






















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-Jun-2019

Contact:

Telephone:       1-866-846-4526

Credit-Linked Notes

Credit-Linked Notes

Series 2015-C036/6/2019

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 3.750000% 4.260000% 4.260000%1A-H

0.00 0.00 2.800000% 4.260000% 4.260000%1M-1

0.00 0.00 2.800000% 4.260000% 4.260000%1M-1H

0.00 0.00 0.400000% 0.780000% 0.790000%1M-2

0.00 0.00 0.400000% 0.780000% 0.790000%1M-2H

259,806.16 0.00 0.000000% 0.000000% 0.000000%1B-H

0.00 0.00 4.250000% 4.790000% 4.780000%2A-H

0.00 0.00 2.900000% 4.790000% 4.780000%2M-1

0.00 0.00 2.900000% 4.790000% 4.780000%2M-1H

0.00 0.00 0.800000% 1.690000% 1.710000%2M-2

0.00 0.00 0.800000% 1.690000% 1.710000%2M-2H

287,073.83 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
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CONNECTICUT AVENUE SECURITIES

Distribution Date: 25-Jun-2019

Contact:

Telephone:       1-866-846-4526

Credit-Linked Notes

Credit-Linked Notes

Series 2015-C036/6/2019

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



Connecticut Avenue Securities

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

Frederick, MD 21701-4747
8480 Stagecoach Circle

www.ctslink.com
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CONNECTICUT AVENUE SECURITIES

Distribution Date: 25-Jun-2019

Contact:

Telephone:       1-866-846-4526

Credit-Linked Notes

Credit-Linked Notes

Series 2015-C036/6/2019

Delinquency Status - MBA Delinquency Calculation Method

DELINQUENCY

30 Days

60 Days

90 Days

120 Days

150 Days

180+ Days

No. of 

Loans UPB

540

142

45

33

26

16

97,079,186.12

26,125,663.39

8,131,863.97

5,282,390.77

5,501,798.76

2,233,172.44

0.752970%

0.198003%

0.062748%

0.046015%

0.036254%

0.022310%

0.748617%

0.201466%

0.062708%

0.040735%

0.042427%

0.017221%

% of 

Loans UPB

1.118300% 1.113173%802 144,354,075.45

DELINQUENCY

30 Days

60 Days

90 Days

120 Days

150 Days

180+ Days

No. of 

Loans UPB

511

115

54

32

26

14

94,769,645.53

20,560,736.01

10,183,830.74

6,166,490.53

5,797,720.83

3,157,762.21

1.091554%

0.245653%

0.115350%

0.068356%

0.055539%

0.029906%

1.105944%

0.239940%

0.118843%

0.071962%

0.067658%

0.036850%

% of 

Loans UPB

1.606357% 1.641198%752 140,636,185.85

Group 2

Group 1
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Credit-Linked Notes

Credit-Linked Notes

Series 2015-C036/6/2019

Realized Loss Report - Collateral

Group 1

 Summary

SDA

Current Month

3 Month Average

12 Month Average 0.363%

0.395%

0.327%

MDR

Current Month 0.020%

0.016%

0.018%

3 Month Average

12 Month Average

CDR

Current Month

3 Month Average

12 Month Average

0.237%

0.196%

0.218%

Calculation Methodology:

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

Condit ional 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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Credit-Linked Notes

Credit-Linked Notes

Series 2015-C036/6/2019

Group 2

Realized Loss Report - Collateral

 Summary

SDA

Current Month

3 Month Average

12 Month Average 0.541%

0.659%

0.673%

MDR

Current Month 0.033%

0.034%

0.027%

3 Month Average

12 Month Average

CDR

Current Month

3 Month Average

12 Month Average

0.395%

0.404%

0.324%

Calculation Methodology:

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

Condit ional Default  Rate (CDR):  1-((1-MDR)^12)

SDA Standard Default  Assumpt ion: 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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