoach Circle
Credit-Linked Notes Frederick, MD 21701-4747
Series 2017-C04 www.ctslink.com
12-Mar-2018 04:00:27 PM Telephone: 1-866-846-4526
Realized Loss Detail Report - Loans with Losses during Current Period
Inactive Active Totals
# Loans | Liquidated Realized Current | # Loans Ending Realized Current | # Loans | Liquidated or Realized Current
with Actual Loss/(Gain) Loss with Actual Loss/(Gain) Loss with | Ending Actual | Loss/(Gain) Loss
Group Losses Balance Amount Percentage | Losses Balance Amount Percentage | Losses Balance Amount Percentage
Total 0 0.00 0.00 0.000 % 0 0.00 0.00 0.000 % 0 0.00 0.00 0.000 %
Realized Loss Loan Detail Report - Loans with Losses during Current Period
Original Liquidated or Liquidation Cumulative
Loan Principal Current LTV at Original Ending Actual Effective Realized Realized
Group Number Balance Note Rate State Origination Term Balance Date Loss/(Gain) Loss/(Gain)
No Losses this Period
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Contact: Customer Service - CTSLink

cut A .
Connecticut Avenue Securities Wells Fargo Bank, N.A.

Credit-Linked Notes

Distribution Date: 26.Mar2018 Connecticut Avenue Securities SZ?SﬁstiZZ étg:é‘;“(s;lrritlfn Services
Credit-Linked Notes Frederick, MD 21701-4747
Series 2017-C04 www.ctslink.com
12-Mar-2018 04:00:27 PM Telephone: 1-866-846-4526

Realized Loss Report - Collateral

Summary - No Realized Loss Information to report this period.

Calculation Methodology:
Monthly Default Rate (MDR):  Sum(Beg Scheduled Balance of Liquidated Loans) / Sum(Beg Scheduled Balance).
Conditional Default Rate (CDR):  1-((I-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
Cumulative Loss Severity: Sum(All Active & Inactive Realized Losses) / Sum(Active Loans or loans without a loss passed on or after liquidation: the Actual Ending Principal Balance as of the most recent cycle in
which a Realized Loss was passed; loans with a loss passed on or after the month of liquidation: the Actual Beginning Principal Balance from the cycle in which the loan was liquidated).
3 Month Average and 12 Month Average will not have values until the 3rd and 12th month respectively.

Page 15



Connecticut Avenue Securities
Credit-Linked Notes

Contact:

Customer Service - CTSLink
Wells Fargo Bank, N.A.

Distribution Date: 26-Mar-2018 Connecticut Avenue Securities Securities Administration Services
Credit-Linked Notes 8480 Stagecoach Circle
N Frederick, MD 21701-4747
Series 2017-C04 www.ctslink.com
12-Mar-2018 04:00:27 PM Telephone: 1-866-846-4526
Prepayment Rates
Summary

SMM CPR PSA

Current Month 0.407 % Current Month 4.779 % Current Month 156.874 %

3 Month Average 0.465 % 3 Month Average 5.443 % 3 Month Average 192.640 %

12 Month Average 0.000 % 12 Month Average 0.000 % 12 Month Average 0.000 %

CPR: Current vs 12mo Average PSA: Current vs. 12mo Average
j Zz: - ‘ —@— Current CPR 200.00% b
S S8 N o S N

Calculation Methodology:

Single Month Mortality (SMM): (Partial and full prepayments + Repurchases) / (Beginning Scheduled Balance - Scheduled Principal)

Conditional PrePayment Rate (CPR): 1 - ((1 - SMM)"12)

PSA Standard Prepayment Model: 100 * CPR /(0.2 * MIN(30,WAS))
Weighted Average Seasoning (WAS): sum((Original Term - Remaining Term)*(Current Scheduled Balance/Deal Scheduled Principal Balance))
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Contact: Customer Service - CTSLink

Connecticut Avenue Securities Wells Fargo Bank, N.A.
Credit-Linked Notes . o Securities Administration Services
Distribution Date: 26-Mar-2018 Connectlcu.t A\.fenue Securities 8480 Stagecoach Circle
Credit-Linked Notes Frederick, MD 21701-4747
Series 2017-C04 www.ctslink.com
12-Mar-2018 04:00:27 PM Telephone: 1-866-846-4526
Modifications
Beginning Current
Loan Scheduled Scheduled Prior Modified Prior Modified
Number Balance Balance Rate Rate Payment Payment

No Modifications this Period
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Connecticut Avenue Securities Contact: Customer Service - CTSLink
Wells Fargo Bank, N.A.

Credit-Linked Notes Connecticut Avenue Securities Securities Administration Services

Distribution Date: 26-Mar-2018 Credit-Linked Not 8480 Stagecoach Circle
redit-Linked INotes Frederick, MD 21701-4747
Series 2017-C04 www.ctslink.com
12-Mar-2018 04:00:27 PM Telephone: 1-866-846-4526
Substitutions
Loans Repurchased Loans Substituted
Current Current
Loan Scheduled Current Current Loan Scheduled Current Current
Number Balance Rate Payment Number Balance Rate Payment

No Substitutions this Period

Repurchases Due to Breaches

Beginning
Loan Scheduled Payoff Current Current
Number Balance Balance Rate Payment
0041316552 208,542.82 0.00 0.000% 208,542.82
0041345808 250,394.87 0.00 0.000% 250,394.87
0041348654 211,137.02 0.00 0.000% 211,137.02
0041365536 272,735.73 0.00 0.000% 272,735.73
0041365539 350,161.90 0.00 0.000% 350,161.90
0041433852 509,306.60 0.00 0.000% 509,306.60
Totals 1,802,278.94 0.00

Repurchases Due To Other

Beginning
Loan Scheduled Payoff Current Current
Number Balance Balance Rate Payment

No Repurchases Due to Other this Period
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Connecticut Avenue Securities Contact: Customer Service - CTSLink

o Wells Fargo Bank, N.A.
Credit-Linked Notes . .. S ities Admini ion Servi
Distribution Date: 26-Mar-2018 Connecticut Avenue Securities ecurities Administration Services

. . 8480 Stagecoach Circle
Credit-Linked Notes Frederick, MD 21701-4747
Series 2017-C04

www.ctslink.com
12-Mar-2018 04:00:27 PM Telephone: 1-866-846-4526

Supplemental Reporting

Closing Date

means May 31, 2017

Accrual Period

means, with respect to each Payment Date, the period beginning on and including the prior Payment Date (or, in the case of the first Payment Date, the Closing Date) and ending on and
including the day preceding such Payment Date.

Record Date

means, with respect to any Payment Date, (i) the Business Day immediately preceding such Payment Date, with respect to Notes issued in global form, and (ii) the last Business Day of the
calendar month preceding the calendar month of such Payment Date, with respect to definitive Notes

Business Day

means a day other than (i) a Saturday or Sunday or (ii) a day on which the Corporate Trust Offices of the Global Agent (currently located at 9062 Old Annapolis Road, Columbia,
Maryland 21045, Attention: Client Manager — CONN-AVE 2017-C04), DTC, the Federal Reserve Bank of New York or banking institutions in the City of New York are authorized or
obligated by law or executive order to be closed.
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