
“AUGUST” AGENT REPORT CARD
FOR “JULY 2024” DATA



DTCC Internal (Green) 2

Agent Report Card

This report highlights the performance of the top agents responsible 
for the processing of CMO/ABS securities in two specific areas of 
concern: 

1) The unavailability of timely rate information. 

2) Inaccurate rate information that requires amendment and 
therefore post payable date adjustments to DTCC’s Clients.

The impact of each agent on last month’s performance is reflected in 
bar charts showing “late/amended” information. 

In addition, the top three agents with the best record in each 
category have been highlighted in Green.
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Agent Report Card - Rankings

Bank Rates Open at COB 
P/D -1

Late Rates after 
3:00p Cut-off on P/D

Amended 
Announcements

Amended 
Announcements 30 

Days + after P/D

Bank of New York 
Mellon 4 4 1 1

Citibank 2 3 3 3

Deutsche Bank 1 2 2 1

US Bank 5 5 5 5

Computershare 3 1 4 4

Rankings based on a percentage of an agent’s total rates
(Best Three in each category highlighted in green)
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Conforming Late Rates
CMO/ABS Payable on the 15th and 25th
Rates Open at COB on P/D -1

3.38 3.54 3.84 4.00 4.01

551 308 126 51 175

45.50% 25.43% 10.40% 4.21% 14.45%
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As a Percentage of Total Late Rates From All Agents 

Industry σ: 3.68


BONY

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		551		3.00%

		Bank of New York Mellon		14,963		308		2.06%

		X		13,172		126		0.96%

		X		8,228		51		0.62%

		X		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		18,372		51		0.28%

		Bank of New York Mellon		14,963		37		0.25%

		X		8,228		12		0.15%

		X		13,172		17		0.13%

		X		28,814		7		0.02%

		Industry Totals		83,549		124		0.15%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		48		0.26%

		X		13,172		16		0.12%

		X		8,228		9		0.11%

		X		28,814		30		0.10%

		Bank of New York Mellon		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		Bank of New York Mellon		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		Bank of New York Mellon		3.54		3.68		3.78		3.80

		X		3.84		3.68		3.78		3.80

		X		4.00		3.68		3.78		3.80

		X		3.38		3.68		3.78		3.80

		X		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		Bank of New York Mellon		4.31		0.00		4.79		4.80

		X		4.51		0.00		4.79		4.80

		X		4.48		0.00		4.79		4.80

		X		4.27		0.00		4.79		4.80

		X		4.99		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		Bank of New York Mellon		4.77		0.00		4.19		4.20

		X		4.53		0.00		4.19		4.20

		X		4.56		0.00		4.19		4.20

		X		4.29		0.00		4.19		4.20

		X		4.58		0.00		4.19		4.20
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BONY
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Wells Fargo

		



Jul Sigma

Jul Industry Average 3.68

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



All Agents

		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



Totals

		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



Paste Data

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		551		3.00%

		X		14,963		308		2.06%

		Citibank		13,172		126		0.96%

		X		8,228		51		0.62%

		X		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		18,372		51		0.28%

		X		14,963		37		0.25%

		X		8,228		12		0.15%

		Citibank		13,172		17		0.13%

		X		28,814		7		0.02%

		Industry Totals		83,549		124		0.15%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		48		0.26%

		Citibank		13,172		16		0.12%

		X		8,228		9		0.11%

		X		28,814		30		0.10%

		X		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		Citibank		16		7		43.75%

		X		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		3.54		3.68		3.78		3.80

		Citibank		3.84		3.68		3.78		3.80

		X		4.00		3.68		3.78		3.80

		X		3.38		3.68		3.78		3.80

		X		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		4.31		0.00		4.79		4.80

		Citibank		4.51		0.00		4.79		4.80

		X		4.48		0.00		4.79		4.80

		X		4.27		0.00		4.79		4.80

		X		4.99		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		4.77		0.00		4.19		4.20

		Citibank		4.53		0.00		4.19		4.20

		X		4.56		0.00		4.19		4.20

		X		4.29		0.00		4.19		4.20

		X		4.58		0.00		4.19		4.20
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Jul Sigma

Jul Industry Average 3.68

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		551		3.00%

		X		14,963		308		2.06%

		X		13,172		126		0.96%

		Deutsche		8,228		51		0.62%

		X		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		18,372		51		0.28%

		X		14,963		37		0.25%

		Deutsche		8,228		12		0.15%

		X		13,172		17		0.13%

		X		28,814		7		0.02%

		Industry Totals		83,549		124		0.15%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		48		0.26%

		X		13,172		16		0.12%

		Deutsche		8,228		9		0.11%

		X		28,814		30		0.10%

		X		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		X		8		3		37.50%

		Deutsche		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		3.54		3.68		3.78		3.80

		X		3.84		3.68		3.78		3.80

		Deutsche		4.00		3.68		3.78		3.80

		X		3.38		3.68		3.78		3.80

		X		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		4.31		0.00		4.79		4.80

		X		4.51		0.00		4.79		4.80

		Deutsche		4.48		0.00		4.79		4.80

		X		4.27		0.00		4.79		4.80

		X		4.99		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		4.77		0.00		4.19		4.20

		X		4.53		0.00		4.19		4.20

		Deutsche		4.56		0.00		4.19		4.20

		X		4.29		0.00		4.19		4.20

		X		4.58		0.00		4.19		4.20
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Jul Sigma

Jul Industry Average 3.68

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		US Bank		18,372		551		3.00%

		X		14,963		308		2.06%

		X		13,172		126		0.96%

		X		8,228		51		0.62%

		X		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		US Bank		18,372		51		0.28%

		X		14,963		37		0.25%

		X		8,228		12		0.15%

		X		13,172		17		0.13%

		X		28,814		7		0.02%

		Industry Totals		83,549		124		0.15%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		US Bank		18,372		48		0.26%

		X		13,172		16		0.12%

		X		8,228		9		0.11%

		X		28,814		30		0.10%

		X		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		X		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		US Bank		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		3.54		3.68		3.78		3.80

		X		3.84		3.68		3.78		3.80

		X		4.00		3.68		3.78		3.80

		US Bank		3.38		3.68		3.78		3.80

		X		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		4.31		0.00		4.79		4.80

		X		4.51		0.00		4.79		4.80

		X		4.48		0.00		4.79		4.80

		US Bank		4.27		0.00		4.79		4.80

		X		4.99		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		4.77		0.00		4.19		4.20

		X		4.53		0.00		4.19		4.20

		X		4.56		0.00		4.19		4.20

		US Bank		4.29		0.00		4.19		4.20

		X		4.58		0.00		4.19		4.20
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Jul Sigma

Jul Industry Average 3.68

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		551		3.00%

		X		14,963		308		2.06%

		X		13,172		126		0.96%

		X		8,228		51		0.62%

		X		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		18,372		51		0.28%

		X		14,963		37		0.25%

		X		8,228		12		0.15%

		X		13,172		17		0.13%

		X		28,814		7		0.02%

		Industry Totals		83,549		124		0.15%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		48		0.26%

		X		13,172		16		0.12%

		X		8,228		9		0.11%

		X		28,814		30		0.10%

		X		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		X		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		3.54		3.68		3.78		3.80

		X		3.84		3.68		3.78		3.80

		X		4.00		3.68		3.78		3.80

		X		3.38		3.68		3.78		3.80

		Wells Fargo		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		4.31		0.00		4.79		4.80

		X		4.51		0.00		4.79		4.80

		X		4.48		0.00		4.79		4.80

		X		4.27		0.00		4.79		4.80

		Wells Fargo		4.99		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		4.77		0.00		4.19		4.20

		X		4.53		0.00		4.19		4.20

		X		4.56		0.00		4.19		4.20

		X		4.29		0.00		4.19		4.20

		Wells Fargo		4.58		0.00		4.19		4.20
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Jul Sigma

Jul Industry Average 3.68

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Rec'd Late P/D -1 total Conforming		% Rec'd Late P/D -1

		US Bank		18,372		551		3.00%

		Bank of New York Mellon		14,963		308		2.06%

		Citibank		13,172		126		0.96%

		Deutsche		8,228		51		0.62%

		Computershare		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		US Bank		18,372		51		0.28%

		Bank of New York Mellon		14,963		37		0.25%

		Deutsche		8,228		12		0.15%

		Citibank		13,172		17		0.13%

		Computershare		28,814		7		0.02%

		Industry Totals		54,735		117		0.21%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		US Bank		18,372		48		0.26%

		Citibank		13,172		16		0.12%

		Deutsche		8,228		9		0.11%

		Computershare		28,814		30		0.10%

		Bank of New York Mellon		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		Citibank		16		7		43.75%

		Bank of New York Mellon		8		3		37.50%

		Deutsche		9		3		33.33%

		Computershare		30		8		26.67%

		US Bank		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		Bank of New York Mellon		3.54		3.68		3.78		3.80

		Citibank		3.84		3.68		3.78		3.80

		Deutsche		4.00		3.68		3.78		3.80		SLIDE 10

		US Bank		3.38		3.68		3.78		3.80

		Wells Fargo		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		Bank of New York Mellon		4.31		4.47		4.79		4.80

		Citibank		4.51		4.47		4.79		4.80

		Deutsche		4.48		4.47		4.79		4.80

		US Bank		4.27		4.47		4.79		4.80		SLIDE 11

		Wells Fargo		4.99		4.47		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		Bank of New York Mellon		4.77		4.50		4.19		4.20

		Citibank		4.53		4.50		4.19		4.20

		Deutsche		4.56		4.50		4.19		4.20

		US Bank		4.29		4.50		4.19		4.20

		Wells Fargo		4.58		4.50		4.19		4.20		SLIDE 12
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Jul Sigma

Jul Industry Average 3.68

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1																SLIDE 4

		Agent		Total Announcements		Rates Rec'd Late P/D -1 total Conforming		% Rec'd Late P/D -1		As a Percentage of Total Late Rates From All Agents		Own Sigma		Deviation From the Industry Sigma

		US Bank		18,372		551		3.00%		45.50%		3.38		-0.30				Sigma Level				3.38		3.54		3.84		4.00		4.01

		Bank of New York Mellon		14,963		308		2.06%		25.43%		3.54		-0.14				Number of Late Rate				551		308		126		51		175

		Citibank		13,172		126		0.96%		10.40%		3.84		0.16				As a Percentage of Total
Late Rates From All Agents				45.50%		25.43%		10.40%		4.21%		14.45%

		Deutsche		8,228		51		0.62%		4.21%		4.00		0.32				Deviation From the
Industry Sigma				-0.30		-0.14		0.16		0.32		0.32

		Computershare		28,814		175		0.61%		14.45%		4.01		0.32				Bank				US Bank		Bank of New York Mellon		Citibank		Deutsche		Computershare

		Industry Totals		83,549		1,211		1.45%				3.68								Industry σ: 3.68

		All Late Rates: CMO/ABS Payable on the 15 and on the 25
After 3:00 p.m. EST on payable date and subsequent days																SLIDE 6

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late		As a Percentage of Total Late Rates From All Agents		Own Sigma		Deviation From the Industry Sigma

		US Bank		18,372		51		0.28%		41.13%		4.27		-0.20

		Bank of New York Mellon		14,963		37		0.25%		29.84%		4.31		-0.16				Sigma Level				4.27		4.31		4.48		4.51		4.99

		Deutsche		8,228		12		0.15%		9.68%		4.48		0.01				Number of Late Rate				51		37		12		17		7

		Citibank		13,172		17		0.13%		13.71%		4.51		0.04				As a Percentage of Total Late
Rates From All Agents				41.13%		29.84%		9.68%		13.71%		5.65%

		Computershare		28,814		7		0.02%		5.65%		4.99		0.52				Deviation From the
Industry Sigma				-0.20		-0.16		0.01		0.04		0.52

																		Bank				US Bank		Bank of New York Mellon		Deutsche		Citibank		Computershare

		Industry Totals		83,549		124		0.15%				4.47

																				Industry σ: 4.47

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates																SLIDE 8

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates		As a Percentage of Total Amended Rates From All Agents		Own Sigma		Deviation From the Industry Sigma

		US Bank		18,372		48		0.26%		43.24%		4.29		-0.21

		Citibank		13,172		16		0.12%		14.41%		4.53		0.03

		Deutsche		8,228		9		0.11%		8.11%		4.56		0.06

		Computershare		28,814		30		0.10%		27.03%		4.58		0.07				Sigma Level				4.29		4.53		4.56		4.58		4.77

		Bank of New York Mellon		14,963		8		0.05%		7.21%		4.77		0.27				Number of Amended Rates				48		16		9		30		8

																		As a Percentage of Total
Amended Rates From All Agents				43.24%		14.41%		8.11%		27.03%		7.21%

		Industry Totals		83,549		111		0.13%				4.50						Deviation From
the Industry Sigma				-0.21		0.03		0.06		0.07		0.27

																		Bank				US Bank		Citibank		Deutsche		Computershare		Bank of New York Mellon

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%				0.00								Industry σ: 4.50

																				0.00

		All Amended Rates CMO/ABS
30 days+ after payable date																SLIDE 9

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days		As a Percentage of Total Late Rates From All Agents

		Citibank		16		7		43.75%		22.58%

		Bank of New York Mellon		8		3		37.50%		9.68%

		Deutsche		9		3		33.33%		9.68%

		Computershare		30		8		26.67%		25.81%

		US Bank		48		10		20.83%		32.26%

																		Number of Amended
Rates 30 Days +				7		3		3		8		10

		Industry Totals		111		31		27.93%										As a Percentage of  Total
Amended Rates From All Agents				22.58%		9.68%		9.68%		25.81%		32.26%

																		Bank				Citibank		Bank of New York Mellon		Deutsche		Computershare		US Bank
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As a Percentage of Total Late Rates From All Agents



		



As a Percentage of Total Late Rates From All Agents



		



As a Percentage of Total Amended Rates From All Agents



		



As a Percentage of Total Late Rates From All Agents

30 days+ after PD, As a Percentage of Total Late Rates From All Agents



		Paste agent names & totals into the range A2:M8 - NOTE: Banks must be in Alpha Order!

		Agent		Total  15 Announcements		Total  25 Announcements		Total Announcements		Rates Rec'd Late 15		Rates Rec'd Late 25		Rates Rec'd Late total		Rates Rec'd Late P/D -1 15 Conforming		Rates Rec'd Late P/D -1 25 Conforming		Rates Rec'd Late P/D -1 total Conforming		Rates Amended After Payable Date		30 days or under		31 days or more

		Bank of New York Mellon		1,140		13823		14,963		15		22		37		108		200		308		8		5		3

		Citibank		1,969		11,203		13,172		8		9		17		101		25		126		16		9		7

		Deutsche		1,032		7,196		8,228		1		11		12		32		19		51		9		11		3

		US Bank		4,177		14,195		18,372		43		8		51		430		121		551		48		38		10

		Computershare		4,006		24,808		28,814		3		4		7		69		106		175		30		22		8

		Totals		12,324		71,225		83,549		70		54		124		740		471		1,211		111		85		31

		All Agents / Vendors						135,521														135,521

		DTC Internal Sigma						135,521														135,521

						Report Card Month:		Jul		Copy from below for the correct month						Monthly Sigma		Monthly Sigma		Monthly Sigma

						Sigma Target 1:		3.78						Bank of New York Mellon		3.54		4.31		4.77

						Sigma Target 2:		4.79						Citibank		3.84		4.51		4.53

						Sigma Target 3:		4.19						Deutsche		4.00		4.48		4.56

														US Bank		3.38		4.27		4.29

														Wells Fargo		4.01		4.99		4.58

		2011 Sigma Targets		Jan		Feb		Mar		Apr		May		Jun		Jul		Aug		Sep		Oct		Nov		Dec

		Conforming Late Rates P/D -1		3.76		3.76		3.76		3.77		3.77		3.77		3.78		3.78		3.78		3.80		3.80		3.80

		All Late Rates by 3:00pm Cut-off		4.76		4.76		4.76		4.78		4.78		4.78		4.79		4.79		4.79		4.80		4.80		4.80

		Amended Rates		4.17		4.17		4.17		4.18		4.18		4.18		4.19		4.19		4.19		4.20		4.20		4.20
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		Agent Report Card

		Rankings based on a percentage of an agent's total rates

		(Best three in each category highlighted in green)

		Bank		Rates Open at COB P/D - 1		Late Rates after 3:00 pm Cut-off on P/D		Amended Announcements		Amended Announcements 30 Days + after P/D

		Bank of New
York Mellon		5		4		3		3

		Citibank		2		2		1		1

		Deutsche Bank		1		1		2		2

		US Bank		3		3		5		4

		Wells Fargo		4		5		4		5

		RANKING BASED ON:		SLIDE 4		SLIDE 6		SLIDE 8		SLIDE 9
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Resort






Resort




Resort






Resort




CommandButto






CommandButto





BONY

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		551		3.00%

		Bank of New York Mellon		14,963		308		2.06%

		X		13,172		126		0.96%

		X		8,228		51		0.62%

		X		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		18,372		51		0.28%

		Bank of New York Mellon		14,963		37		0.25%

		X		8,228		12		0.15%

		X		13,172		17		0.13%

		X		28,814		7		0.02%

		Industry Totals		83,549		124		0.15%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		48		0.26%

		X		13,172		16		0.12%

		X		8,228		9		0.11%

		X		28,814		30		0.10%

		Bank of New York Mellon		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		Bank of New York Mellon		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		Bank of New York Mellon		3.54		3.68		3.78		3.80

		X		3.84		3.68		3.78		3.80

		X		4.00		3.68		3.78		3.80

		X		3.38		3.68		3.78		3.80

		X		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		Bank of New York Mellon		4.31		0.00		4.79		4.80

		X		4.51		0.00		4.79		4.80

		X		4.48		0.00		4.79		4.80

		X		4.27		0.00		4.79		4.80

		X		4.99		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		Bank of New York Mellon		4.77		0.00		4.19		4.20

		X		4.53		0.00		4.19		4.20

		X		4.56		0.00		4.19		4.20

		X		4.29		0.00		4.19		4.20

		X		4.58		0.00		4.19		4.20
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BONY

		





Citibank

		





Deutsche Bk

		





US Bank

		





Wells Fargo

		



Jul Sigma

Jul Industry Average 3.68

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



All Agents

		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



Totals

		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



Paste Data

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		551		3.00%

		X		14,963		308		2.06%

		Citibank		13,172		126		0.96%

		X		8,228		51		0.62%

		X		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		18,372		51		0.28%

		X		14,963		37		0.25%

		X		8,228		12		0.15%

		Citibank		13,172		17		0.13%

		X		28,814		7		0.02%

		Industry Totals		83,549		124		0.15%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		48		0.26%

		Citibank		13,172		16		0.12%

		X		8,228		9		0.11%

		X		28,814		30		0.10%

		X		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		Citibank		16		7		43.75%

		X		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		3.54		3.68		3.78		3.80

		Citibank		3.84		3.68		3.78		3.80

		X		4.00		3.68		3.78		3.80

		X		3.38		3.68		3.78		3.80

		X		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		4.31		0.00		4.79		4.80

		Citibank		4.51		0.00		4.79		4.80

		X		4.48		0.00		4.79		4.80

		X		4.27		0.00		4.79		4.80

		X		4.99		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		4.77		0.00		4.19		4.20

		Citibank		4.53		0.00		4.19		4.20

		X		4.56		0.00		4.19		4.20

		X		4.29		0.00		4.19		4.20

		X		4.58		0.00		4.19		4.20
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Paste Data

		





Ranking

		





		





		





		



Jul Sigma

Jul Industry Average 3.68

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		551		3.00%

		X		14,963		308		2.06%

		X		13,172		126		0.96%

		Deutsche		8,228		51		0.62%

		X		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		18,372		51		0.28%

		X		14,963		37		0.25%

		Deutsche		8,228		12		0.15%

		X		13,172		17		0.13%

		X		28,814		7		0.02%

		Industry Totals		83,549		124		0.15%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		48		0.26%

		X		13,172		16		0.12%

		Deutsche		8,228		9		0.11%

		X		28,814		30		0.10%

		X		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		X		8		3		37.50%

		Deutsche		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		3.54		3.68		3.78		3.80

		X		3.84		3.68		3.78		3.80

		Deutsche		4.00		3.68		3.78		3.80

		X		3.38		3.68		3.78		3.80

		X		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		4.31		0.00		4.79		4.80

		X		4.51		0.00		4.79		4.80

		Deutsche		4.48		0.00		4.79		4.80

		X		4.27		0.00		4.79		4.80

		X		4.99		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		4.77		0.00		4.19		4.20

		X		4.53		0.00		4.19		4.20

		Deutsche		4.56		0.00		4.19		4.20

		X		4.29		0.00		4.19		4.20

		X		4.58		0.00		4.19		4.20
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Jul Sigma

Jul Industry Average 3.68

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		US Bank		18,372		551		3.00%

		X		14,963		308		2.06%

		X		13,172		126		0.96%

		X		8,228		51		0.62%

		X		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		US Bank		18,372		51		0.28%

		X		14,963		37		0.25%

		X		8,228		12		0.15%

		X		13,172		17		0.13%

		X		28,814		7		0.02%

		Industry Totals		83,549		124		0.15%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		US Bank		18,372		48		0.26%

		X		13,172		16		0.12%

		X		8,228		9		0.11%

		X		28,814		30		0.10%

		X		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		X		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		US Bank		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		3.54		3.68		3.78		3.80

		X		3.84		3.68		3.78		3.80

		X		4.00		3.68		3.78		3.80

		US Bank		3.38		3.68		3.78		3.80

		X		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		4.31		0.00		4.79		4.80

		X		4.51		0.00		4.79		4.80

		X		4.48		0.00		4.79		4.80

		US Bank		4.27		0.00		4.79		4.80

		X		4.99		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		4.77		0.00		4.19		4.20

		X		4.53		0.00		4.19		4.20

		X		4.56		0.00		4.19		4.20

		US Bank		4.29		0.00		4.19		4.20

		X		4.58		0.00		4.19		4.20
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Jul Sigma

Jul Industry Average 3.68

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		551		3.00%

		X		14,963		308		2.06%

		X		13,172		126		0.96%

		X		8,228		51		0.62%

		X		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		18,372		51		0.28%

		X		14,963		37		0.25%

		X		8,228		12		0.15%

		X		13,172		17		0.13%

		X		28,814		7		0.02%

		Industry Totals		83,549		124		0.15%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		48		0.26%

		X		13,172		16		0.12%

		X		8,228		9		0.11%

		X		28,814		30		0.10%

		X		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		X		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		3.54		3.68		3.78		3.80

		X		3.84		3.68		3.78		3.80

		X		4.00		3.68		3.78		3.80

		X		3.38		3.68		3.78		3.80

		Wells Fargo		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		4.31		0.00		4.79		4.80

		X		4.51		0.00		4.79		4.80

		X		4.48		0.00		4.79		4.80

		X		4.27		0.00		4.79		4.80

		Wells Fargo		4.99		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		4.77		0.00		4.19		4.20

		X		4.53		0.00		4.19		4.20

		X		4.56		0.00		4.19		4.20

		X		4.29		0.00		4.19		4.20

		Wells Fargo		4.58		0.00		4.19		4.20
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Jul Sigma

Jul Industry Average 3.68

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Rec'd Late P/D -1 total Conforming		% Rec'd Late P/D -1

		US Bank		18,372		551		3.00%

		Bank of New York Mellon		14,963		308		2.06%

		Citibank		13,172		126		0.96%

		Deutsche		8,228		51		0.62%

		Computershare		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		US Bank		18,372		51		0.28%

		Bank of New York Mellon		14,963		37		0.25%

		Deutsche		8,228		12		0.15%

		Citibank		13,172		17		0.13%

		Computershare		28,814		7		0.02%

		Industry Totals		54,735		117		0.21%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		US Bank		18,372		48		0.26%

		Citibank		13,172		16		0.12%

		Deutsche		8,228		9		0.11%

		Computershare		28,814		30		0.10%

		Bank of New York Mellon		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		Citibank		16		7		43.75%

		Bank of New York Mellon		8		3		37.50%

		Deutsche		9		3		33.33%

		Computershare		30		8		26.67%

		US Bank		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		Bank of New York Mellon		3.54		3.68		3.78		3.80

		Citibank		3.84		3.68		3.78		3.80

		Deutsche		4.00		3.68		3.78		3.80		SLIDE 10

		US Bank		3.38		3.68		3.78		3.80

		Wells Fargo		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		Bank of New York Mellon		4.31		4.47		4.79		4.80

		Citibank		4.51		4.47		4.79		4.80

		Deutsche		4.48		4.47		4.79		4.80

		US Bank		4.27		4.47		4.79		4.80		SLIDE 11

		Wells Fargo		4.99		4.47		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		Bank of New York Mellon		4.77		4.50		4.19		4.20

		Citibank		4.53		4.50		4.19		4.20

		Deutsche		4.56		4.50		4.19		4.20

		US Bank		4.29		4.50		4.19		4.20

		Wells Fargo		4.58		4.50		4.19		4.20		SLIDE 12
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Jul Sigma

Jul Industry Average 3.68

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1																SLIDE 4

		Agent		Total Announcements		Rates Rec'd Late P/D -1 total Conforming		% Rec'd Late P/D -1		As a Percentage of Total Late Rates From All Agents		Own Sigma		Deviation From the Industry Sigma

		US Bank		18,372		551		3.00%		45.50%		3.38		-0.30				Sigma Level				3.38		3.54		3.84		4.00		4.01

		Bank of New York Mellon		14,963		308		2.06%		25.43%		3.54		-0.14				Number of Late Rate				551		308		126		51		175

		Citibank		13,172		126		0.96%		10.40%		3.84		0.16				As a Percentage of Total
Late Rates From All Agents				45.50%		25.43%		10.40%		4.21%		14.45%

		Deutsche		8,228		51		0.62%		4.21%		4.00		0.32				Deviation From the
Industry Sigma				-0.30		-0.14		0.16		0.32		0.32

		Computershare		28,814		175		0.61%		14.45%		4.01		0.32				Bank				US Bank		Bank of New York Mellon		Citibank		Deutsche		Computershare

		Industry Totals		83,549		1,211		1.45%				3.68								Industry σ: 3.68

		All Late Rates: CMO/ABS Payable on the 15 and on the 25
After 3:00 p.m. EST on payable date and subsequent days																SLIDE 6

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late		As a Percentage of Total Late Rates From All Agents		Own Sigma		Deviation From the Industry Sigma

		US Bank		18,372		51		0.28%		41.13%		4.27		-0.20

		Bank of New York Mellon		14,963		37		0.25%		29.84%		4.31		-0.16				Sigma Level				4.27		4.31		4.48		4.51		4.99

		Deutsche		8,228		12		0.15%		9.68%		4.48		0.01				Number of Late Rate				51		37		12		17		7

		Citibank		13,172		17		0.13%		13.71%		4.51		0.04				As a Percentage of Total Late
Rates From All Agents				41.13%		29.84%		9.68%		13.71%		5.65%

		Computershare		28,814		7		0.02%		5.65%		4.99		0.52				Deviation From the
Industry Sigma				-0.20		-0.16		0.01		0.04		0.52

																		Bank				US Bank		Bank of New York Mellon		Deutsche		Citibank		Computershare

		Industry Totals		83,549		124		0.15%				4.47

																				Industry σ: 4.47

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates																SLIDE 8

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates		As a Percentage of Total Amended Rates From All Agents		Own Sigma		Deviation From the Industry Sigma

		US Bank		18,372		48		0.26%		43.24%		4.29		-0.21

		Citibank		13,172		16		0.12%		14.41%		4.53		0.03

		Deutsche		8,228		9		0.11%		8.11%		4.56		0.06

		Computershare		28,814		30		0.10%		27.03%		4.58		0.07				Sigma Level				4.29		4.53		4.56		4.58		4.77

		Bank of New York Mellon		14,963		8		0.05%		7.21%		4.77		0.27				Number of Amended Rates				48		16		9		30		8

																		As a Percentage of Total
Amended Rates From All Agents				43.24%		14.41%		8.11%		27.03%		7.21%

		Industry Totals		83,549		111		0.13%				4.50						Deviation From
the Industry Sigma				-0.21		0.03		0.06		0.07		0.27

																		Bank				US Bank		Citibank		Deutsche		Computershare		Bank of New York Mellon

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%				0.00								Industry σ: 4.50

																				0.00

		All Amended Rates CMO/ABS
30 days+ after payable date																SLIDE 9

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days		As a Percentage of Total Late Rates From All Agents

		Citibank		16		7		43.75%		22.58%

		Bank of New York Mellon		8		3		37.50%		9.68%

		Deutsche		9		3		33.33%		9.68%

		Computershare		30		8		26.67%		25.81%

		US Bank		48		10		20.83%		32.26%

																		Number of Amended
Rates 30 Days +				7		3		3		8		10

		Industry Totals		111		31		27.93%										As a Percentage of  Total
Amended Rates From All Agents				22.58%		9.68%		9.68%		25.81%		32.26%

																		Bank				Citibank		Bank of New York Mellon		Deutsche		Computershare		US Bank
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As a Percentage of Total Late Rates From All Agents



		



As a Percentage of Total Late Rates From All Agents



		



As a Percentage of Total Amended Rates From All Agents



		



As a Percentage of Total Late Rates From All Agents

30 days+ after PD, As a Percentage of Total Late Rates From All Agents



		Paste agent names & totals into the range A2:M8 - NOTE: Banks must be in Alpha Order!

		Agent		Total  15 Announcements		Total  25 Announcements		Total Announcements		Rates Rec'd Late 15		Rates Rec'd Late 25		Rates Rec'd Late total		Rates Rec'd Late P/D -1 15 Conforming		Rates Rec'd Late P/D -1 25 Conforming		Rates Rec'd Late P/D -1 total Conforming		Rates Amended After Payable Date		30 days or under		31 days or more

		Bank of New York Mellon		1,140		13823		14,963		15		22		37		108		200		308		8		5		3

		Citibank		1,969		11,203		13,172		8		9		17		101		25		126		16		9		7

		Deutsche		1,032		7,196		8,228		1		11		12		32		19		51		9		11		3

		US Bank		4,177		14,195		18,372		43		8		51		430		121		551		48		38		10

		Computershare		4,006		24,808		28,814		3		4		7		69		106		175		30		22		8

		Totals		12,324		71,225		83,549		70		54		124		740		471		1,211		111		85		31

		All Agents / Vendors						135,521														135,521

		DTC Internal Sigma						135,521														135,521

						Report Card Month:		Jul		Copy from below for the correct month						Monthly Sigma		Monthly Sigma		Monthly Sigma

						Sigma Target 1:		3.78						Bank of New York Mellon		3.54		4.31		4.77

						Sigma Target 2:		4.79						Citibank		3.84		4.51		4.53

						Sigma Target 3:		4.19						Deutsche		4.00		4.48		4.56

														US Bank		3.38		4.27		4.29

														Wells Fargo		4.01		4.99		4.58

		2011 Sigma Targets		Jan		Feb		Mar		Apr		May		Jun		Jul		Aug		Sep		Oct		Nov		Dec

		Conforming Late Rates P/D -1		3.76		3.76		3.76		3.77		3.77		3.77		3.78		3.78		3.78		3.80		3.80		3.80

		All Late Rates by 3:00pm Cut-off		4.76		4.76		4.76		4.78		4.78		4.78		4.79		4.79		4.79		4.80		4.80		4.80

		Amended Rates		4.17		4.17		4.17		4.18		4.18		4.18		4.19		4.19		4.19		4.20		4.20		4.20
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		Agent Report Card

		Rankings based on a percentage of an agent's total rates

		(Best three in each category highlighted in green)

		Bank		Rates Open at COB P/D - 1		Late Rates after 3:00 pm Cut-off on P/D		Amended Announcements		Amended Announcements 30 Days + after P/D

		Bank of New
York Mellon		5		4		3		3

		Citibank		2		2		1		1

		Deutsche Bank		1		1		2		2

		US Bank		3		3		5		4

		Wells Fargo		4		5		4		5

		RANKING BASED ON:		SLIDE 4		SLIDE 6		SLIDE 8		SLIDE 9



&L&1#&"Arial"&10&K737373DTCC Internal (Green)



Resort






Resort




Resort






Resort




CommandButto






CommandButto






DTCC Internal (Green) 5

Conforming Late Rates
CMO/ABS All Payable Dates, excluding the 15th and 25th 
Rates Open at COB on P/D -1

0.40 0.55 0.75 0.79 1.24
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-0.30 -0.15 0.05 0.09 0.54

CitiBank USBank
Bank of New 
York Mellon Computershare DeutscheBank

Sigma Level

Number of Late Rate

As a Percentage of Total
Late Rates From All Agents

Deviation From the
Industry Sigma

9.40%

45.14%

17.74%
21.49%

6.23%

0.00%
5.00%

10.00%
15.00%
20.00%
25.00%
30.00%
35.00%
40.00%
45.00%
50.00%

Citibank US Bank Bank of New York
Mellon
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As a Percentage of Total Late Rates From All Agents 

Industry σ: 0.70


Ranking

		Agent Report Card

		Rankings based on a percentage of an agent's total rates

		(Best three in each category highlighted in green)

				Rates Open at COB P/D - 1		Late Rates after 3:00 pm Cut-off on P/D		Amended Announcements		Amended Announcements 30 Days + after P/D

		Bank of New
York Mellon		4		3		3		2

		Citibank		1		2		1		1

		Deutsche Bank		2		1		2		4

		US Bank		3		4		4		2

		Wells Fargo		5		5		5		5
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BONY

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		237		205		86.50%

		X		1,189		985		82.84%

		Bank of New York Mellon		500		387		77.40%

		X		617		469		76.01%

		X		225		136		60.44%

		Industry Totals		2,768		2,182		78.83%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		617		148		23.99%

		Bank of New York Mellon		500		113		22.60%

		X		1,189		204		17.16%

		X		237		32		13.50%

		X		225		27		12.00%

		Industry Totals		2,768		524		18.93%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		237		16		6.75%

		X		617		30		4.86%

		X		1,189		48		4.04%

		X		225		9		4.00%

		Bank of New York Mellon		500		8		1.60%

		Industry Totals		2,768		111		4.01%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		Bank of New York Mellon		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average .70		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		Bank of New York Mellon		0.75		0.70		3.78		3.80

		X		0.40		0.70		3.78		3.80

		X		1.24		0.70		3.78		3.80

		X		0.55		0.70		3.78		3.80

		X		0.79		0.70		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		Bank of New York Mellon		2.25		0.00		4.79		4.80

		X		2.60		0.00		4.79		4.80

		X		2.67		0.00		4.79		4.80

		X		2.45		0.00		4.79		4.80

		X		2.21		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		Bank of New York Mellon		3.64		0.00		4.19		4.20

		X		2.99		0.00		4.19		4.20

		X		3.25		0.00		4.19		4.20

		X		3.25		0.00		4.19		4.20

		X		3.16		0.00		4.19		4.20
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BONY

		





Citibank

		





Deutsche Bk

		





US Bank

		





Wells Fargo

		



Jul Sigma

Jul Industry Average .70

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



All Agents

		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



Totals

		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



Paste Data

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		Citibank		237		205		86.50%

		X		1,189		985		82.84%

		X		500		387		77.40%

		X		617		469		76.01%

		X		225		136		60.44%

		Industry Totals		2,768		2,182		78.83%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		617		148		23.99%

		X		500		113		22.60%

		X		1,189		204		17.16%

		Citibank		237		32		13.50%

		X		225		27		12.00%

		Industry Totals		2,768		524		18.93%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		Citibank		237		16		6.75%

		X		617		30		4.86%

		X		1,189		48		4.04%

		X		225		9		4.00%

		X		500		8		1.60%

		Industry Totals		2,768		111		4.01%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		Citibank		16		7		43.75%

		X		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average .70		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		0.75		0.70		3.78		3.80

		Citibank		0.40		0.70		3.78		3.80

		X		1.24		0.70		3.78		3.80

		X		0.55		0.70		3.78		3.80

		X		0.79		0.70		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		2.25		0.00		4.79		4.80

		Citibank		2.60		0.00		4.79		4.80

		X		2.67		0.00		4.79		4.80

		X		2.45		0.00		4.79		4.80

		X		2.21		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		3.64		0.00		4.19		4.20

		Citibank		2.99		0.00		4.19		4.20

		X		3.25		0.00		4.19		4.20

		X		3.25		0.00		4.19		4.20

		X		3.16		0.00		4.19		4.20
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Jul Sigma

Jul Industry Average .70

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		237		205		86.50%

		X		1,189		985		82.84%

		X		500		387		77.40%

		X		617		469		76.01%

		Deutsche		225		136		60.44%

		Industry Totals		2,768		2,182		78.83%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		617		148		23.99%

		X		500		113		22.60%

		X		1,189		204		17.16%

		X		237		32		13.50%

		Deutsche		225		27		12.00%

		Industry Totals		2,768		524		18.93%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		237		16		6.75%

		X		617		30		4.86%

		X		1,189		48		4.04%

		Deutsche		225		9		4.00%

		X		500		8		1.60%

		Industry Totals		2,768		111		4.01%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		X		8		3		37.50%

		Deutsche		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average .70		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		0.75		0.70		3.78		3.80

		X		0.40		0.70		3.78		3.80

		Deutsche		1.24		0.70		3.78		3.80

		X		0.55		0.70		3.78		3.80

		X		0.79		0.70		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		2.25		0.00		4.79		4.80

		X		2.60		0.00		4.79		4.80

		Deutsche		2.67		0.00		4.79		4.80

		X		2.45		0.00		4.79		4.80

		X		2.21		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		3.64		0.00		4.19		4.20

		X		2.99		0.00		4.19		4.20

		Deutsche		3.25		0.00		4.19		4.20

		X		3.25		0.00		4.19		4.20

		X		3.16		0.00		4.19		4.20
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Jul Sigma

Jul Industry Average .70

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		237		205		86.50%

		X		1,189		985		82.84%

		X		500		387		77.40%

		X		617		469		76.01%

		X		225		136		60.44%

		Industry Totals		2,768		2,182		78.83%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		617		148		23.99%

		X		500		113		22.60%

		US Bank		1,189		204		17.16%

		X		237		32		13.50%

		X		225		27		12.00%

		Industry Totals		2,768		524		18.93%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		237		16		6.75%

		X		617		30		4.86%

		US Bank		1,189		48		4.04%

		X		225		9		4.00%

		X		500		8		1.60%

		Industry Totals		2,768		111		4.01%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		X		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		US Bank		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average .70		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		0.75		0.70		3.78		3.80

		X		0.40		0.70		3.78		3.80

		X		1.24		0.70		3.78		3.80

		US Bank		0.55		0.70		3.78		3.80

		X		0.79		0.70		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		2.25		0.00		4.79		4.80

		X		2.60		0.00		4.79		4.80

		X		2.67		0.00		4.79		4.80

		US Bank		2.45		0.00		4.79		4.80

		X		2.21		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		3.64		0.00		4.19		4.20

		X		2.99		0.00		4.19		4.20

		X		3.25		0.00		4.19		4.20

		US Bank		3.25		0.00		4.19		4.20

		X		3.16		0.00		4.19		4.20
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Jul Sigma

Jul Industry Average .70

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		237		205		86.50%

		X		1,189		985		82.84%

		X		500		387		77.40%

		X		617		469		76.01%

		X		225		136		60.44%

		Industry Totals		2,768		2,182		78.83%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		617		148		23.99%

		X		500		113		22.60%

		X		1,189		204		17.16%

		X		237		32		13.50%

		X		225		27		12.00%

		Industry Totals		2,768		524		18.93%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		237		16		6.75%

		X		617		30		4.86%

		X		1,189		48		4.04%

		X		225		9		4.00%

		X		500		8		1.60%

		Industry Totals		2,768		111		4.01%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		X		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average .70		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		0.75		0.70		3.78		3.80

		X		0.40		0.70		3.78		3.80

		X		1.24		0.70		3.78		3.80

		X		0.55		0.70		3.78		3.80

		Wells Fargo		0.79		0.70		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		2.25		0.00		4.79		4.80

		X		2.60		0.00		4.79		4.80

		X		2.67		0.00		4.79		4.80

		X		2.45		0.00		4.79		4.80

		Wells Fargo		2.21		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		3.64		0.00		4.19		4.20

		X		2.99		0.00		4.19		4.20

		X		3.25		0.00		4.19		4.20

		X		3.25		0.00		4.19		4.20

		Wells Fargo		3.16		0.00		4.19		4.20
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Jul Sigma

Jul Industry Average .70

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Rec'd Late P/D -1 total Conforming		% Rec'd Late P/D -1

		Citibank		237		205		86.50%

		Bank of NY		1,189		985		82.84%

		Bank of New York Mellon		500		387		77.40%

		Deutsche Bank		617		469		76.01%

		Deutsche		225		136		60.44%

		Industry Totals		2,768		2,182		78.83%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		Computershare		617		148		23.99%

		Bank of New York Mellon		500		113		22.60%

		US Bank		1,189		204		17.16%

		Citibank		237		32		13.50%

		Deutsche		225		27		12.00%

		Industry Totals		2,543		497		19.54%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		Citibank		237		16		6.75%

		Computershare		617		30		4.86%

		US Bank		1,189		48		4.04%

		Deutsche		225		9		4.00%

		Bank of New York Mellon		500		8		1.60%

		Industry Totals		2,768		111		4.01%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		Citibank		16		7		43.75%

		Bank of New York Mellon		8		3		37.50%

		Deutsche		9		3		33.33%

		Computershare		30		8		26.67%

		US Bank		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average .70		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		Bank of New York Mellon		0.75		0.70		3.78		3.80

		Citibank		0.40		0.70		3.78		3.80

		Deutsche		1.24		0.70		3.78		3.80

		US Bank		0.55		0.70		3.78		3.80

		Wells Fargo		0.79		0.70		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		Bank of New York Mellon		2.25		2.38		4.79		4.80

		Citibank		2.60		2.38		4.79		4.80

		Deutsche		2.67		2.38		4.79		4.80

		US Bank		2.45		2.38		4.79		4.80

		Wells Fargo		2.21		2.38		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		Bank of New York Mellon		3.64		3.25		4.19		4.20

		Citibank		2.99		3.25		4.19		4.20

		Deutsche		3.25		3.25		4.19		4.20

		US Bank		3.25		3.25		4.19		4.20

		Wells Fargo		3.16		3.25		4.19		4.20
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Jul Industry Average .70

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1																SLIDE 5

		Agent		Total Announcements		Rates Rec'd Late P/D -1 total Conforming		% Rec'd Late P/D -1		As a Percentage of Total Late Rates From All Agents		Own Sigma		Deviation From the Industry Sigma

		Citibank		237		205		86.50%		9.40%		0.40		-0.30				Sigma Level				0.40		0.55		0.75		0.79		1.24

		US Bank		1,189		985		82.84%		45.14%		0.55		-0.15				Number of Late Rate				205		985		387		469		136

		Bank of New York Mellon		500		387		77.40%		17.74%		0.75		0.05				As a Percentage of Total
Late Rates From All Agents				9.40%		45.14%		17.74%		21.49%		6.23%

		Computershare		617		469		76.01%		21.49%		0.79		0.09				Deviation From the
Industry Sigma				-0.30		-0.15		0.05		0.09		0.54

		Deutsche		225		136		60.44%		6.23%		1.24		0.54				Bank				CitiBank		USBank		Bank of New York Mellon		Computershare		Deutsche

		Industry Totals		2,768		2,182		78.83%				0.70								Industry σ: 0.70

		All Late Rates: CMO/ABS Payable on the 15 and on the 25
After 3:00 p.m. EST on payable date and subsequent days																SLIDE 7

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late		As a Percentage of Total Late Rates From All Agents		Own Sigma		Deviation From the Industry Sigma

		Computershare		617		148		23.99%		28.24%		2.21		-0.17

		Bank of New York Mellon		500		113		22.60%		21.56%		2.25		-0.13				Sigma Level				2.21		2.25		2.45		2.60		2.67

		US Bank		1,189		204		17.16%		38.93%		2.45		0.07				Number of Late Rate				148		113		204		32		27

		Citibank		237		32		13.50%		6.11%		2.60		0.22				As a Percentage of Total Late
Rates From All Agents				28.24%		21.56%		38.93%		6.11%		5.15%

		Deutsche		225		27		12.00%		5.15%		2.67		0.29				Deviation From the
Industry Sigma				-0.17		-0.13		0.07		0.22		0.29

																		Bank				Computershare		Bank of New York Mellon		US Bank		Citibank		Deutsche

		Industry Totals		2,768		524		18.93%				2.38

																				Industry σ: 2.38

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates																NOT USED IN PPT

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates		As a Percentage of Total Amended Rates From All Agents		Own Sigma		Deviation From the Industry Sigma

		Computershare		617		30		4.86%		27.03%		3.16		-0.09

		US Bank		1,189		48		4.04%		43.24%		3.25		-0.00

		Deutsche		225		9		4.00%		8.11%		3.25		0.00

		Bank of New York Mellon		500		8		1.60%		7.21%		3.64		0.39				Sigma Level				3.16		3.25		3.25		3.64		2.99

		Citibank		237		16		6.75%		14.41%		2.99		-0.25				Number of Amended Rates				30		48		9		8		16

																		As a Percentage of Total
Amended Rates From All Agents				27.03%		43.24%		8.11%		7.21%		14.41%

		Industry Totals		2,768		111		4.01%				3.25						Deviation From
the Industry Sigma				-0.09		-0.00		0.00		0.39		-0.25

																		Bank				Computershare		US Bank		Deutsche		Bank of New York Mellon		Citibank

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%				0.00								Industry σ: 3.25

																				0.00

		All Amended Rates CMO/ABS
30 days+ after payable date																NOT USED IN PPT

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days		As a Percentage of Total Late Rates From All Agents

		Citibank		16		7		43.75%		22.58%

		Bank of New York Mellon		8		3		37.50%		9.68%

		Computershare		30		8		26.67%		25.81%

		US Bank		48		10		20.83%		32.26%

		Deutsche		9		3		33.33%		9.68%

																		Number of Amended
Rates 30 Days +				7		3		8		10		3

		Industry Totals		111		31		27.93%										As a Percentage of  Total
Amended Rates From All Agents				22.58%		9.68%		25.81%		32.26%		9.68%

																		Bank				Citibank		Computershare		US Bank		Bank of New York Mellon		Deutsche
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As a Percentage of Total Late Rates From All Agents



		



As a Percentage of Total Late Rates From All Agents



		



As a Percentage of Total Amended Rates From All Agents



		



As a Percentage of Total Late Rates From All Agents



		Paste agent names & totals into the range A2:M8 - NOTE: Banks must be in Alpha Order!

		Agent				Total  all other paydates Announcements		Total Announcements				Rates Rec'd Late		Rates Rec'd Late Total				Rates Rec'd Late P/D -1  Conforming		Rates Rec'd Late P/D -1 Total Conforming		Rates Amended After Payable Date		30 days or under		31 days or more

		Bank of New York Mellon				500		500				113		113				387		387		8		5		3

		Citibank				237		237				32		32				205		205		16		9		7

		Deutsche				225		225				27		27				136		136		9		11		3

		US Bank				1,189		1,189				204		204				985		985		48		38		10

		Computershare				617		617				148		148				469		469		30		22		8

		Totals		0		2,768		2,768		0		524		524				2,182		2,182

																						0		0		0

		All Agents / Vendors						135,521														135,521

		DTC Internal Sigma						135,521														135,521

						Report Card Month:		Jul		Copy from below for the correct month						Monthly Sigma		Monthly Sigma		Monthly Sigma

						Sigma Target 1:		3.78						Bank of New York Mellon		0.75		2.25		3.64

						Sigma Target 2:		4.79						Citibank		0.40		2.60		2.99

						Sigma Target 3:		4.19						Deutsche		1.24		2.67		3.25

														US Bank		0.55		2.45		3.25

														Wells Fargo		0.79		2.21		3.16

		2011 Sigma Targets		Jan		Feb		Mar		Apr		May		Jun		Jul		Aug		Sep		Oct		Nov		Dec

		Conforming Late Rates P/D -1		3.76		3.76		3.76		3.77		3.77		3.77		3.78		3.78		3.78		3.80		3.80		3.80

		All Late Rates by 3:00pm Cut-off		4.76		4.76		4.76		4.78		4.78		4.78		4.79		4.79		4.79		4.80		4.80		4.80

		Amended Rates		4.17		4.17		4.17		4.18		4.18		4.18		4.19		4.19		4.19		4.20		4.20		4.20
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Resort






Resort




Resort






Resort




CommandButto






CommandButto





Ranking

		Agent Report Card

		Rankings based on a percentage of an agent's total rates

		(Best three in each category highlighted in green)

				Rates Open at COB P/D - 1		Late Rates after 3:00 pm Cut-off on P/D		Amended Announcements		Amended Announcements 30 Days + after P/D

		Bank of New
York Mellon		4		3		3		2

		Citibank		1		2		1		1

		Deutsche Bank		2		1		2		4

		US Bank		3		4		4		2

		Wells Fargo		5		5		5		5
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BONY

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		237		205		86.50%

		X		1,189		985		82.84%

		Bank of New York Mellon		500		387		77.40%

		X		617		469		76.01%

		X		225		136		60.44%

		Industry Totals		2,768		2,182		78.83%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		617		148		23.99%

		Bank of New York Mellon		500		113		22.60%

		X		1,189		204		17.16%

		X		237		32		13.50%

		X		225		27		12.00%

		Industry Totals		2,768		524		18.93%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		237		16		6.75%

		X		617		30		4.86%

		X		1,189		48		4.04%

		X		225		9		4.00%

		Bank of New York Mellon		500		8		1.60%

		Industry Totals		2,768		111		4.01%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		Bank of New York Mellon		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average .70		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		Bank of New York Mellon		0.75		0.70		3.78		3.80

		X		0.40		0.70		3.78		3.80

		X		1.24		0.70		3.78		3.80

		X		0.55		0.70		3.78		3.80

		X		0.79		0.70		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		Bank of New York Mellon		2.25		0.00		4.79		4.80

		X		2.60		0.00		4.79		4.80

		X		2.67		0.00		4.79		4.80

		X		2.45		0.00		4.79		4.80

		X		2.21		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		Bank of New York Mellon		3.64		0.00		4.19		4.20

		X		2.99		0.00		4.19		4.20

		X		3.25		0.00		4.19		4.20

		X		3.25		0.00		4.19		4.20

		X		3.16		0.00		4.19		4.20
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BONY

		





Citibank

		





Deutsche Bk

		





US Bank

		





Wells Fargo

		



Jul Sigma

Jul Industry Average .70

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



All Agents

		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



Totals

		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



Paste Data

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		Citibank		237		205		86.50%

		X		1,189		985		82.84%

		X		500		387		77.40%

		X		617		469		76.01%

		X		225		136		60.44%

		Industry Totals		2,768		2,182		78.83%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		617		148		23.99%

		X		500		113		22.60%

		X		1,189		204		17.16%

		Citibank		237		32		13.50%

		X		225		27		12.00%

		Industry Totals		2,768		524		18.93%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		Citibank		237		16		6.75%

		X		617		30		4.86%

		X		1,189		48		4.04%

		X		225		9		4.00%

		X		500		8		1.60%

		Industry Totals		2,768		111		4.01%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		Citibank		16		7		43.75%

		X		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average .70		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		0.75		0.70		3.78		3.80

		Citibank		0.40		0.70		3.78		3.80

		X		1.24		0.70		3.78		3.80

		X		0.55		0.70		3.78		3.80

		X		0.79		0.70		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		2.25		0.00		4.79		4.80

		Citibank		2.60		0.00		4.79		4.80

		X		2.67		0.00		4.79		4.80

		X		2.45		0.00		4.79		4.80

		X		2.21		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		3.64		0.00		4.19		4.20

		Citibank		2.99		0.00		4.19		4.20

		X		3.25		0.00		4.19		4.20

		X		3.25		0.00		4.19		4.20

		X		3.16		0.00		4.19		4.20
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Paste Data

		





		





		





		





		



Jul Sigma

Jul Industry Average .70

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		237		205		86.50%

		X		1,189		985		82.84%

		X		500		387		77.40%

		X		617		469		76.01%

		Deutsche		225		136		60.44%

		Industry Totals		2,768		2,182		78.83%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		617		148		23.99%

		X		500		113		22.60%

		X		1,189		204		17.16%

		X		237		32		13.50%

		Deutsche		225		27		12.00%

		Industry Totals		2,768		524		18.93%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		237		16		6.75%

		X		617		30		4.86%

		X		1,189		48		4.04%

		Deutsche		225		9		4.00%

		X		500		8		1.60%

		Industry Totals		2,768		111		4.01%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		X		8		3		37.50%

		Deutsche		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average .70		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		0.75		0.70		3.78		3.80

		X		0.40		0.70		3.78		3.80

		Deutsche		1.24		0.70		3.78		3.80

		X		0.55		0.70		3.78		3.80

		X		0.79		0.70		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		2.25		0.00		4.79		4.80

		X		2.60		0.00		4.79		4.80

		Deutsche		2.67		0.00		4.79		4.80

		X		2.45		0.00		4.79		4.80

		X		2.21		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		3.64		0.00		4.19		4.20

		X		2.99		0.00		4.19		4.20

		Deutsche		3.25		0.00		4.19		4.20

		X		3.25		0.00		4.19		4.20

		X		3.16		0.00		4.19		4.20
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Jul Sigma

Jul Industry Average .70

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		237		205		86.50%

		X		1,189		985		82.84%

		X		500		387		77.40%

		X		617		469		76.01%

		X		225		136		60.44%

		Industry Totals		2,768		2,182		78.83%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		617		148		23.99%

		X		500		113		22.60%

		US Bank		1,189		204		17.16%

		X		237		32		13.50%

		X		225		27		12.00%

		Industry Totals		2,768		524		18.93%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		237		16		6.75%

		X		617		30		4.86%

		US Bank		1,189		48		4.04%

		X		225		9		4.00%

		X		500		8		1.60%

		Industry Totals		2,768		111		4.01%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		X		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		US Bank		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average .70		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		0.75		0.70		3.78		3.80

		X		0.40		0.70		3.78		3.80

		X		1.24		0.70		3.78		3.80

		US Bank		0.55		0.70		3.78		3.80

		X		0.79		0.70		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		2.25		0.00		4.79		4.80

		X		2.60		0.00		4.79		4.80

		X		2.67		0.00		4.79		4.80

		US Bank		2.45		0.00		4.79		4.80

		X		2.21		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		3.64		0.00		4.19		4.20

		X		2.99		0.00		4.19		4.20

		X		3.25		0.00		4.19		4.20

		US Bank		3.25		0.00		4.19		4.20

		X		3.16		0.00		4.19		4.20
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Jul Sigma

Jul Industry Average .70

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		237		205		86.50%

		X		1,189		985		82.84%

		X		500		387		77.40%

		X		617		469		76.01%

		X		225		136		60.44%

		Industry Totals		2,768		2,182		78.83%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		617		148		23.99%

		X		500		113		22.60%

		X		1,189		204		17.16%

		X		237		32		13.50%

		X		225		27		12.00%

		Industry Totals		2,768		524		18.93%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		237		16		6.75%

		X		617		30		4.86%

		X		1,189		48		4.04%

		X		225		9		4.00%

		X		500		8		1.60%

		Industry Totals		2,768		111		4.01%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		X		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average .70		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		0.75		0.70		3.78		3.80

		X		0.40		0.70		3.78		3.80

		X		1.24		0.70		3.78		3.80

		X		0.55		0.70		3.78		3.80

		Wells Fargo		0.79		0.70		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		2.25		0.00		4.79		4.80

		X		2.60		0.00		4.79		4.80

		X		2.67		0.00		4.79		4.80

		X		2.45		0.00		4.79		4.80

		Wells Fargo		2.21		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		3.64		0.00		4.19		4.20

		X		2.99		0.00		4.19		4.20

		X		3.25		0.00		4.19		4.20

		X		3.25		0.00		4.19		4.20

		Wells Fargo		3.16		0.00		4.19		4.20
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Jul Sigma

Jul Industry Average .70

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Rec'd Late P/D -1 total Conforming		% Rec'd Late P/D -1

		Citibank		237		205		86.50%

		Bank of NY		1,189		985		82.84%

		Bank of New York Mellon		500		387		77.40%

		Deutsche Bank		617		469		76.01%

		Deutsche		225		136		60.44%

		Industry Totals		2,768		2,182		78.83%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		Computershare		617		148		23.99%

		Bank of New York Mellon		500		113		22.60%

		US Bank		1,189		204		17.16%

		Citibank		237		32		13.50%

		Deutsche		225		27		12.00%

		Industry Totals		2,543		497		19.54%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		Citibank		237		16		6.75%

		Computershare		617		30		4.86%

		US Bank		1,189		48		4.04%

		Deutsche		225		9		4.00%

		Bank of New York Mellon		500		8		1.60%

		Industry Totals		2,768		111		4.01%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		Citibank		16		7		43.75%

		Bank of New York Mellon		8		3		37.50%

		Deutsche		9		3		33.33%

		Computershare		30		8		26.67%

		US Bank		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average .70		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		Bank of New York Mellon		0.75		0.70		3.78		3.80

		Citibank		0.40		0.70		3.78		3.80

		Deutsche		1.24		0.70		3.78		3.80

		US Bank		0.55		0.70		3.78		3.80

		Wells Fargo		0.79		0.70		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		Bank of New York Mellon		2.25		2.38		4.79		4.80

		Citibank		2.60		2.38		4.79		4.80

		Deutsche		2.67		2.38		4.79		4.80

		US Bank		2.45		2.38		4.79		4.80

		Wells Fargo		2.21		2.38		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		Bank of New York Mellon		3.64		3.25		4.19		4.20

		Citibank		2.99		3.25		4.19		4.20

		Deutsche		3.25		3.25		4.19		4.20

		US Bank		3.25		3.25		4.19		4.20

		Wells Fargo		3.16		3.25		4.19		4.20
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Jul Sigma

Jul Industry Average .70

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1																SLIDE 5

		Agent		Total Announcements		Rates Rec'd Late P/D -1 total Conforming		% Rec'd Late P/D -1		As a Percentage of Total Late Rates From All Agents		Own Sigma		Deviation From the Industry Sigma

		Citibank		237		205		86.50%		9.40%		0.40		-0.30				Sigma Level				0.40		0.55		0.75		0.79		1.24

		US Bank		1,189		985		82.84%		45.14%		0.55		-0.15				Number of Late Rate				205		985		387		469		136

		Bank of New York Mellon		500		387		77.40%		17.74%		0.75		0.05				As a Percentage of Total
Late Rates From All Agents				9.40%		45.14%		17.74%		21.49%		6.23%

		Computershare		617		469		76.01%		21.49%		0.79		0.09				Deviation From the
Industry Sigma				-0.30		-0.15		0.05		0.09		0.54

		Deutsche		225		136		60.44%		6.23%		1.24		0.54				Bank				CitiBank		USBank		Bank of New York Mellon		Computershare		Deutsche

		Industry Totals		2,768		2,182		78.83%				0.70								Industry σ: 0.70

		All Late Rates: CMO/ABS Payable on the 15 and on the 25
After 3:00 p.m. EST on payable date and subsequent days																SLIDE 7

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late		As a Percentage of Total Late Rates From All Agents		Own Sigma		Deviation From the Industry Sigma

		Computershare		617		148		23.99%		28.24%		2.21		-0.17

		Bank of New York Mellon		500		113		22.60%		21.56%		2.25		-0.13				Sigma Level				2.21		2.25		2.45		2.60		2.67

		US Bank		1,189		204		17.16%		38.93%		2.45		0.07				Number of Late Rate				148		113		204		32		27

		Citibank		237		32		13.50%		6.11%		2.60		0.22				As a Percentage of Total Late
Rates From All Agents				28.24%		21.56%		38.93%		6.11%		5.15%

		Deutsche		225		27		12.00%		5.15%		2.67		0.29				Deviation From the
Industry Sigma				-0.17		-0.13		0.07		0.22		0.29

																		Bank				Computershare		Bank of New York Mellon		US Bank		Citibank		Deutsche

		Industry Totals		2,768		524		18.93%				2.38

																				Industry σ: 2.38

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates																NOT USED IN PPT

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates		As a Percentage of Total Amended Rates From All Agents		Own Sigma		Deviation From the Industry Sigma

		Computershare		617		30		4.86%		27.03%		3.16		-0.09

		US Bank		1,189		48		4.04%		43.24%		3.25		-0.00

		Deutsche		225		9		4.00%		8.11%		3.25		0.00

		Bank of New York Mellon		500		8		1.60%		7.21%		3.64		0.39				Sigma Level				3.16		3.25		3.25		3.64		2.99

		Citibank		237		16		6.75%		14.41%		2.99		-0.25				Number of Amended Rates				30		48		9		8		16

																		As a Percentage of Total
Amended Rates From All Agents				27.03%		43.24%		8.11%		7.21%		14.41%

		Industry Totals		2,768		111		4.01%				3.25						Deviation From
the Industry Sigma				-0.09		-0.00		0.00		0.39		-0.25

																		Bank				Computershare		US Bank		Deutsche		Bank of New York Mellon		Citibank

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%				0.00								Industry σ: 3.25

																				0.00

		All Amended Rates CMO/ABS
30 days+ after payable date																NOT USED IN PPT

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days		As a Percentage of Total Late Rates From All Agents

		Citibank		16		7		43.75%		22.58%

		Bank of New York Mellon		8		3		37.50%		9.68%

		Computershare		30		8		26.67%		25.81%

		US Bank		48		10		20.83%		32.26%

		Deutsche		9		3		33.33%		9.68%

																		Number of Amended
Rates 30 Days +				7		3		8		10		3

		Industry Totals		111		31		27.93%										As a Percentage of  Total
Amended Rates From All Agents				22.58%		9.68%		25.81%		32.26%		9.68%

																		Bank				Citibank		Computershare		US Bank		Bank of New York Mellon		Deutsche
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As a Percentage of Total Late Rates From All Agents



		



As a Percentage of Total Late Rates From All Agents



		



As a Percentage of Total Amended Rates From All Agents



		



As a Percentage of Total Late Rates From All Agents



		Paste agent names & totals into the range A2:M8 - NOTE: Banks must be in Alpha Order!

		Agent				Total  all other paydates Announcements		Total Announcements				Rates Rec'd Late		Rates Rec'd Late Total				Rates Rec'd Late P/D -1  Conforming		Rates Rec'd Late P/D -1 Total Conforming		Rates Amended After Payable Date		30 days or under		31 days or more

		Bank of New York Mellon				500		500				113		113				387		387		8		5		3

		Citibank				237		237				32		32				205		205		16		9		7

		Deutsche				225		225				27		27				136		136		9		11		3

		US Bank				1,189		1,189				204		204				985		985		48		38		10

		Computershare				617		617				148		148				469		469		30		22		8

		Totals		0		2,768		2,768		0		524		524				2,182		2,182

																						0		0		0

		All Agents / Vendors						135,521														135,521

		DTC Internal Sigma						135,521														135,521

						Report Card Month:		Jul		Copy from below for the correct month						Monthly Sigma		Monthly Sigma		Monthly Sigma

						Sigma Target 1:		3.78						Bank of New York Mellon		0.75		2.25		3.64

						Sigma Target 2:		4.79						Citibank		0.40		2.60		2.99

						Sigma Target 3:		4.19						Deutsche		1.24		2.67		3.25

														US Bank		0.55		2.45		3.25

														Wells Fargo		0.79		2.21		3.16

		2011 Sigma Targets		Jan		Feb		Mar		Apr		May		Jun		Jul		Aug		Sep		Oct		Nov		Dec

		Conforming Late Rates P/D -1		3.76		3.76		3.76		3.77		3.77		3.77		3.78		3.78		3.78		3.80		3.80		3.80

		All Late Rates by 3:00pm Cut-off		4.76		4.76		4.76		4.78		4.78		4.78		4.79		4.79		4.79		4.80		4.80		4.80

		Amended Rates		4.17		4.17		4.17		4.18		4.18		4.18		4.19		4.19		4.19		4.20		4.20		4.20
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All Late Rates
CMO/ABS Payable on the 15th and the 25th 
After 3:00p EST on payable date and subsequent days

4.27 4.31 4.48 4.51 4.99

51 37 12 17 7

41.13% 29.84% 9.68% 13.71% 5.65%

-0.20 -0.16 0.01 0.04 0.52

US Bank Bank of New York 
Mellon

Deutsche Citibank Computershare

Sigma Level

Number of Late Rate

As a Percentage of Total Late
Rates From All Agents

Deviation From the
Industry Sigma
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US Bank Bank of New York
Mellon

Deutsche Citibank Computershare

As a Percentage of Total Late Rates From All Agents 

Industry σ: 4.47


BONY

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		551		3.00%

		Bank of New York Mellon		14,963		308		2.06%

		X		13,172		126		0.96%

		X		8,228		51		0.62%

		X		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		18,372		51		0.28%

		Bank of New York Mellon		14,963		37		0.25%

		X		8,228		12		0.15%

		X		13,172		17		0.13%

		X		28,814		7		0.02%

		Industry Totals		83,549		124		0.15%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		48		0.26%

		X		13,172		16		0.12%

		X		8,228		9		0.11%

		X		28,814		30		0.10%

		Bank of New York Mellon		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		Bank of New York Mellon		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		Bank of New York Mellon		3.54		3.68		3.78		3.80

		X		3.84		3.68		3.78		3.80

		X		4.00		3.68		3.78		3.80

		X		3.38		3.68		3.78		3.80

		X		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		Bank of New York Mellon		4.31		0.00		4.79		4.80

		X		4.51		0.00		4.79		4.80

		X		4.48		0.00		4.79		4.80

		X		4.27		0.00		4.79		4.80

		X		4.99		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		Bank of New York Mellon		4.77		0.00		4.19		4.20

		X		4.53		0.00		4.19		4.20

		X		4.56		0.00		4.19		4.20

		X		4.29		0.00		4.19		4.20

		X		4.58		0.00		4.19		4.20
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Deutsche Bk

		





US Bank

		





Wells Fargo

		



Jul Sigma

Jul Industry Average 3.68

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



All Agents

		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



Totals

		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



Paste Data

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		551		3.00%

		X		14,963		308		2.06%

		Citibank		13,172		126		0.96%

		X		8,228		51		0.62%

		X		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		18,372		51		0.28%

		X		14,963		37		0.25%

		X		8,228		12		0.15%

		Citibank		13,172		17		0.13%

		X		28,814		7		0.02%

		Industry Totals		83,549		124		0.15%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		48		0.26%

		Citibank		13,172		16		0.12%

		X		8,228		9		0.11%

		X		28,814		30		0.10%

		X		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		Citibank		16		7		43.75%

		X		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		3.54		3.68		3.78		3.80

		Citibank		3.84		3.68		3.78		3.80

		X		4.00		3.68		3.78		3.80

		X		3.38		3.68		3.78		3.80

		X		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		4.31		0.00		4.79		4.80

		Citibank		4.51		0.00		4.79		4.80

		X		4.48		0.00		4.79		4.80

		X		4.27		0.00		4.79		4.80

		X		4.99		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		4.77		0.00		4.19		4.20

		Citibank		4.53		0.00		4.19		4.20

		X		4.56		0.00		4.19		4.20

		X		4.29		0.00		4.19		4.20

		X		4.58		0.00		4.19		4.20



&L&1#&"Arial"&10&K737373DTCC Internal (Green)



Paste Data
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Jul Sigma

Jul Industry Average 3.68

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		551		3.00%

		X		14,963		308		2.06%

		X		13,172		126		0.96%

		Deutsche		8,228		51		0.62%

		X		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		18,372		51		0.28%

		X		14,963		37		0.25%

		Deutsche		8,228		12		0.15%

		X		13,172		17		0.13%

		X		28,814		7		0.02%

		Industry Totals		83,549		124		0.15%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		48		0.26%

		X		13,172		16		0.12%

		Deutsche		8,228		9		0.11%

		X		28,814		30		0.10%

		X		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		X		8		3		37.50%

		Deutsche		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		3.54		3.68		3.78		3.80

		X		3.84		3.68		3.78		3.80

		Deutsche		4.00		3.68		3.78		3.80

		X		3.38		3.68		3.78		3.80

		X		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		4.31		0.00		4.79		4.80

		X		4.51		0.00		4.79		4.80

		Deutsche		4.48		0.00		4.79		4.80

		X		4.27		0.00		4.79		4.80

		X		4.99		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		4.77		0.00		4.19		4.20

		X		4.53		0.00		4.19		4.20

		Deutsche		4.56		0.00		4.19		4.20

		X		4.29		0.00		4.19		4.20

		X		4.58		0.00		4.19		4.20
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Jul Sigma

Jul Industry Average 3.68

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		US Bank		18,372		551		3.00%

		X		14,963		308		2.06%

		X		13,172		126		0.96%

		X		8,228		51		0.62%

		X		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		US Bank		18,372		51		0.28%

		X		14,963		37		0.25%

		X		8,228		12		0.15%

		X		13,172		17		0.13%

		X		28,814		7		0.02%

		Industry Totals		83,549		124		0.15%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		US Bank		18,372		48		0.26%

		X		13,172		16		0.12%

		X		8,228		9		0.11%

		X		28,814		30		0.10%

		X		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		X		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		US Bank		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		3.54		3.68		3.78		3.80

		X		3.84		3.68		3.78		3.80

		X		4.00		3.68		3.78		3.80

		US Bank		3.38		3.68		3.78		3.80

		X		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		4.31		0.00		4.79		4.80

		X		4.51		0.00		4.79		4.80

		X		4.48		0.00		4.79		4.80

		US Bank		4.27		0.00		4.79		4.80

		X		4.99		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		4.77		0.00		4.19		4.20

		X		4.53		0.00		4.19		4.20

		X		4.56		0.00		4.19		4.20

		US Bank		4.29		0.00		4.19		4.20

		X		4.58		0.00		4.19		4.20
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Jul Sigma

Jul Industry Average 3.68

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		551		3.00%

		X		14,963		308		2.06%

		X		13,172		126		0.96%

		X		8,228		51		0.62%

		X		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		18,372		51		0.28%

		X		14,963		37		0.25%

		X		8,228		12		0.15%

		X		13,172		17		0.13%

		X		28,814		7		0.02%

		Industry Totals		83,549		124		0.15%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		48		0.26%

		X		13,172		16		0.12%

		X		8,228		9		0.11%

		X		28,814		30		0.10%

		X		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		X		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		3.54		3.68		3.78		3.80

		X		3.84		3.68		3.78		3.80

		X		4.00		3.68		3.78		3.80

		X		3.38		3.68		3.78		3.80

		Wells Fargo		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		4.31		0.00		4.79		4.80

		X		4.51		0.00		4.79		4.80

		X		4.48		0.00		4.79		4.80

		X		4.27		0.00		4.79		4.80

		Wells Fargo		4.99		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		4.77		0.00		4.19		4.20

		X		4.53		0.00		4.19		4.20

		X		4.56		0.00		4.19		4.20

		X		4.29		0.00		4.19		4.20

		Wells Fargo		4.58		0.00		4.19		4.20
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Jul Sigma

Jul Industry Average 3.68

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Rec'd Late P/D -1 total Conforming		% Rec'd Late P/D -1

		US Bank		18,372		551		3.00%

		Bank of New York Mellon		14,963		308		2.06%

		Citibank		13,172		126		0.96%

		Deutsche		8,228		51		0.62%

		Computershare		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		US Bank		18,372		51		0.28%

		Bank of New York Mellon		14,963		37		0.25%

		Deutsche		8,228		12		0.15%

		Citibank		13,172		17		0.13%

		Computershare		28,814		7		0.02%

		Industry Totals		54,735		117		0.21%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		US Bank		18,372		48		0.26%

		Citibank		13,172		16		0.12%

		Deutsche		8,228		9		0.11%

		Computershare		28,814		30		0.10%

		Bank of New York Mellon		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		Citibank		16		7		43.75%

		Bank of New York Mellon		8		3		37.50%

		Deutsche		9		3		33.33%

		Computershare		30		8		26.67%

		US Bank		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		Bank of New York Mellon		3.54		3.68		3.78		3.80

		Citibank		3.84		3.68		3.78		3.80

		Deutsche		4.00		3.68		3.78		3.80		SLIDE 10

		US Bank		3.38		3.68		3.78		3.80

		Wells Fargo		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		Bank of New York Mellon		4.31		4.47		4.79		4.80

		Citibank		4.51		4.47		4.79		4.80

		Deutsche		4.48		4.47		4.79		4.80

		US Bank		4.27		4.47		4.79		4.80		SLIDE 11

		Wells Fargo		4.99		4.47		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		Bank of New York Mellon		4.77		4.50		4.19		4.20

		Citibank		4.53		4.50		4.19		4.20

		Deutsche		4.56		4.50		4.19		4.20

		US Bank		4.29		4.50		4.19		4.20

		Wells Fargo		4.58		4.50		4.19		4.20		SLIDE 12
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Jul Sigma

Jul Industry Average 3.68

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1																SLIDE 4

		Agent		Total Announcements		Rates Rec'd Late P/D -1 total Conforming		% Rec'd Late P/D -1		As a Percentage of Total Late Rates From All Agents		Own Sigma		Deviation From the Industry Sigma

		US Bank		18,372		551		3.00%		45.50%		3.38		-0.30				Sigma Level				3.38		3.54		3.84		4.00		4.01

		Bank of New York Mellon		14,963		308		2.06%		25.43%		3.54		-0.14				Number of Late Rate				551		308		126		51		175

		Citibank		13,172		126		0.96%		10.40%		3.84		0.16				As a Percentage of Total
Late Rates From All Agents				45.50%		25.43%		10.40%		4.21%		14.45%

		Deutsche		8,228		51		0.62%		4.21%		4.00		0.32				Deviation From the
Industry Sigma				-0.30		-0.14		0.16		0.32		0.32

		Computershare		28,814		175		0.61%		14.45%		4.01		0.32				Bank				US Bank		Bank of New York Mellon		Citibank		Deutsche		Computershare

		Industry Totals		83,549		1,211		1.45%				3.68								Industry σ: 3.68

		All Late Rates: CMO/ABS Payable on the 15 and on the 25
After 3:00 p.m. EST on payable date and subsequent days																SLIDE 6

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late		As a Percentage of Total Late Rates From All Agents		Own Sigma		Deviation From the Industry Sigma

		US Bank		18,372		51		0.28%		41.13%		4.27		-0.20

		Bank of New York Mellon		14,963		37		0.25%		29.84%		4.31		-0.16				Sigma Level				4.27		4.31		4.48		4.51		4.99

		Deutsche		8,228		12		0.15%		9.68%		4.48		0.01				Number of Late Rate				51		37		12		17		7

		Citibank		13,172		17		0.13%		13.71%		4.51		0.04				As a Percentage of Total Late
Rates From All Agents				41.13%		29.84%		9.68%		13.71%		5.65%

		Computershare		28,814		7		0.02%		5.65%		4.99		0.52				Deviation From the
Industry Sigma				-0.20		-0.16		0.01		0.04		0.52

																		Bank				US Bank		Bank of New York Mellon		Deutsche		Citibank		Computershare

		Industry Totals		83,549		124		0.15%				4.47

																				Industry σ: 4.47

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates																SLIDE 8

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates		As a Percentage of Total Amended Rates From All Agents		Own Sigma		Deviation From the Industry Sigma

		US Bank		18,372		48		0.26%		43.24%		4.29		-0.21

		Citibank		13,172		16		0.12%		14.41%		4.53		0.03

		Deutsche		8,228		9		0.11%		8.11%		4.56		0.06

		Computershare		28,814		30		0.10%		27.03%		4.58		0.07				Sigma Level				4.29		4.53		4.56		4.58		4.77

		Bank of New York Mellon		14,963		8		0.05%		7.21%		4.77		0.27				Number of Amended Rates				48		16		9		30		8

																		As a Percentage of Total
Amended Rates From All Agents				43.24%		14.41%		8.11%		27.03%		7.21%

		Industry Totals		83,549		111		0.13%				4.50						Deviation From
the Industry Sigma				-0.21		0.03		0.06		0.07		0.27

																		Bank				US Bank		Citibank		Deutsche		Computershare		Bank of New York Mellon

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%				0.00								Industry σ: 4.50

																				0.00

		All Amended Rates CMO/ABS
30 days+ after payable date																SLIDE 9

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days		As a Percentage of Total Late Rates From All Agents

		Citibank		16		7		43.75%		22.58%

		Bank of New York Mellon		8		3		37.50%		9.68%

		Deutsche		9		3		33.33%		9.68%

		Computershare		30		8		26.67%		25.81%

		US Bank		48		10		20.83%		32.26%

																		Number of Amended
Rates 30 Days +				7		3		3		8		10

		Industry Totals		111		31		27.93%										As a Percentage of  Total
Amended Rates From All Agents				22.58%		9.68%		9.68%		25.81%		32.26%

																		Bank				Citibank		Bank of New York Mellon		Deutsche		Computershare		US Bank
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As a Percentage of Total Late Rates From All Agents



		



As a Percentage of Total Late Rates From All Agents



		



As a Percentage of Total Amended Rates From All Agents



		



As a Percentage of Total Late Rates From All Agents

30 days+ after PD, As a Percentage of Total Late Rates From All Agents



		Paste agent names & totals into the range A2:M8 - NOTE: Banks must be in Alpha Order!

		Agent		Total  15 Announcements		Total  25 Announcements		Total Announcements		Rates Rec'd Late 15		Rates Rec'd Late 25		Rates Rec'd Late total		Rates Rec'd Late P/D -1 15 Conforming		Rates Rec'd Late P/D -1 25 Conforming		Rates Rec'd Late P/D -1 total Conforming		Rates Amended After Payable Date		30 days or under		31 days or more

		Bank of New York Mellon		1,140		13823		14,963		15		22		37		108		200		308		8		5		3

		Citibank		1,969		11,203		13,172		8		9		17		101		25		126		16		9		7

		Deutsche		1,032		7,196		8,228		1		11		12		32		19		51		9		11		3

		US Bank		4,177		14,195		18,372		43		8		51		430		121		551		48		38		10

		Computershare		4,006		24,808		28,814		3		4		7		69		106		175		30		22		8

		Totals		12,324		71,225		83,549		70		54		124		740		471		1,211		111		85		31

		All Agents / Vendors						135,521														135,521

		DTC Internal Sigma						135,521														135,521

						Report Card Month:		Jul		Copy from below for the correct month						Monthly Sigma		Monthly Sigma		Monthly Sigma

						Sigma Target 1:		3.78						Bank of New York Mellon		3.54		4.31		4.77

						Sigma Target 2:		4.79						Citibank		3.84		4.51		4.53

						Sigma Target 3:		4.19						Deutsche		4.00		4.48		4.56

														US Bank		3.38		4.27		4.29

														Wells Fargo		4.01		4.99		4.58

		2011 Sigma Targets		Jan		Feb		Mar		Apr		May		Jun		Jul		Aug		Sep		Oct		Nov		Dec

		Conforming Late Rates P/D -1		3.76		3.76		3.76		3.77		3.77		3.77		3.78		3.78		3.78		3.80		3.80		3.80

		All Late Rates by 3:00pm Cut-off		4.76		4.76		4.76		4.78		4.78		4.78		4.79		4.79		4.79		4.80		4.80		4.80

		Amended Rates		4.17		4.17		4.17		4.18		4.18		4.18		4.19		4.19		4.19		4.20		4.20		4.20
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		Agent Report Card

		Rankings based on a percentage of an agent's total rates

		(Best three in each category highlighted in green)

		Bank		Rates Open at COB P/D - 1		Late Rates after 3:00 pm Cut-off on P/D		Amended Announcements		Amended Announcements 30 Days + after P/D

		Bank of New
York Mellon		5		4		3		3

		Citibank		2		2		1		1

		Deutsche Bank		1		1		2		2

		US Bank		3		3		5		4

		Wells Fargo		4		5		4		5

		RANKING BASED ON:		SLIDE 4		SLIDE 6		SLIDE 8		SLIDE 9
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CommandButto






CommandButto





BONY

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		551		3.00%

		Bank of New York Mellon		14,963		308		2.06%

		X		13,172		126		0.96%

		X		8,228		51		0.62%

		X		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		18,372		51		0.28%

		Bank of New York Mellon		14,963		37		0.25%

		X		8,228		12		0.15%

		X		13,172		17		0.13%

		X		28,814		7		0.02%

		Industry Totals		83,549		124		0.15%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		48		0.26%

		X		13,172		16		0.12%

		X		8,228		9		0.11%

		X		28,814		30		0.10%

		Bank of New York Mellon		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		Bank of New York Mellon		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		Bank of New York Mellon		3.54		3.68		3.78		3.80

		X		3.84		3.68		3.78		3.80

		X		4.00		3.68		3.78		3.80

		X		3.38		3.68		3.78		3.80

		X		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		Bank of New York Mellon		4.31		0.00		4.79		4.80

		X		4.51		0.00		4.79		4.80

		X		4.48		0.00		4.79		4.80

		X		4.27		0.00		4.79		4.80

		X		4.99		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		Bank of New York Mellon		4.77		0.00		4.19		4.20

		X		4.53		0.00		4.19		4.20

		X		4.56		0.00		4.19		4.20

		X		4.29		0.00		4.19		4.20

		X		4.58		0.00		4.19		4.20
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BONY

		





Citibank

		





Deutsche Bk

		





US Bank

		





Wells Fargo

		



Jul Sigma

Jul Industry Average 3.68

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



All Agents

		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



Totals

		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



Paste Data

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		551		3.00%

		X		14,963		308		2.06%

		Citibank		13,172		126		0.96%

		X		8,228		51		0.62%

		X		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		18,372		51		0.28%

		X		14,963		37		0.25%

		X		8,228		12		0.15%

		Citibank		13,172		17		0.13%

		X		28,814		7		0.02%

		Industry Totals		83,549		124		0.15%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		48		0.26%

		Citibank		13,172		16		0.12%

		X		8,228		9		0.11%

		X		28,814		30		0.10%

		X		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		Citibank		16		7		43.75%

		X		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		3.54		3.68		3.78		3.80

		Citibank		3.84		3.68		3.78		3.80

		X		4.00		3.68		3.78		3.80

		X		3.38		3.68		3.78		3.80

		X		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		4.31		0.00		4.79		4.80

		Citibank		4.51		0.00		4.79		4.80

		X		4.48		0.00		4.79		4.80

		X		4.27		0.00		4.79		4.80

		X		4.99		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		4.77		0.00		4.19		4.20

		Citibank		4.53		0.00		4.19		4.20

		X		4.56		0.00		4.19		4.20

		X		4.29		0.00		4.19		4.20

		X		4.58		0.00		4.19		4.20
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Jul Industry Average .00
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Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		551		3.00%

		X		14,963		308		2.06%

		X		13,172		126		0.96%

		Deutsche		8,228		51		0.62%

		X		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		18,372		51		0.28%

		X		14,963		37		0.25%

		Deutsche		8,228		12		0.15%

		X		13,172		17		0.13%

		X		28,814		7		0.02%

		Industry Totals		83,549		124		0.15%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		48		0.26%

		X		13,172		16		0.12%

		Deutsche		8,228		9		0.11%

		X		28,814		30		0.10%

		X		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		X		8		3		37.50%

		Deutsche		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		3.54		3.68		3.78		3.80

		X		3.84		3.68		3.78		3.80

		Deutsche		4.00		3.68		3.78		3.80

		X		3.38		3.68		3.78		3.80

		X		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		4.31		0.00		4.79		4.80

		X		4.51		0.00		4.79		4.80

		Deutsche		4.48		0.00		4.79		4.80

		X		4.27		0.00		4.79		4.80

		X		4.99		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		4.77		0.00		4.19		4.20

		X		4.53		0.00		4.19		4.20

		Deutsche		4.56		0.00		4.19		4.20

		X		4.29		0.00		4.19		4.20

		X		4.58		0.00		4.19		4.20
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		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		US Bank		18,372		551		3.00%

		X		14,963		308		2.06%

		X		13,172		126		0.96%

		X		8,228		51		0.62%

		X		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		US Bank		18,372		51		0.28%

		X		14,963		37		0.25%

		X		8,228		12		0.15%

		X		13,172		17		0.13%

		X		28,814		7		0.02%

		Industry Totals		83,549		124		0.15%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		US Bank		18,372		48		0.26%

		X		13,172		16		0.12%

		X		8,228		9		0.11%

		X		28,814		30		0.10%

		X		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		X		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		US Bank		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		3.54		3.68		3.78		3.80

		X		3.84		3.68		3.78		3.80

		X		4.00		3.68		3.78		3.80

		US Bank		3.38		3.68		3.78		3.80

		X		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		4.31		0.00		4.79		4.80

		X		4.51		0.00		4.79		4.80

		X		4.48		0.00		4.79		4.80

		US Bank		4.27		0.00		4.79		4.80

		X		4.99		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		4.77		0.00		4.19		4.20

		X		4.53		0.00		4.19		4.20

		X		4.56		0.00		4.19		4.20

		US Bank		4.29		0.00		4.19		4.20

		X		4.58		0.00		4.19		4.20
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		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		551		3.00%

		X		14,963		308		2.06%

		X		13,172		126		0.96%

		X		8,228		51		0.62%

		X		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		18,372		51		0.28%

		X		14,963		37		0.25%

		X		8,228		12		0.15%

		X		13,172		17		0.13%

		X		28,814		7		0.02%

		Industry Totals		83,549		124		0.15%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		48		0.26%

		X		13,172		16		0.12%

		X		8,228		9		0.11%

		X		28,814		30		0.10%

		X		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		X		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		3.54		3.68		3.78		3.80

		X		3.84		3.68		3.78		3.80

		X		4.00		3.68		3.78		3.80

		X		3.38		3.68		3.78		3.80

		Wells Fargo		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		4.31		0.00		4.79		4.80

		X		4.51		0.00		4.79		4.80

		X		4.48		0.00		4.79		4.80

		X		4.27		0.00		4.79		4.80

		Wells Fargo		4.99		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		4.77		0.00		4.19		4.20

		X		4.53		0.00		4.19		4.20

		X		4.56		0.00		4.19		4.20

		X		4.29		0.00		4.19		4.20

		Wells Fargo		4.58		0.00		4.19		4.20
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		Agent		Total Announcements		Rates Rec'd Late P/D -1 total Conforming		% Rec'd Late P/D -1

		US Bank		18,372		551		3.00%

		Bank of New York Mellon		14,963		308		2.06%

		Citibank		13,172		126		0.96%

		Deutsche		8,228		51		0.62%

		Computershare		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		US Bank		18,372		51		0.28%

		Bank of New York Mellon		14,963		37		0.25%

		Deutsche		8,228		12		0.15%

		Citibank		13,172		17		0.13%

		Computershare		28,814		7		0.02%

		Industry Totals		54,735		117		0.21%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		US Bank		18,372		48		0.26%

		Citibank		13,172		16		0.12%

		Deutsche		8,228		9		0.11%

		Computershare		28,814		30		0.10%

		Bank of New York Mellon		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		Citibank		16		7		43.75%

		Bank of New York Mellon		8		3		37.50%

		Deutsche		9		3		33.33%

		Computershare		30		8		26.67%

		US Bank		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		Bank of New York Mellon		3.54		3.68		3.78		3.80

		Citibank		3.84		3.68		3.78		3.80

		Deutsche		4.00		3.68		3.78		3.80		SLIDE 10

		US Bank		3.38		3.68		3.78		3.80

		Wells Fargo		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		Bank of New York Mellon		4.31		4.47		4.79		4.80

		Citibank		4.51		4.47		4.79		4.80

		Deutsche		4.48		4.47		4.79		4.80

		US Bank		4.27		4.47		4.79		4.80		SLIDE 11

		Wells Fargo		4.99		4.47		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		Bank of New York Mellon		4.77		4.50		4.19		4.20

		Citibank		4.53		4.50		4.19		4.20

		Deutsche		4.56		4.50		4.19		4.20

		US Bank		4.29		4.50		4.19		4.20

		Wells Fargo		4.58		4.50		4.19		4.20		SLIDE 12
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		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1																SLIDE 4

		Agent		Total Announcements		Rates Rec'd Late P/D -1 total Conforming		% Rec'd Late P/D -1		As a Percentage of Total Late Rates From All Agents		Own Sigma		Deviation From the Industry Sigma

		US Bank		18,372		551		3.00%		45.50%		3.38		-0.30				Sigma Level				3.38		3.54		3.84		4.00		4.01

		Bank of New York Mellon		14,963		308		2.06%		25.43%		3.54		-0.14				Number of Late Rate				551		308		126		51		175

		Citibank		13,172		126		0.96%		10.40%		3.84		0.16				As a Percentage of Total
Late Rates From All Agents				45.50%		25.43%		10.40%		4.21%		14.45%

		Deutsche		8,228		51		0.62%		4.21%		4.00		0.32				Deviation From the
Industry Sigma				-0.30		-0.14		0.16		0.32		0.32

		Computershare		28,814		175		0.61%		14.45%		4.01		0.32				Bank				US Bank		Bank of New York Mellon		Citibank		Deutsche		Computershare

		Industry Totals		83,549		1,211		1.45%				3.68								Industry σ: 3.68

		All Late Rates: CMO/ABS Payable on the 15 and on the 25
After 3:00 p.m. EST on payable date and subsequent days																SLIDE 6

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late		As a Percentage of Total Late Rates From All Agents		Own Sigma		Deviation From the Industry Sigma

		US Bank		18,372		51		0.28%		41.13%		4.27		-0.20

		Bank of New York Mellon		14,963		37		0.25%		29.84%		4.31		-0.16				Sigma Level				4.27		4.31		4.48		4.51		4.99

		Deutsche		8,228		12		0.15%		9.68%		4.48		0.01				Number of Late Rate				51		37		12		17		7

		Citibank		13,172		17		0.13%		13.71%		4.51		0.04				As a Percentage of Total Late
Rates From All Agents				41.13%		29.84%		9.68%		13.71%		5.65%

		Computershare		28,814		7		0.02%		5.65%		4.99		0.52				Deviation From the
Industry Sigma				-0.20		-0.16		0.01		0.04		0.52

																		Bank				US Bank		Bank of New York Mellon		Deutsche		Citibank		Computershare

		Industry Totals		83,549		124		0.15%				4.47

																				Industry σ: 4.47

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates																SLIDE 8

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates		As a Percentage of Total Amended Rates From All Agents		Own Sigma		Deviation From the Industry Sigma

		US Bank		18,372		48		0.26%		43.24%		4.29		-0.21

		Citibank		13,172		16		0.12%		14.41%		4.53		0.03

		Deutsche		8,228		9		0.11%		8.11%		4.56		0.06

		Computershare		28,814		30		0.10%		27.03%		4.58		0.07				Sigma Level				4.29		4.53		4.56		4.58		4.77

		Bank of New York Mellon		14,963		8		0.05%		7.21%		4.77		0.27				Number of Amended Rates				48		16		9		30		8

																		As a Percentage of Total
Amended Rates From All Agents				43.24%		14.41%		8.11%		27.03%		7.21%

		Industry Totals		83,549		111		0.13%				4.50						Deviation From
the Industry Sigma				-0.21		0.03		0.06		0.07		0.27

																		Bank				US Bank		Citibank		Deutsche		Computershare		Bank of New York Mellon

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%				0.00								Industry σ: 4.50

																				0.00

		All Amended Rates CMO/ABS
30 days+ after payable date																SLIDE 9

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days		As a Percentage of Total Late Rates From All Agents

		Citibank		16		7		43.75%		22.58%

		Bank of New York Mellon		8		3		37.50%		9.68%

		Deutsche		9		3		33.33%		9.68%

		Computershare		30		8		26.67%		25.81%

		US Bank		48		10		20.83%		32.26%

																		Number of Amended
Rates 30 Days +				7		3		3		8		10

		Industry Totals		111		31		27.93%										As a Percentage of  Total
Amended Rates From All Agents				22.58%		9.68%		9.68%		25.81%		32.26%

																		Bank				Citibank		Bank of New York Mellon		Deutsche		Computershare		US Bank
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As a Percentage of Total Late Rates From All Agents
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As a Percentage of Total Late Rates From All Agents

30 days+ after PD, As a Percentage of Total Late Rates From All Agents



		Paste agent names & totals into the range A2:M8 - NOTE: Banks must be in Alpha Order!

		Agent		Total  15 Announcements		Total  25 Announcements		Total Announcements		Rates Rec'd Late 15		Rates Rec'd Late 25		Rates Rec'd Late total		Rates Rec'd Late P/D -1 15 Conforming		Rates Rec'd Late P/D -1 25 Conforming		Rates Rec'd Late P/D -1 total Conforming		Rates Amended After Payable Date		30 days or under		31 days or more

		Bank of New York Mellon		1,140		13823		14,963		15		22		37		108		200		308		8		5		3

		Citibank		1,969		11,203		13,172		8		9		17		101		25		126		16		9		7

		Deutsche		1,032		7,196		8,228		1		11		12		32		19		51		9		11		3

		US Bank		4,177		14,195		18,372		43		8		51		430		121		551		48		38		10

		Computershare		4,006		24,808		28,814		3		4		7		69		106		175		30		22		8

		Totals		12,324		71,225		83,549		70		54		124		740		471		1,211		111		85		31

		All Agents / Vendors						135,521														135,521

		DTC Internal Sigma						135,521														135,521

						Report Card Month:		Jul		Copy from below for the correct month						Monthly Sigma		Monthly Sigma		Monthly Sigma

						Sigma Target 1:		3.78						Bank of New York Mellon		3.54		4.31		4.77

						Sigma Target 2:		4.79						Citibank		3.84		4.51		4.53

						Sigma Target 3:		4.19						Deutsche		4.00		4.48		4.56

														US Bank		3.38		4.27		4.29

														Wells Fargo		4.01		4.99		4.58

		2011 Sigma Targets		Jan		Feb		Mar		Apr		May		Jun		Jul		Aug		Sep		Oct		Nov		Dec

		Conforming Late Rates P/D -1		3.76		3.76		3.76		3.77		3.77		3.77		3.78		3.78		3.78		3.80		3.80		3.80

		All Late Rates by 3:00pm Cut-off		4.76		4.76		4.76		4.78		4.78		4.78		4.79		4.79		4.79		4.80		4.80		4.80

		Amended Rates		4.17		4.17		4.17		4.18		4.18		4.18		4.19		4.19		4.19		4.20		4.20		4.20
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		Agent Report Card

		Rankings based on a percentage of an agent's total rates

		(Best three in each category highlighted in green)

		Bank		Rates Open at COB P/D - 1		Late Rates after 3:00 pm Cut-off on P/D		Amended Announcements		Amended Announcements 30 Days + after P/D

		Bank of New
York Mellon		5		4		3		3

		Citibank		2		2		1		1

		Deutsche Bank		1		1		2		2

		US Bank		3		3		5		4

		Wells Fargo		4		5		4		5

		RANKING BASED ON:		SLIDE 4		SLIDE 6		SLIDE 8		SLIDE 9
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DTCC Internal (Green) 7

All Late Rates
CMO/ABS Excluding Payable on the 15th and the 25th 
After 3:00p EST on payable date and subsequent days

2.21 2.25 2.45 2.60 2.67

148 113 204 32 27

28.24% 21.56% 38.93% 6.11% 5.15%

-0.17 -0.13 0.07 0.22 0.29

Computershare Bank of New 
York Mellon

US Bank Citibank Deutsche

Number of Late Rate

As a Percentage of Total Late
Rates From All Agents

Deviation From the
Industry Sigma

Bank

Sigma Level

28.24%

21.56%

38.93%

6.11% 5.15%
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45.00%

Computershare Bank of New York
Mellon

US Bank Citibank Deutsche

As a Percentage of Total Late Rates From All Agents 

Industry σ: 2.38


Ranking

		Agent Report Card

		Rankings based on a percentage of an agent's total rates

		(Best three in each category highlighted in green)

				Rates Open at COB P/D - 1		Late Rates after 3:00 pm Cut-off on P/D		Amended Announcements		Amended Announcements 30 Days + after P/D

		Bank of New
York Mellon		4		3		3		2

		Citibank		1		2		1		1

		Deutsche Bank		2		1		2		4

		US Bank		3		4		4		2

		Wells Fargo		5		5		5		5
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BONY

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		237		205		86.50%

		X		1,189		985		82.84%

		Bank of New York Mellon		500		387		77.40%

		X		617		469		76.01%

		X		225		136		60.44%

		Industry Totals		2,768		2,182		78.83%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		617		148		23.99%

		Bank of New York Mellon		500		113		22.60%

		X		1,189		204		17.16%

		X		237		32		13.50%

		X		225		27		12.00%

		Industry Totals		2,768		524		18.93%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		237		16		6.75%

		X		617		30		4.86%

		X		1,189		48		4.04%

		X		225		9		4.00%

		Bank of New York Mellon		500		8		1.60%

		Industry Totals		2,768		111		4.01%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		Bank of New York Mellon		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average .70		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		Bank of New York Mellon		0.75		0.70		3.78		3.80

		X		0.40		0.70		3.78		3.80

		X		1.24		0.70		3.78		3.80

		X		0.55		0.70		3.78		3.80

		X		0.79		0.70		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		Bank of New York Mellon		2.25		0.00		4.79		4.80

		X		2.60		0.00		4.79		4.80

		X		2.67		0.00		4.79		4.80

		X		2.45		0.00		4.79		4.80

		X		2.21		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		Bank of New York Mellon		3.64		0.00		4.19		4.20

		X		2.99		0.00		4.19		4.20

		X		3.25		0.00		4.19		4.20

		X		3.25		0.00		4.19		4.20

		X		3.16		0.00		4.19		4.20
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Deutsche Bk

		





US Bank

		





Wells Fargo

		



Jul Sigma

Jul Industry Average .70

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



All Agents

		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



Totals

		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



Paste Data

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		Citibank		237		205		86.50%

		X		1,189		985		82.84%

		X		500		387		77.40%

		X		617		469		76.01%

		X		225		136		60.44%

		Industry Totals		2,768		2,182		78.83%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		617		148		23.99%

		X		500		113		22.60%

		X		1,189		204		17.16%

		Citibank		237		32		13.50%

		X		225		27		12.00%

		Industry Totals		2,768		524		18.93%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		Citibank		237		16		6.75%

		X		617		30		4.86%

		X		1,189		48		4.04%

		X		225		9		4.00%

		X		500		8		1.60%

		Industry Totals		2,768		111		4.01%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		Citibank		16		7		43.75%

		X		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average .70		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		0.75		0.70		3.78		3.80

		Citibank		0.40		0.70		3.78		3.80

		X		1.24		0.70		3.78		3.80

		X		0.55		0.70		3.78		3.80

		X		0.79		0.70		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		2.25		0.00		4.79		4.80

		Citibank		2.60		0.00		4.79		4.80

		X		2.67		0.00		4.79		4.80

		X		2.45		0.00		4.79		4.80

		X		2.21		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		3.64		0.00		4.19		4.20

		Citibank		2.99		0.00		4.19		4.20

		X		3.25		0.00		4.19		4.20

		X		3.25		0.00		4.19		4.20

		X		3.16		0.00		4.19		4.20
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Jul Sigma

Jul Industry Average .70

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		237		205		86.50%

		X		1,189		985		82.84%

		X		500		387		77.40%

		X		617		469		76.01%

		Deutsche		225		136		60.44%

		Industry Totals		2,768		2,182		78.83%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		617		148		23.99%

		X		500		113		22.60%

		X		1,189		204		17.16%

		X		237		32		13.50%

		Deutsche		225		27		12.00%

		Industry Totals		2,768		524		18.93%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		237		16		6.75%

		X		617		30		4.86%

		X		1,189		48		4.04%

		Deutsche		225		9		4.00%

		X		500		8		1.60%

		Industry Totals		2,768		111		4.01%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		X		8		3		37.50%

		Deutsche		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average .70		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		0.75		0.70		3.78		3.80

		X		0.40		0.70		3.78		3.80

		Deutsche		1.24		0.70		3.78		3.80

		X		0.55		0.70		3.78		3.80

		X		0.79		0.70		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		2.25		0.00		4.79		4.80

		X		2.60		0.00		4.79		4.80

		Deutsche		2.67		0.00		4.79		4.80

		X		2.45		0.00		4.79		4.80

		X		2.21		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		3.64		0.00		4.19		4.20

		X		2.99		0.00		4.19		4.20

		Deutsche		3.25		0.00		4.19		4.20

		X		3.25		0.00		4.19		4.20

		X		3.16		0.00		4.19		4.20
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Jul Sigma

Jul Industry Average .70

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		237		205		86.50%

		X		1,189		985		82.84%

		X		500		387		77.40%

		X		617		469		76.01%

		X		225		136		60.44%

		Industry Totals		2,768		2,182		78.83%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		617		148		23.99%

		X		500		113		22.60%

		US Bank		1,189		204		17.16%

		X		237		32		13.50%

		X		225		27		12.00%

		Industry Totals		2,768		524		18.93%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		237		16		6.75%

		X		617		30		4.86%

		US Bank		1,189		48		4.04%

		X		225		9		4.00%

		X		500		8		1.60%

		Industry Totals		2,768		111		4.01%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		X		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		US Bank		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average .70		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		0.75		0.70		3.78		3.80

		X		0.40		0.70		3.78		3.80

		X		1.24		0.70		3.78		3.80

		US Bank		0.55		0.70		3.78		3.80

		X		0.79		0.70		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		2.25		0.00		4.79		4.80

		X		2.60		0.00		4.79		4.80

		X		2.67		0.00		4.79		4.80

		US Bank		2.45		0.00		4.79		4.80

		X		2.21		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		3.64		0.00		4.19		4.20

		X		2.99		0.00		4.19		4.20

		X		3.25		0.00		4.19		4.20

		US Bank		3.25		0.00		4.19		4.20

		X		3.16		0.00		4.19		4.20
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Jul Sigma

Jul Industry Average .70

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		237		205		86.50%

		X		1,189		985		82.84%

		X		500		387		77.40%

		X		617		469		76.01%

		X		225		136		60.44%

		Industry Totals		2,768		2,182		78.83%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		617		148		23.99%

		X		500		113		22.60%

		X		1,189		204		17.16%

		X		237		32		13.50%

		X		225		27		12.00%

		Industry Totals		2,768		524		18.93%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		237		16		6.75%

		X		617		30		4.86%

		X		1,189		48		4.04%

		X		225		9		4.00%

		X		500		8		1.60%

		Industry Totals		2,768		111		4.01%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		X		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average .70		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		0.75		0.70		3.78		3.80

		X		0.40		0.70		3.78		3.80

		X		1.24		0.70		3.78		3.80

		X		0.55		0.70		3.78		3.80

		Wells Fargo		0.79		0.70		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		2.25		0.00		4.79		4.80

		X		2.60		0.00		4.79		4.80

		X		2.67		0.00		4.79		4.80

		X		2.45		0.00		4.79		4.80

		Wells Fargo		2.21		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		3.64		0.00		4.19		4.20

		X		2.99		0.00		4.19		4.20

		X		3.25		0.00		4.19		4.20

		X		3.25		0.00		4.19		4.20

		Wells Fargo		3.16		0.00		4.19		4.20
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Jul Sigma

Jul Industry Average .70

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Rec'd Late P/D -1 total Conforming		% Rec'd Late P/D -1

		Citibank		237		205		86.50%

		Bank of NY		1,189		985		82.84%

		Bank of New York Mellon		500		387		77.40%

		Deutsche Bank		617		469		76.01%

		Deutsche		225		136		60.44%

		Industry Totals		2,768		2,182		78.83%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		Computershare		617		148		23.99%

		Bank of New York Mellon		500		113		22.60%

		US Bank		1,189		204		17.16%

		Citibank		237		32		13.50%

		Deutsche		225		27		12.00%

		Industry Totals		2,543		497		19.54%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		Citibank		237		16		6.75%

		Computershare		617		30		4.86%

		US Bank		1,189		48		4.04%

		Deutsche		225		9		4.00%

		Bank of New York Mellon		500		8		1.60%

		Industry Totals		2,768		111		4.01%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		Citibank		16		7		43.75%

		Bank of New York Mellon		8		3		37.50%

		Deutsche		9		3		33.33%

		Computershare		30		8		26.67%

		US Bank		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average .70		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		Bank of New York Mellon		0.75		0.70		3.78		3.80

		Citibank		0.40		0.70		3.78		3.80

		Deutsche		1.24		0.70		3.78		3.80

		US Bank		0.55		0.70		3.78		3.80

		Wells Fargo		0.79		0.70		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		Bank of New York Mellon		2.25		2.38		4.79		4.80

		Citibank		2.60		2.38		4.79		4.80

		Deutsche		2.67		2.38		4.79		4.80

		US Bank		2.45		2.38		4.79		4.80

		Wells Fargo		2.21		2.38		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		Bank of New York Mellon		3.64		3.25		4.19		4.20

		Citibank		2.99		3.25		4.19		4.20

		Deutsche		3.25		3.25		4.19		4.20

		US Bank		3.25		3.25		4.19		4.20

		Wells Fargo		3.16		3.25		4.19		4.20
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Jul Sigma

Jul Industry Average .70

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1																SLIDE 5

		Agent		Total Announcements		Rates Rec'd Late P/D -1 total Conforming		% Rec'd Late P/D -1		As a Percentage of Total Late Rates From All Agents		Own Sigma		Deviation From the Industry Sigma

		Citibank		237		205		86.50%		9.40%		0.40		-0.30				Sigma Level				0.40		0.55		0.75		0.79		1.24

		US Bank		1,189		985		82.84%		45.14%		0.55		-0.15				Number of Late Rate				205		985		387		469		136

		Bank of New York Mellon		500		387		77.40%		17.74%		0.75		0.05				As a Percentage of Total
Late Rates From All Agents				9.40%		45.14%		17.74%		21.49%		6.23%

		Computershare		617		469		76.01%		21.49%		0.79		0.09				Deviation From the
Industry Sigma				-0.30		-0.15		0.05		0.09		0.54

		Deutsche		225		136		60.44%		6.23%		1.24		0.54				Bank				CitiBank		USBank		Bank of New York Mellon		Computershare		Deutsche

		Industry Totals		2,768		2,182		78.83%				0.70								Industry σ: 0.70

		All Late Rates: CMO/ABS Payable on the 15 and on the 25
After 3:00 p.m. EST on payable date and subsequent days																SLIDE 7

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late		As a Percentage of Total Late Rates From All Agents		Own Sigma		Deviation From the Industry Sigma

		Computershare		617		148		23.99%		28.24%		2.21		-0.17

		Bank of New York Mellon		500		113		22.60%		21.56%		2.25		-0.13				Sigma Level				2.21		2.25		2.45		2.60		2.67

		US Bank		1,189		204		17.16%		38.93%		2.45		0.07				Number of Late Rate				148		113		204		32		27

		Citibank		237		32		13.50%		6.11%		2.60		0.22				As a Percentage of Total Late
Rates From All Agents				28.24%		21.56%		38.93%		6.11%		5.15%

		Deutsche		225		27		12.00%		5.15%		2.67		0.29				Deviation From the
Industry Sigma				-0.17		-0.13		0.07		0.22		0.29

																		Bank				Computershare		Bank of New York Mellon		US Bank		Citibank		Deutsche

		Industry Totals		2,768		524		18.93%				2.38

																				Industry σ: 2.38

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates																NOT USED IN PPT

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates		As a Percentage of Total Amended Rates From All Agents		Own Sigma		Deviation From the Industry Sigma

		Computershare		617		30		4.86%		27.03%		3.16		-0.09

		US Bank		1,189		48		4.04%		43.24%		3.25		-0.00

		Deutsche		225		9		4.00%		8.11%		3.25		0.00

		Bank of New York Mellon		500		8		1.60%		7.21%		3.64		0.39				Sigma Level				3.16		3.25		3.25		3.64		2.99

		Citibank		237		16		6.75%		14.41%		2.99		-0.25				Number of Amended Rates				30		48		9		8		16

																		As a Percentage of Total
Amended Rates From All Agents				27.03%		43.24%		8.11%		7.21%		14.41%

		Industry Totals		2,768		111		4.01%				3.25						Deviation From
the Industry Sigma				-0.09		-0.00		0.00		0.39		-0.25

																		Bank				Computershare		US Bank		Deutsche		Bank of New York Mellon		Citibank

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%				0.00								Industry σ: 3.25

																				0.00

		All Amended Rates CMO/ABS
30 days+ after payable date																NOT USED IN PPT

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days		As a Percentage of Total Late Rates From All Agents

		Citibank		16		7		43.75%		22.58%

		Bank of New York Mellon		8		3		37.50%		9.68%

		Computershare		30		8		26.67%		25.81%

		US Bank		48		10		20.83%		32.26%

		Deutsche		9		3		33.33%		9.68%

																		Number of Amended
Rates 30 Days +				7		3		8		10		3

		Industry Totals		111		31		27.93%										As a Percentage of  Total
Amended Rates From All Agents				22.58%		9.68%		25.81%		32.26%		9.68%

																		Bank				Citibank		Computershare		US Bank		Bank of New York Mellon		Deutsche
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As a Percentage of Total Late Rates From All Agents



		



As a Percentage of Total Late Rates From All Agents



		



As a Percentage of Total Amended Rates From All Agents



		



As a Percentage of Total Late Rates From All Agents



		Paste agent names & totals into the range A2:M8 - NOTE: Banks must be in Alpha Order!

		Agent				Total  all other paydates Announcements		Total Announcements				Rates Rec'd Late		Rates Rec'd Late Total				Rates Rec'd Late P/D -1  Conforming		Rates Rec'd Late P/D -1 Total Conforming		Rates Amended After Payable Date		30 days or under		31 days or more

		Bank of New York Mellon				500		500				113		113				387		387		8		5		3

		Citibank				237		237				32		32				205		205		16		9		7

		Deutsche				225		225				27		27				136		136		9		11		3

		US Bank				1,189		1,189				204		204				985		985		48		38		10

		Computershare				617		617				148		148				469		469		30		22		8

		Totals		0		2,768		2,768		0		524		524				2,182		2,182

																						0		0		0

		All Agents / Vendors						135,521														135,521

		DTC Internal Sigma						135,521														135,521

						Report Card Month:		Jul		Copy from below for the correct month						Monthly Sigma		Monthly Sigma		Monthly Sigma

						Sigma Target 1:		3.78						Bank of New York Mellon		0.75		2.25		3.64

						Sigma Target 2:		4.79						Citibank		0.40		2.60		2.99

						Sigma Target 3:		4.19						Deutsche		1.24		2.67		3.25

														US Bank		0.55		2.45		3.25

														Wells Fargo		0.79		2.21		3.16

		2011 Sigma Targets		Jan		Feb		Mar		Apr		May		Jun		Jul		Aug		Sep		Oct		Nov		Dec

		Conforming Late Rates P/D -1		3.76		3.76		3.76		3.77		3.77		3.77		3.78		3.78		3.78		3.80		3.80		3.80

		All Late Rates by 3:00pm Cut-off		4.76		4.76		4.76		4.78		4.78		4.78		4.79		4.79		4.79		4.80		4.80		4.80

		Amended Rates		4.17		4.17		4.17		4.18		4.18		4.18		4.19		4.19		4.19		4.20		4.20		4.20
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Resort






Resort




Resort






Resort




CommandButto






CommandButto





Ranking

		Agent Report Card

		Rankings based on a percentage of an agent's total rates

		(Best three in each category highlighted in green)

				Rates Open at COB P/D - 1		Late Rates after 3:00 pm Cut-off on P/D		Amended Announcements		Amended Announcements 30 Days + after P/D

		Bank of New
York Mellon		4		3		3		2

		Citibank		1		2		1		1

		Deutsche Bank		2		1		2		4

		US Bank		3		4		4		2

		Wells Fargo		5		5		5		5
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BONY

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		237		205		86.50%

		X		1,189		985		82.84%

		Bank of New York Mellon		500		387		77.40%

		X		617		469		76.01%

		X		225		136		60.44%

		Industry Totals		2,768		2,182		78.83%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		617		148		23.99%

		Bank of New York Mellon		500		113		22.60%

		X		1,189		204		17.16%

		X		237		32		13.50%

		X		225		27		12.00%

		Industry Totals		2,768		524		18.93%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		237		16		6.75%

		X		617		30		4.86%

		X		1,189		48		4.04%

		X		225		9		4.00%

		Bank of New York Mellon		500		8		1.60%

		Industry Totals		2,768		111		4.01%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		Bank of New York Mellon		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average .70		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		Bank of New York Mellon		0.75		0.70		3.78		3.80

		X		0.40		0.70		3.78		3.80

		X		1.24		0.70		3.78		3.80

		X		0.55		0.70		3.78		3.80

		X		0.79		0.70		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		Bank of New York Mellon		2.25		0.00		4.79		4.80

		X		2.60		0.00		4.79		4.80

		X		2.67		0.00		4.79		4.80

		X		2.45		0.00		4.79		4.80

		X		2.21		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		Bank of New York Mellon		3.64		0.00		4.19		4.20

		X		2.99		0.00		4.19		4.20

		X		3.25		0.00		4.19		4.20

		X		3.25		0.00		4.19		4.20

		X		3.16		0.00		4.19		4.20
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BONY

		





Citibank

		





Deutsche Bk

		





US Bank

		





Wells Fargo

		



Jul Sigma

Jul Industry Average .70

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



All Agents

		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



Totals

		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



Paste Data

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		Citibank		237		205		86.50%

		X		1,189		985		82.84%

		X		500		387		77.40%

		X		617		469		76.01%

		X		225		136		60.44%

		Industry Totals		2,768		2,182		78.83%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		617		148		23.99%

		X		500		113		22.60%

		X		1,189		204		17.16%

		Citibank		237		32		13.50%

		X		225		27		12.00%

		Industry Totals		2,768		524		18.93%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		Citibank		237		16		6.75%

		X		617		30		4.86%

		X		1,189		48		4.04%

		X		225		9		4.00%

		X		500		8		1.60%

		Industry Totals		2,768		111		4.01%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		Citibank		16		7		43.75%

		X		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average .70		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		0.75		0.70		3.78		3.80

		Citibank		0.40		0.70		3.78		3.80

		X		1.24		0.70		3.78		3.80

		X		0.55		0.70		3.78		3.80

		X		0.79		0.70		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		2.25		0.00		4.79		4.80

		Citibank		2.60		0.00		4.79		4.80

		X		2.67		0.00		4.79		4.80

		X		2.45		0.00		4.79		4.80

		X		2.21		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		3.64		0.00		4.19		4.20

		Citibank		2.99		0.00		4.19		4.20

		X		3.25		0.00		4.19		4.20

		X		3.25		0.00		4.19		4.20

		X		3.16		0.00		4.19		4.20
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Paste Data

		





		





		





		





		



Jul Sigma

Jul Industry Average .70

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		237		205		86.50%

		X		1,189		985		82.84%

		X		500		387		77.40%

		X		617		469		76.01%

		Deutsche		225		136		60.44%

		Industry Totals		2,768		2,182		78.83%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		617		148		23.99%

		X		500		113		22.60%

		X		1,189		204		17.16%

		X		237		32		13.50%

		Deutsche		225		27		12.00%

		Industry Totals		2,768		524		18.93%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		237		16		6.75%

		X		617		30		4.86%

		X		1,189		48		4.04%

		Deutsche		225		9		4.00%

		X		500		8		1.60%

		Industry Totals		2,768		111		4.01%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		X		8		3		37.50%

		Deutsche		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average .70		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		0.75		0.70		3.78		3.80

		X		0.40		0.70		3.78		3.80

		Deutsche		1.24		0.70		3.78		3.80

		X		0.55		0.70		3.78		3.80

		X		0.79		0.70		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		2.25		0.00		4.79		4.80

		X		2.60		0.00		4.79		4.80

		Deutsche		2.67		0.00		4.79		4.80

		X		2.45		0.00		4.79		4.80

		X		2.21		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		3.64		0.00		4.19		4.20

		X		2.99		0.00		4.19		4.20

		Deutsche		3.25		0.00		4.19		4.20

		X		3.25		0.00		4.19		4.20

		X		3.16		0.00		4.19		4.20
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Jul Sigma

Jul Industry Average .70

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		237		205		86.50%

		X		1,189		985		82.84%

		X		500		387		77.40%

		X		617		469		76.01%

		X		225		136		60.44%

		Industry Totals		2,768		2,182		78.83%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		617		148		23.99%

		X		500		113		22.60%

		US Bank		1,189		204		17.16%

		X		237		32		13.50%

		X		225		27		12.00%

		Industry Totals		2,768		524		18.93%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		237		16		6.75%

		X		617		30		4.86%

		US Bank		1,189		48		4.04%

		X		225		9		4.00%

		X		500		8		1.60%

		Industry Totals		2,768		111		4.01%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		X		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		US Bank		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average .70		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		0.75		0.70		3.78		3.80

		X		0.40		0.70		3.78		3.80

		X		1.24		0.70		3.78		3.80

		US Bank		0.55		0.70		3.78		3.80

		X		0.79		0.70		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		2.25		0.00		4.79		4.80

		X		2.60		0.00		4.79		4.80

		X		2.67		0.00		4.79		4.80

		US Bank		2.45		0.00		4.79		4.80

		X		2.21		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		3.64		0.00		4.19		4.20

		X		2.99		0.00		4.19		4.20

		X		3.25		0.00		4.19		4.20

		US Bank		3.25		0.00		4.19		4.20

		X		3.16		0.00		4.19		4.20
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Jul Sigma

Jul Industry Average .70

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		237		205		86.50%

		X		1,189		985		82.84%

		X		500		387		77.40%

		X		617		469		76.01%

		X		225		136		60.44%

		Industry Totals		2,768		2,182		78.83%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		617		148		23.99%

		X		500		113		22.60%

		X		1,189		204		17.16%

		X		237		32		13.50%

		X		225		27		12.00%

		Industry Totals		2,768		524		18.93%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		237		16		6.75%

		X		617		30		4.86%

		X		1,189		48		4.04%

		X		225		9		4.00%

		X		500		8		1.60%

		Industry Totals		2,768		111		4.01%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		X		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average .70		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		0.75		0.70		3.78		3.80

		X		0.40		0.70		3.78		3.80

		X		1.24		0.70		3.78		3.80

		X		0.55		0.70		3.78		3.80

		Wells Fargo		0.79		0.70		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		2.25		0.00		4.79		4.80

		X		2.60		0.00		4.79		4.80

		X		2.67		0.00		4.79		4.80

		X		2.45		0.00		4.79		4.80

		Wells Fargo		2.21		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		3.64		0.00		4.19		4.20

		X		2.99		0.00		4.19		4.20

		X		3.25		0.00		4.19		4.20

		X		3.25		0.00		4.19		4.20

		Wells Fargo		3.16		0.00		4.19		4.20
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Jul Sigma

Jul Industry Average .70

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Rec'd Late P/D -1 total Conforming		% Rec'd Late P/D -1

		Citibank		237		205		86.50%

		Bank of NY		1,189		985		82.84%

		Bank of New York Mellon		500		387		77.40%

		Deutsche Bank		617		469		76.01%

		Deutsche		225		136		60.44%

		Industry Totals		2,768		2,182		78.83%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		Computershare		617		148		23.99%

		Bank of New York Mellon		500		113		22.60%

		US Bank		1,189		204		17.16%

		Citibank		237		32		13.50%

		Deutsche		225		27		12.00%

		Industry Totals		2,543		497		19.54%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		Citibank		237		16		6.75%

		Computershare		617		30		4.86%

		US Bank		1,189		48		4.04%

		Deutsche		225		9		4.00%

		Bank of New York Mellon		500		8		1.60%

		Industry Totals		2,768		111		4.01%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		Citibank		16		7		43.75%

		Bank of New York Mellon		8		3		37.50%

		Deutsche		9		3		33.33%

		Computershare		30		8		26.67%

		US Bank		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average .70		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		Bank of New York Mellon		0.75		0.70		3.78		3.80

		Citibank		0.40		0.70		3.78		3.80

		Deutsche		1.24		0.70		3.78		3.80

		US Bank		0.55		0.70		3.78		3.80

		Wells Fargo		0.79		0.70		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		Bank of New York Mellon		2.25		2.38		4.79		4.80

		Citibank		2.60		2.38		4.79		4.80

		Deutsche		2.67		2.38		4.79		4.80

		US Bank		2.45		2.38		4.79		4.80

		Wells Fargo		2.21		2.38		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		Bank of New York Mellon		3.64		3.25		4.19		4.20

		Citibank		2.99		3.25		4.19		4.20

		Deutsche		3.25		3.25		4.19		4.20

		US Bank		3.25		3.25		4.19		4.20

		Wells Fargo		3.16		3.25		4.19		4.20
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Jul Sigma

Jul Industry Average .70

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1																SLIDE 5

		Agent		Total Announcements		Rates Rec'd Late P/D -1 total Conforming		% Rec'd Late P/D -1		As a Percentage of Total Late Rates From All Agents		Own Sigma		Deviation From the Industry Sigma

		Citibank		237		205		86.50%		9.40%		0.40		-0.30				Sigma Level				0.40		0.55		0.75		0.79		1.24

		US Bank		1,189		985		82.84%		45.14%		0.55		-0.15				Number of Late Rate				205		985		387		469		136

		Bank of New York Mellon		500		387		77.40%		17.74%		0.75		0.05				As a Percentage of Total
Late Rates From All Agents				9.40%		45.14%		17.74%		21.49%		6.23%

		Computershare		617		469		76.01%		21.49%		0.79		0.09				Deviation From the
Industry Sigma				-0.30		-0.15		0.05		0.09		0.54

		Deutsche		225		136		60.44%		6.23%		1.24		0.54				Bank				CitiBank		USBank		Bank of New York Mellon		Computershare		Deutsche

		Industry Totals		2,768		2,182		78.83%				0.70								Industry σ: 0.70

		All Late Rates: CMO/ABS Payable on the 15 and on the 25
After 3:00 p.m. EST on payable date and subsequent days																SLIDE 7

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late		As a Percentage of Total Late Rates From All Agents		Own Sigma		Deviation From the Industry Sigma

		Computershare		617		148		23.99%		28.24%		2.21		-0.17

		Bank of New York Mellon		500		113		22.60%		21.56%		2.25		-0.13				Sigma Level				2.21		2.25		2.45		2.60		2.67

		US Bank		1,189		204		17.16%		38.93%		2.45		0.07				Number of Late Rate				148		113		204		32		27

		Citibank		237		32		13.50%		6.11%		2.60		0.22				As a Percentage of Total Late
Rates From All Agents				28.24%		21.56%		38.93%		6.11%		5.15%

		Deutsche		225		27		12.00%		5.15%		2.67		0.29				Deviation From the
Industry Sigma				-0.17		-0.13		0.07		0.22		0.29

																		Bank				Computershare		Bank of New York Mellon		US Bank		Citibank		Deutsche

		Industry Totals		2,768		524		18.93%				2.38

																				Industry σ: 2.38

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates																NOT USED IN PPT

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates		As a Percentage of Total Amended Rates From All Agents		Own Sigma		Deviation From the Industry Sigma

		Computershare		617		30		4.86%		27.03%		3.16		-0.09

		US Bank		1,189		48		4.04%		43.24%		3.25		-0.00

		Deutsche		225		9		4.00%		8.11%		3.25		0.00

		Bank of New York Mellon		500		8		1.60%		7.21%		3.64		0.39				Sigma Level				3.16		3.25		3.25		3.64		2.99

		Citibank		237		16		6.75%		14.41%		2.99		-0.25				Number of Amended Rates				30		48		9		8		16

																		As a Percentage of Total
Amended Rates From All Agents				27.03%		43.24%		8.11%		7.21%		14.41%

		Industry Totals		2,768		111		4.01%				3.25						Deviation From
the Industry Sigma				-0.09		-0.00		0.00		0.39		-0.25

																		Bank				Computershare		US Bank		Deutsche		Bank of New York Mellon		Citibank

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%				0.00								Industry σ: 3.25

																				0.00

		All Amended Rates CMO/ABS
30 days+ after payable date																NOT USED IN PPT

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days		As a Percentage of Total Late Rates From All Agents

		Citibank		16		7		43.75%		22.58%

		Bank of New York Mellon		8		3		37.50%		9.68%

		Computershare		30		8		26.67%		25.81%

		US Bank		48		10		20.83%		32.26%

		Deutsche		9		3		33.33%		9.68%

																		Number of Amended
Rates 30 Days +				7		3		8		10		3

		Industry Totals		111		31		27.93%										As a Percentage of  Total
Amended Rates From All Agents				22.58%		9.68%		25.81%		32.26%		9.68%

																		Bank				Citibank		Computershare		US Bank		Bank of New York Mellon		Deutsche



&L&1#&"Arial"&10&K737373DTCC Confidential (Yellow)



		



As a Percentage of Total Late Rates From All Agents



		



As a Percentage of Total Late Rates From All Agents



		



As a Percentage of Total Amended Rates From All Agents



		



As a Percentage of Total Late Rates From All Agents



		Paste agent names & totals into the range A2:M8 - NOTE: Banks must be in Alpha Order!

		Agent				Total  all other paydates Announcements		Total Announcements				Rates Rec'd Late		Rates Rec'd Late Total				Rates Rec'd Late P/D -1  Conforming		Rates Rec'd Late P/D -1 Total Conforming		Rates Amended After Payable Date		30 days or under		31 days or more

		Bank of New York Mellon				500		500				113		113				387		387		8		5		3

		Citibank				237		237				32		32				205		205		16		9		7

		Deutsche				225		225				27		27				136		136		9		11		3

		US Bank				1,189		1,189				204		204				985		985		48		38		10

		Computershare				617		617				148		148				469		469		30		22		8

		Totals		0		2,768		2,768		0		524		524				2,182		2,182

																						0		0		0

		All Agents / Vendors						135,521														135,521

		DTC Internal Sigma						135,521														135,521

						Report Card Month:		Jul		Copy from below for the correct month						Monthly Sigma		Monthly Sigma		Monthly Sigma

						Sigma Target 1:		3.78						Bank of New York Mellon		0.75		2.25		3.64

						Sigma Target 2:		4.79						Citibank		0.40		2.60		2.99

						Sigma Target 3:		4.19						Deutsche		1.24		2.67		3.25

														US Bank		0.55		2.45		3.25

														Wells Fargo		0.79		2.21		3.16

		2011 Sigma Targets		Jan		Feb		Mar		Apr		May		Jun		Jul		Aug		Sep		Oct		Nov		Dec

		Conforming Late Rates P/D -1		3.76		3.76		3.76		3.77		3.77		3.77		3.78		3.78		3.78		3.80		3.80		3.80

		All Late Rates by 3:00pm Cut-off		4.76		4.76		4.76		4.78		4.78		4.78		4.79		4.79		4.79		4.80		4.80		4.80

		Amended Rates		4.17		4.17		4.17		4.18		4.18		4.18		4.19		4.19		4.19		4.20		4.20		4.20
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DTCC Internal (Green) 8

All Amended Rates
CMO/ABS

4.29 4.53 4.56 4.58 4.77

48 16 9 30 8

43.24% 14.41% 8.11% 27.03% 7.21%

-0.21 0.03 0.06 0.07 0.27

US Bank Citibank Deutsche Computershare Bank of New York 
Mellon

Number of Amended Rates

As a Percentage of Total
Amended Rates From All Agents
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US Bank Citibank Deutsche Computershare Bank of New York
Mellon

As a Percentage of Total Amended Rates From All Agents 

Industry σ: 4.50


BONY

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		551		3.00%

		Bank of New York Mellon		14,963		308		2.06%

		X		13,172		126		0.96%

		X		8,228		51		0.62%

		X		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		18,372		51		0.28%

		Bank of New York Mellon		14,963		37		0.25%

		X		8,228		12		0.15%

		X		13,172		17		0.13%

		X		28,814		7		0.02%

		Industry Totals		83,549		124		0.15%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		48		0.26%

		X		13,172		16		0.12%

		X		8,228		9		0.11%

		X		28,814		30		0.10%

		Bank of New York Mellon		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		Bank of New York Mellon		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		Bank of New York Mellon		3.54		3.68		3.78		3.80

		X		3.84		3.68		3.78		3.80

		X		4.00		3.68		3.78		3.80

		X		3.38		3.68		3.78		3.80

		X		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		Bank of New York Mellon		4.31		0.00		4.79		4.80

		X		4.51		0.00		4.79		4.80

		X		4.48		0.00		4.79		4.80

		X		4.27		0.00		4.79		4.80

		X		4.99		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		Bank of New York Mellon		4.77		0.00		4.19		4.20

		X		4.53		0.00		4.19		4.20

		X		4.56		0.00		4.19		4.20

		X		4.29		0.00		4.19		4.20

		X		4.58		0.00		4.19		4.20
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Deutsche Bk

		





US Bank

		





Wells Fargo

		



Jul Sigma

Jul Industry Average 3.68

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



All Agents

		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



Totals

		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



Paste Data

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		551		3.00%

		X		14,963		308		2.06%

		Citibank		13,172		126		0.96%

		X		8,228		51		0.62%

		X		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		18,372		51		0.28%

		X		14,963		37		0.25%

		X		8,228		12		0.15%

		Citibank		13,172		17		0.13%

		X		28,814		7		0.02%

		Industry Totals		83,549		124		0.15%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		48		0.26%

		Citibank		13,172		16		0.12%

		X		8,228		9		0.11%

		X		28,814		30		0.10%

		X		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		Citibank		16		7		43.75%

		X		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		3.54		3.68		3.78		3.80

		Citibank		3.84		3.68		3.78		3.80

		X		4.00		3.68		3.78		3.80

		X		3.38		3.68		3.78		3.80

		X		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		4.31		0.00		4.79		4.80

		Citibank		4.51		0.00		4.79		4.80

		X		4.48		0.00		4.79		4.80

		X		4.27		0.00		4.79		4.80

		X		4.99		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		4.77		0.00		4.19		4.20

		Citibank		4.53		0.00		4.19		4.20

		X		4.56		0.00		4.19		4.20

		X		4.29		0.00		4.19		4.20

		X		4.58		0.00		4.19		4.20
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Jul Industry Average 3.68
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Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		551		3.00%

		X		14,963		308		2.06%

		X		13,172		126		0.96%

		Deutsche		8,228		51		0.62%

		X		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		18,372		51		0.28%

		X		14,963		37		0.25%

		Deutsche		8,228		12		0.15%

		X		13,172		17		0.13%

		X		28,814		7		0.02%

		Industry Totals		83,549		124		0.15%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		48		0.26%

		X		13,172		16		0.12%

		Deutsche		8,228		9		0.11%

		X		28,814		30		0.10%

		X		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		X		8		3		37.50%

		Deutsche		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		3.54		3.68		3.78		3.80

		X		3.84		3.68		3.78		3.80

		Deutsche		4.00		3.68		3.78		3.80

		X		3.38		3.68		3.78		3.80

		X		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		4.31		0.00		4.79		4.80

		X		4.51		0.00		4.79		4.80

		Deutsche		4.48		0.00		4.79		4.80

		X		4.27		0.00		4.79		4.80

		X		4.99		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		4.77		0.00		4.19		4.20

		X		4.53		0.00		4.19		4.20

		Deutsche		4.56		0.00		4.19		4.20

		X		4.29		0.00		4.19		4.20

		X		4.58		0.00		4.19		4.20
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		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		US Bank		18,372		551		3.00%

		X		14,963		308		2.06%

		X		13,172		126		0.96%

		X		8,228		51		0.62%

		X		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		US Bank		18,372		51		0.28%

		X		14,963		37		0.25%

		X		8,228		12		0.15%

		X		13,172		17		0.13%

		X		28,814		7		0.02%

		Industry Totals		83,549		124		0.15%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		US Bank		18,372		48		0.26%

		X		13,172		16		0.12%

		X		8,228		9		0.11%

		X		28,814		30		0.10%

		X		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		X		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		US Bank		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		3.54		3.68		3.78		3.80

		X		3.84		3.68		3.78		3.80

		X		4.00		3.68		3.78		3.80

		US Bank		3.38		3.68		3.78		3.80

		X		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		4.31		0.00		4.79		4.80

		X		4.51		0.00		4.79		4.80

		X		4.48		0.00		4.79		4.80

		US Bank		4.27		0.00		4.79		4.80

		X		4.99		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		4.77		0.00		4.19		4.20

		X		4.53		0.00		4.19		4.20

		X		4.56		0.00		4.19		4.20

		US Bank		4.29		0.00		4.19		4.20

		X		4.58		0.00		4.19		4.20
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		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		551		3.00%

		X		14,963		308		2.06%

		X		13,172		126		0.96%

		X		8,228		51		0.62%

		X		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		18,372		51		0.28%

		X		14,963		37		0.25%

		X		8,228		12		0.15%

		X		13,172		17		0.13%

		X		28,814		7		0.02%

		Industry Totals		83,549		124		0.15%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		48		0.26%

		X		13,172		16		0.12%

		X		8,228		9		0.11%

		X		28,814		30		0.10%

		X		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		X		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		3.54		3.68		3.78		3.80

		X		3.84		3.68		3.78		3.80

		X		4.00		3.68		3.78		3.80

		X		3.38		3.68		3.78		3.80

		Wells Fargo		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		4.31		0.00		4.79		4.80

		X		4.51		0.00		4.79		4.80

		X		4.48		0.00		4.79		4.80

		X		4.27		0.00		4.79		4.80

		Wells Fargo		4.99		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		4.77		0.00		4.19		4.20

		X		4.53		0.00		4.19		4.20

		X		4.56		0.00		4.19		4.20

		X		4.29		0.00		4.19		4.20

		Wells Fargo		4.58		0.00		4.19		4.20
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		Agent		Total Announcements		Rates Rec'd Late P/D -1 total Conforming		% Rec'd Late P/D -1

		US Bank		18,372		551		3.00%

		Bank of New York Mellon		14,963		308		2.06%

		Citibank		13,172		126		0.96%

		Deutsche		8,228		51		0.62%

		Computershare		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		US Bank		18,372		51		0.28%

		Bank of New York Mellon		14,963		37		0.25%

		Deutsche		8,228		12		0.15%

		Citibank		13,172		17		0.13%

		Computershare		28,814		7		0.02%

		Industry Totals		54,735		117		0.21%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		US Bank		18,372		48		0.26%

		Citibank		13,172		16		0.12%

		Deutsche		8,228		9		0.11%

		Computershare		28,814		30		0.10%

		Bank of New York Mellon		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		Citibank		16		7		43.75%

		Bank of New York Mellon		8		3		37.50%

		Deutsche		9		3		33.33%

		Computershare		30		8		26.67%

		US Bank		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		Bank of New York Mellon		3.54		3.68		3.78		3.80

		Citibank		3.84		3.68		3.78		3.80

		Deutsche		4.00		3.68		3.78		3.80		SLIDE 10

		US Bank		3.38		3.68		3.78		3.80

		Wells Fargo		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		Bank of New York Mellon		4.31		4.47		4.79		4.80

		Citibank		4.51		4.47		4.79		4.80

		Deutsche		4.48		4.47		4.79		4.80

		US Bank		4.27		4.47		4.79		4.80		SLIDE 11

		Wells Fargo		4.99		4.47		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		Bank of New York Mellon		4.77		4.50		4.19		4.20

		Citibank		4.53		4.50		4.19		4.20

		Deutsche		4.56		4.50		4.19		4.20

		US Bank		4.29		4.50		4.19		4.20

		Wells Fargo		4.58		4.50		4.19		4.20		SLIDE 12
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		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1																SLIDE 4

		Agent		Total Announcements		Rates Rec'd Late P/D -1 total Conforming		% Rec'd Late P/D -1		As a Percentage of Total Late Rates From All Agents		Own Sigma		Deviation From the Industry Sigma

		US Bank		18,372		551		3.00%		45.50%		3.38		-0.30				Sigma Level				3.38		3.54		3.84		4.00		4.01

		Bank of New York Mellon		14,963		308		2.06%		25.43%		3.54		-0.14				Number of Late Rate				551		308		126		51		175

		Citibank		13,172		126		0.96%		10.40%		3.84		0.16				As a Percentage of Total
Late Rates From All Agents				45.50%		25.43%		10.40%		4.21%		14.45%

		Deutsche		8,228		51		0.62%		4.21%		4.00		0.32				Deviation From the
Industry Sigma				-0.30		-0.14		0.16		0.32		0.32

		Computershare		28,814		175		0.61%		14.45%		4.01		0.32				Bank				US Bank		Bank of New York Mellon		Citibank		Deutsche		Computershare

		Industry Totals		83,549		1,211		1.45%				3.68								Industry σ: 3.68

		All Late Rates: CMO/ABS Payable on the 15 and on the 25
After 3:00 p.m. EST on payable date and subsequent days																SLIDE 6

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late		As a Percentage of Total Late Rates From All Agents		Own Sigma		Deviation From the Industry Sigma

		US Bank		18,372		51		0.28%		41.13%		4.27		-0.20

		Bank of New York Mellon		14,963		37		0.25%		29.84%		4.31		-0.16				Sigma Level				4.27		4.31		4.48		4.51		4.99

		Deutsche		8,228		12		0.15%		9.68%		4.48		0.01				Number of Late Rate				51		37		12		17		7

		Citibank		13,172		17		0.13%		13.71%		4.51		0.04				As a Percentage of Total Late
Rates From All Agents				41.13%		29.84%		9.68%		13.71%		5.65%

		Computershare		28,814		7		0.02%		5.65%		4.99		0.52				Deviation From the
Industry Sigma				-0.20		-0.16		0.01		0.04		0.52

																		Bank				US Bank		Bank of New York Mellon		Deutsche		Citibank		Computershare

		Industry Totals		83,549		124		0.15%				4.47

																				Industry σ: 4.47

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates																SLIDE 8

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates		As a Percentage of Total Amended Rates From All Agents		Own Sigma		Deviation From the Industry Sigma

		US Bank		18,372		48		0.26%		43.24%		4.29		-0.21

		Citibank		13,172		16		0.12%		14.41%		4.53		0.03

		Deutsche		8,228		9		0.11%		8.11%		4.56		0.06

		Computershare		28,814		30		0.10%		27.03%		4.58		0.07				Sigma Level				4.29		4.53		4.56		4.58		4.77

		Bank of New York Mellon		14,963		8		0.05%		7.21%		4.77		0.27				Number of Amended Rates				48		16		9		30		8

																		As a Percentage of Total
Amended Rates From All Agents				43.24%		14.41%		8.11%		27.03%		7.21%

		Industry Totals		83,549		111		0.13%				4.50						Deviation From
the Industry Sigma				-0.21		0.03		0.06		0.07		0.27

																		Bank				US Bank		Citibank		Deutsche		Computershare		Bank of New York Mellon

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%				0.00								Industry σ: 4.50

																				0.00

		All Amended Rates CMO/ABS
30 days+ after payable date																SLIDE 9

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days		As a Percentage of Total Late Rates From All Agents

		Citibank		16		7		43.75%		22.58%

		Bank of New York Mellon		8		3		37.50%		9.68%

		Deutsche		9		3		33.33%		9.68%

		Computershare		30		8		26.67%		25.81%

		US Bank		48		10		20.83%		32.26%

																		Number of Amended
Rates 30 Days +				7		3		3		8		10

		Industry Totals		111		31		27.93%										As a Percentage of  Total
Amended Rates From All Agents				22.58%		9.68%		9.68%		25.81%		32.26%

																		Bank				Citibank		Bank of New York Mellon		Deutsche		Computershare		US Bank
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As a Percentage of Total Late Rates From All Agents
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As a Percentage of Total Amended Rates From All Agents



		



As a Percentage of Total Late Rates From All Agents

30 days+ after PD, As a Percentage of Total Late Rates From All Agents



		Paste agent names & totals into the range A2:M8 - NOTE: Banks must be in Alpha Order!

		Agent		Total  15 Announcements		Total  25 Announcements		Total Announcements		Rates Rec'd Late 15		Rates Rec'd Late 25		Rates Rec'd Late total		Rates Rec'd Late P/D -1 15 Conforming		Rates Rec'd Late P/D -1 25 Conforming		Rates Rec'd Late P/D -1 total Conforming		Rates Amended After Payable Date		30 days or under		31 days or more

		Bank of New York Mellon		1,140		13823		14,963		15		22		37		108		200		308		8		5		3

		Citibank		1,969		11,203		13,172		8		9		17		101		25		126		16		9		7

		Deutsche		1,032		7,196		8,228		1		11		12		32		19		51		9		11		3

		US Bank		4,177		14,195		18,372		43		8		51		430		121		551		48		38		10

		Computershare		4,006		24,808		28,814		3		4		7		69		106		175		30		22		8

		Totals		12,324		71,225		83,549		70		54		124		740		471		1,211		111		85		31

		All Agents / Vendors						135,521														135,521

		DTC Internal Sigma						135,521														135,521

						Report Card Month:		Jul		Copy from below for the correct month						Monthly Sigma		Monthly Sigma		Monthly Sigma

						Sigma Target 1:		3.78						Bank of New York Mellon		3.54		4.31		4.77

						Sigma Target 2:		4.79						Citibank		3.84		4.51		4.53

						Sigma Target 3:		4.19						Deutsche		4.00		4.48		4.56

														US Bank		3.38		4.27		4.29

														Wells Fargo		4.01		4.99		4.58

		2011 Sigma Targets		Jan		Feb		Mar		Apr		May		Jun		Jul		Aug		Sep		Oct		Nov		Dec

		Conforming Late Rates P/D -1		3.76		3.76		3.76		3.77		3.77		3.77		3.78		3.78		3.78		3.80		3.80		3.80

		All Late Rates by 3:00pm Cut-off		4.76		4.76		4.76		4.78		4.78		4.78		4.79		4.79		4.79		4.80		4.80		4.80

		Amended Rates		4.17		4.17		4.17		4.18		4.18		4.18		4.19		4.19		4.19		4.20		4.20		4.20
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		Agent Report Card

		Rankings based on a percentage of an agent's total rates

		(Best three in each category highlighted in green)

		Bank		Rates Open at COB P/D - 1		Late Rates after 3:00 pm Cut-off on P/D		Amended Announcements		Amended Announcements 30 Days + after P/D

		Bank of New
York Mellon		5		4		3		3

		Citibank		2		2		1		1

		Deutsche Bank		1		1		2		2

		US Bank		3		3		5		4

		Wells Fargo		4		5		4		5

		RANKING BASED ON:		SLIDE 4		SLIDE 6		SLIDE 8		SLIDE 9
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Resort






Resort




Resort






Resort




CommandButto






CommandButto





BONY

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		551		3.00%

		Bank of New York Mellon		14,963		308		2.06%

		X		13,172		126		0.96%

		X		8,228		51		0.62%

		X		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		18,372		51		0.28%

		Bank of New York Mellon		14,963		37		0.25%

		X		8,228		12		0.15%

		X		13,172		17		0.13%

		X		28,814		7		0.02%

		Industry Totals		83,549		124		0.15%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		48		0.26%

		X		13,172		16		0.12%

		X		8,228		9		0.11%

		X		28,814		30		0.10%

		Bank of New York Mellon		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		Bank of New York Mellon		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		Bank of New York Mellon		3.54		3.68		3.78		3.80

		X		3.84		3.68		3.78		3.80

		X		4.00		3.68		3.78		3.80

		X		3.38		3.68		3.78		3.80

		X		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		Bank of New York Mellon		4.31		0.00		4.79		4.80

		X		4.51		0.00		4.79		4.80

		X		4.48		0.00		4.79		4.80

		X		4.27		0.00		4.79		4.80

		X		4.99		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		Bank of New York Mellon		4.77		0.00		4.19		4.20

		X		4.53		0.00		4.19		4.20

		X		4.56		0.00		4.19		4.20

		X		4.29		0.00		4.19		4.20

		X		4.58		0.00		4.19		4.20
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BONY

		





Citibank

		





Deutsche Bk

		





US Bank

		





Wells Fargo

		



Jul Sigma

Jul Industry Average 3.68

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



All Agents

		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



Totals

		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



Paste Data

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		551		3.00%

		X		14,963		308		2.06%

		Citibank		13,172		126		0.96%

		X		8,228		51		0.62%

		X		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		18,372		51		0.28%

		X		14,963		37		0.25%

		X		8,228		12		0.15%

		Citibank		13,172		17		0.13%

		X		28,814		7		0.02%

		Industry Totals		83,549		124		0.15%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		48		0.26%

		Citibank		13,172		16		0.12%

		X		8,228		9		0.11%

		X		28,814		30		0.10%

		X		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		Citibank		16		7		43.75%

		X		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		3.54		3.68		3.78		3.80

		Citibank		3.84		3.68		3.78		3.80

		X		4.00		3.68		3.78		3.80

		X		3.38		3.68		3.78		3.80

		X		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		4.31		0.00		4.79		4.80

		Citibank		4.51		0.00		4.79		4.80

		X		4.48		0.00		4.79		4.80

		X		4.27		0.00		4.79		4.80

		X		4.99		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		4.77		0.00		4.19		4.20

		Citibank		4.53		0.00		4.19		4.20

		X		4.56		0.00		4.19		4.20

		X		4.29		0.00		4.19		4.20

		X		4.58		0.00		4.19		4.20



&L&1#&"Arial"&10&K737373DTCC Internal (Green)



Paste Data

		





Ranking

		





		





		





		



Jul Sigma

Jul Industry Average 3.68

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		551		3.00%

		X		14,963		308		2.06%

		X		13,172		126		0.96%

		Deutsche		8,228		51		0.62%

		X		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		18,372		51		0.28%

		X		14,963		37		0.25%

		Deutsche		8,228		12		0.15%

		X		13,172		17		0.13%

		X		28,814		7		0.02%

		Industry Totals		83,549		124		0.15%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		48		0.26%

		X		13,172		16		0.12%

		Deutsche		8,228		9		0.11%

		X		28,814		30		0.10%

		X		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		X		8		3		37.50%

		Deutsche		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		3.54		3.68		3.78		3.80

		X		3.84		3.68		3.78		3.80

		Deutsche		4.00		3.68		3.78		3.80

		X		3.38		3.68		3.78		3.80

		X		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		4.31		0.00		4.79		4.80

		X		4.51		0.00		4.79		4.80

		Deutsche		4.48		0.00		4.79		4.80

		X		4.27		0.00		4.79		4.80

		X		4.99		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		4.77		0.00		4.19		4.20

		X		4.53		0.00		4.19		4.20

		Deutsche		4.56		0.00		4.19		4.20

		X		4.29		0.00		4.19		4.20

		X		4.58		0.00		4.19		4.20



&L&1#&"Arial"&10&K737373DTCC Internal (Green)



		





		





		





		





		



Jul Sigma

Jul Industry Average 3.68

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		US Bank		18,372		551		3.00%

		X		14,963		308		2.06%

		X		13,172		126		0.96%

		X		8,228		51		0.62%

		X		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		US Bank		18,372		51		0.28%

		X		14,963		37		0.25%

		X		8,228		12		0.15%

		X		13,172		17		0.13%

		X		28,814		7		0.02%

		Industry Totals		83,549		124		0.15%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		US Bank		18,372		48		0.26%

		X		13,172		16		0.12%

		X		8,228		9		0.11%

		X		28,814		30		0.10%

		X		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		X		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		US Bank		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		3.54		3.68		3.78		3.80

		X		3.84		3.68		3.78		3.80

		X		4.00		3.68		3.78		3.80

		US Bank		3.38		3.68		3.78		3.80

		X		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		4.31		0.00		4.79		4.80

		X		4.51		0.00		4.79		4.80

		X		4.48		0.00		4.79		4.80

		US Bank		4.27		0.00		4.79		4.80

		X		4.99		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		4.77		0.00		4.19		4.20

		X		4.53		0.00		4.19		4.20

		X		4.56		0.00		4.19		4.20

		US Bank		4.29		0.00		4.19		4.20

		X		4.58		0.00		4.19		4.20
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Jul Sigma

Jul Industry Average 3.68

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		551		3.00%

		X		14,963		308		2.06%

		X		13,172		126		0.96%

		X		8,228		51		0.62%

		X		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		18,372		51		0.28%

		X		14,963		37		0.25%

		X		8,228		12		0.15%

		X		13,172		17		0.13%

		X		28,814		7		0.02%

		Industry Totals		83,549		124		0.15%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		48		0.26%

		X		13,172		16		0.12%

		X		8,228		9		0.11%

		X		28,814		30		0.10%

		X		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		X		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		3.54		3.68		3.78		3.80

		X		3.84		3.68		3.78		3.80

		X		4.00		3.68		3.78		3.80

		X		3.38		3.68		3.78		3.80

		Wells Fargo		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		4.31		0.00		4.79		4.80

		X		4.51		0.00		4.79		4.80

		X		4.48		0.00		4.79		4.80

		X		4.27		0.00		4.79		4.80

		Wells Fargo		4.99		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		4.77		0.00		4.19		4.20

		X		4.53		0.00		4.19		4.20

		X		4.56		0.00		4.19		4.20

		X		4.29		0.00		4.19		4.20

		Wells Fargo		4.58		0.00		4.19		4.20
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Jul Sigma

Jul Industry Average 3.68

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Rec'd Late P/D -1 total Conforming		% Rec'd Late P/D -1

		US Bank		18,372		551		3.00%

		Bank of New York Mellon		14,963		308		2.06%

		Citibank		13,172		126		0.96%

		Deutsche		8,228		51		0.62%

		Computershare		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		US Bank		18,372		51		0.28%

		Bank of New York Mellon		14,963		37		0.25%

		Deutsche		8,228		12		0.15%

		Citibank		13,172		17		0.13%

		Computershare		28,814		7		0.02%

		Industry Totals		54,735		117		0.21%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		US Bank		18,372		48		0.26%

		Citibank		13,172		16		0.12%

		Deutsche		8,228		9		0.11%

		Computershare		28,814		30		0.10%

		Bank of New York Mellon		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		Citibank		16		7		43.75%

		Bank of New York Mellon		8		3		37.50%

		Deutsche		9		3		33.33%

		Computershare		30		8		26.67%

		US Bank		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		Bank of New York Mellon		3.54		3.68		3.78		3.80

		Citibank		3.84		3.68		3.78		3.80

		Deutsche		4.00		3.68		3.78		3.80		SLIDE 10

		US Bank		3.38		3.68		3.78		3.80

		Wells Fargo		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		Bank of New York Mellon		4.31		4.47		4.79		4.80

		Citibank		4.51		4.47		4.79		4.80

		Deutsche		4.48		4.47		4.79		4.80

		US Bank		4.27		4.47		4.79		4.80		SLIDE 11

		Wells Fargo		4.99		4.47		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		Bank of New York Mellon		4.77		4.50		4.19		4.20

		Citibank		4.53		4.50		4.19		4.20

		Deutsche		4.56		4.50		4.19		4.20

		US Bank		4.29		4.50		4.19		4.20

		Wells Fargo		4.58		4.50		4.19		4.20		SLIDE 12
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Jul Sigma

Jul Industry Average 3.68

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1																SLIDE 4

		Agent		Total Announcements		Rates Rec'd Late P/D -1 total Conforming		% Rec'd Late P/D -1		As a Percentage of Total Late Rates From All Agents		Own Sigma		Deviation From the Industry Sigma

		US Bank		18,372		551		3.00%		45.50%		3.38		-0.30				Sigma Level				3.38		3.54		3.84		4.00		4.01

		Bank of New York Mellon		14,963		308		2.06%		25.43%		3.54		-0.14				Number of Late Rate				551		308		126		51		175

		Citibank		13,172		126		0.96%		10.40%		3.84		0.16				As a Percentage of Total
Late Rates From All Agents				45.50%		25.43%		10.40%		4.21%		14.45%

		Deutsche		8,228		51		0.62%		4.21%		4.00		0.32				Deviation From the
Industry Sigma				-0.30		-0.14		0.16		0.32		0.32

		Computershare		28,814		175		0.61%		14.45%		4.01		0.32				Bank				US Bank		Bank of New York Mellon		Citibank		Deutsche		Computershare

		Industry Totals		83,549		1,211		1.45%				3.68								Industry σ: 3.68

		All Late Rates: CMO/ABS Payable on the 15 and on the 25
After 3:00 p.m. EST on payable date and subsequent days																SLIDE 6

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late		As a Percentage of Total Late Rates From All Agents		Own Sigma		Deviation From the Industry Sigma

		US Bank		18,372		51		0.28%		41.13%		4.27		-0.20

		Bank of New York Mellon		14,963		37		0.25%		29.84%		4.31		-0.16				Sigma Level				4.27		4.31		4.48		4.51		4.99

		Deutsche		8,228		12		0.15%		9.68%		4.48		0.01				Number of Late Rate				51		37		12		17		7

		Citibank		13,172		17		0.13%		13.71%		4.51		0.04				As a Percentage of Total Late
Rates From All Agents				41.13%		29.84%		9.68%		13.71%		5.65%

		Computershare		28,814		7		0.02%		5.65%		4.99		0.52				Deviation From the
Industry Sigma				-0.20		-0.16		0.01		0.04		0.52

																		Bank				US Bank		Bank of New York Mellon		Deutsche		Citibank		Computershare

		Industry Totals		83,549		124		0.15%				4.47

																				Industry σ: 4.47

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates																SLIDE 8

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates		As a Percentage of Total Amended Rates From All Agents		Own Sigma		Deviation From the Industry Sigma

		US Bank		18,372		48		0.26%		43.24%		4.29		-0.21

		Citibank		13,172		16		0.12%		14.41%		4.53		0.03

		Deutsche		8,228		9		0.11%		8.11%		4.56		0.06

		Computershare		28,814		30		0.10%		27.03%		4.58		0.07				Sigma Level				4.29		4.53		4.56		4.58		4.77

		Bank of New York Mellon		14,963		8		0.05%		7.21%		4.77		0.27				Number of Amended Rates				48		16		9		30		8

																		As a Percentage of Total
Amended Rates From All Agents				43.24%		14.41%		8.11%		27.03%		7.21%

		Industry Totals		83,549		111		0.13%				4.50						Deviation From
the Industry Sigma				-0.21		0.03		0.06		0.07		0.27

																		Bank				US Bank		Citibank		Deutsche		Computershare		Bank of New York Mellon

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%				0.00								Industry σ: 4.50

																				0.00

		All Amended Rates CMO/ABS
30 days+ after payable date																SLIDE 9

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days		As a Percentage of Total Late Rates From All Agents

		Citibank		16		7		43.75%		22.58%

		Bank of New York Mellon		8		3		37.50%		9.68%

		Deutsche		9		3		33.33%		9.68%

		Computershare		30		8		26.67%		25.81%

		US Bank		48		10		20.83%		32.26%

																		Number of Amended
Rates 30 Days +				7		3		3		8		10

		Industry Totals		111		31		27.93%										As a Percentage of  Total
Amended Rates From All Agents				22.58%		9.68%		9.68%		25.81%		32.26%

																		Bank				Citibank		Bank of New York Mellon		Deutsche		Computershare		US Bank
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As a Percentage of Total Late Rates From All Agents
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As a Percentage of Total Late Rates From All Agents

30 days+ after PD, As a Percentage of Total Late Rates From All Agents



		Paste agent names & totals into the range A2:M8 - NOTE: Banks must be in Alpha Order!

		Agent		Total  15 Announcements		Total  25 Announcements		Total Announcements		Rates Rec'd Late 15		Rates Rec'd Late 25		Rates Rec'd Late total		Rates Rec'd Late P/D -1 15 Conforming		Rates Rec'd Late P/D -1 25 Conforming		Rates Rec'd Late P/D -1 total Conforming		Rates Amended After Payable Date		30 days or under		31 days or more

		Bank of New York Mellon		1,140		13823		14,963		15		22		37		108		200		308		8		5		3

		Citibank		1,969		11,203		13,172		8		9		17		101		25		126		16		9		7

		Deutsche		1,032		7,196		8,228		1		11		12		32		19		51		9		11		3

		US Bank		4,177		14,195		18,372		43		8		51		430		121		551		48		38		10

		Computershare		4,006		24,808		28,814		3		4		7		69		106		175		30		22		8

		Totals		12,324		71,225		83,549		70		54		124		740		471		1,211		111		85		31

		All Agents / Vendors						135,521														135,521

		DTC Internal Sigma						135,521														135,521

						Report Card Month:		Jul		Copy from below for the correct month						Monthly Sigma		Monthly Sigma		Monthly Sigma

						Sigma Target 1:		3.78						Bank of New York Mellon		3.54		4.31		4.77

						Sigma Target 2:		4.79						Citibank		3.84		4.51		4.53

						Sigma Target 3:		4.19						Deutsche		4.00		4.48		4.56

														US Bank		3.38		4.27		4.29

														Wells Fargo		4.01		4.99		4.58

		2011 Sigma Targets		Jan		Feb		Mar		Apr		May		Jun		Jul		Aug		Sep		Oct		Nov		Dec

		Conforming Late Rates P/D -1		3.76		3.76		3.76		3.77		3.77		3.77		3.78		3.78		3.78		3.80		3.80		3.80

		All Late Rates by 3:00pm Cut-off		4.76		4.76		4.76		4.78		4.78		4.78		4.79		4.79		4.79		4.80		4.80		4.80

		Amended Rates		4.17		4.17		4.17		4.18		4.18		4.18		4.19		4.19		4.19		4.20		4.20		4.20
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		Agent Report Card

		Rankings based on a percentage of an agent's total rates

		(Best three in each category highlighted in green)

		Bank		Rates Open at COB P/D - 1		Late Rates after 3:00 pm Cut-off on P/D		Amended Announcements		Amended Announcements 30 Days + after P/D

		Bank of New
York Mellon		5		4		3		3

		Citibank		2		2		1		1

		Deutsche Bank		1		1		2		2

		US Bank		3		3		5		4

		Wells Fargo		4		5		4		5

		RANKING BASED ON:		SLIDE 4		SLIDE 6		SLIDE 8		SLIDE 9
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All Amended Rates
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BONY

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		551		3.00%

		Bank of New York Mellon		14,963		308		2.06%

		X		13,172		126		0.96%

		X		8,228		51		0.62%

		X		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		18,372		51		0.28%

		Bank of New York Mellon		14,963		37		0.25%

		X		8,228		12		0.15%

		X		13,172		17		0.13%

		X		28,814		7		0.02%

		Industry Totals		83,549		124		0.15%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		48		0.26%

		X		13,172		16		0.12%

		X		8,228		9		0.11%

		X		28,814		30		0.10%

		Bank of New York Mellon		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		Bank of New York Mellon		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		Bank of New York Mellon		3.54		3.68		3.78		3.80

		X		3.84		3.68		3.78		3.80

		X		4.00		3.68		3.78		3.80

		X		3.38		3.68		3.78		3.80

		X		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		Bank of New York Mellon		4.31		0.00		4.79		4.80

		X		4.51		0.00		4.79		4.80

		X		4.48		0.00		4.79		4.80

		X		4.27		0.00		4.79		4.80

		X		4.99		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		Bank of New York Mellon		4.77		0.00		4.19		4.20

		X		4.53		0.00		4.19		4.20

		X		4.56		0.00		4.19		4.20

		X		4.29		0.00		4.19		4.20

		X		4.58		0.00		4.19		4.20
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Wells Fargo

		



Jul Sigma

Jul Industry Average 3.68

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



All Agents

		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



Totals

		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



Paste Data

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		551		3.00%

		X		14,963		308		2.06%

		Citibank		13,172		126		0.96%

		X		8,228		51		0.62%

		X		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		18,372		51		0.28%

		X		14,963		37		0.25%

		X		8,228		12		0.15%

		Citibank		13,172		17		0.13%

		X		28,814		7		0.02%

		Industry Totals		83,549		124		0.15%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		48		0.26%

		Citibank		13,172		16		0.12%

		X		8,228		9		0.11%

		X		28,814		30		0.10%

		X		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		Citibank		16		7		43.75%

		X		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		3.54		3.68		3.78		3.80

		Citibank		3.84		3.68		3.78		3.80

		X		4.00		3.68		3.78		3.80

		X		3.38		3.68		3.78		3.80

		X		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		4.31		0.00		4.79		4.80

		Citibank		4.51		0.00		4.79		4.80

		X		4.48		0.00		4.79		4.80

		X		4.27		0.00		4.79		4.80

		X		4.99		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		4.77		0.00		4.19		4.20

		Citibank		4.53		0.00		4.19		4.20

		X		4.56		0.00		4.19		4.20

		X		4.29		0.00		4.19		4.20

		X		4.58		0.00		4.19		4.20
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Paste Data
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Jul Sigma

Jul Industry Average 3.68

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		551		3.00%

		X		14,963		308		2.06%

		X		13,172		126		0.96%

		Deutsche		8,228		51		0.62%

		X		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		18,372		51		0.28%

		X		14,963		37		0.25%

		Deutsche		8,228		12		0.15%

		X		13,172		17		0.13%

		X		28,814		7		0.02%

		Industry Totals		83,549		124		0.15%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		48		0.26%

		X		13,172		16		0.12%

		Deutsche		8,228		9		0.11%

		X		28,814		30		0.10%

		X		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		X		8		3		37.50%

		Deutsche		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		3.54		3.68		3.78		3.80

		X		3.84		3.68		3.78		3.80

		Deutsche		4.00		3.68		3.78		3.80

		X		3.38		3.68		3.78		3.80

		X		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		4.31		0.00		4.79		4.80

		X		4.51		0.00		4.79		4.80

		Deutsche		4.48		0.00		4.79		4.80

		X		4.27		0.00		4.79		4.80

		X		4.99		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		4.77		0.00		4.19		4.20

		X		4.53		0.00		4.19		4.20

		Deutsche		4.56		0.00		4.19		4.20

		X		4.29		0.00		4.19		4.20

		X		4.58		0.00		4.19		4.20
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Jul Sigma

Jul Industry Average 3.68

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		US Bank		18,372		551		3.00%

		X		14,963		308		2.06%

		X		13,172		126		0.96%

		X		8,228		51		0.62%

		X		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		US Bank		18,372		51		0.28%

		X		14,963		37		0.25%

		X		8,228		12		0.15%

		X		13,172		17		0.13%

		X		28,814		7		0.02%

		Industry Totals		83,549		124		0.15%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		US Bank		18,372		48		0.26%

		X		13,172		16		0.12%

		X		8,228		9		0.11%

		X		28,814		30		0.10%

		X		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		X		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		US Bank		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		3.54		3.68		3.78		3.80

		X		3.84		3.68		3.78		3.80

		X		4.00		3.68		3.78		3.80

		US Bank		3.38		3.68		3.78		3.80

		X		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		4.31		0.00		4.79		4.80

		X		4.51		0.00		4.79		4.80

		X		4.48		0.00		4.79		4.80

		US Bank		4.27		0.00		4.79		4.80

		X		4.99		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		4.77		0.00		4.19		4.20

		X		4.53		0.00		4.19		4.20

		X		4.56		0.00		4.19		4.20

		US Bank		4.29		0.00		4.19		4.20

		X		4.58		0.00		4.19		4.20
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Jul Sigma

Jul Industry Average 3.68

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		551		3.00%

		X		14,963		308		2.06%

		X		13,172		126		0.96%

		X		8,228		51		0.62%

		X		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		X		18,372		51		0.28%

		X		14,963		37		0.25%

		X		8,228		12		0.15%

		X		13,172		17		0.13%

		X		28,814		7		0.02%

		Industry Totals		83,549		124		0.15%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		X		18,372		48		0.26%

		X		13,172		16		0.12%

		X		8,228		9		0.11%

		X		28,814		30		0.10%

		X		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		X		16		7		43.75%

		X		8		3		37.50%

		X		9		3		33.33%

		X		30		8		26.67%

		X		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		X		3.54		3.68		3.78		3.80

		X		3.84		3.68		3.78		3.80

		X		4.00		3.68		3.78		3.80

		X		3.38		3.68		3.78		3.80

		Wells Fargo		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		X		4.31		0.00		4.79		4.80

		X		4.51		0.00		4.79		4.80

		X		4.48		0.00		4.79		4.80

		X		4.27		0.00		4.79		4.80

		Wells Fargo		4.99		0.00		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		X		4.77		0.00		4.19		4.20

		X		4.53		0.00		4.19		4.20

		X		4.56		0.00		4.19		4.20

		X		4.29		0.00		4.19		4.20

		Wells Fargo		4.58		0.00		4.19		4.20
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Jul Sigma

Jul Industry Average 3.68

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Agent		Total Announcements		Rates Rec'd Late P/D -1 total Conforming		% Rec'd Late P/D -1

		US Bank		18,372		551		3.00%

		Bank of New York Mellon		14,963		308		2.06%

		Citibank		13,172		126		0.96%

		Deutsche		8,228		51		0.62%

		Computershare		28,814		175		0.61%

		Industry Totals		83,549		1,211		1.45%

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late

		US Bank		18,372		51		0.28%

		Bank of New York Mellon		14,963		37		0.25%

		Deutsche		8,228		12		0.15%

		Citibank		13,172		17		0.13%

		Computershare		28,814		7		0.02%

		Industry Totals		54,735		117		0.21%

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates

		US Bank		18,372		48		0.26%

		Citibank		13,172		16		0.12%

		Deutsche		8,228		9		0.11%

		Computershare		28,814		30		0.10%

		Bank of New York Mellon		14,963		8		0.05%

		Industry Totals		83,549		111		0.13%

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days

		Citibank		16		7		43.75%

		Bank of New York Mellon		8		3		37.50%

		Deutsche		9		3		33.33%

		Computershare		30		8		26.67%

		US Bank		48		10		20.83%

		Industry Totals		111		31		27.93%

		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1

		Agent		Jul Sigma		Jul Industry Average 3.68		Jul Sigma Target 3.78114276952695		Dec Sigma Target 3.8

		Bank of New York Mellon		3.54		3.68		3.78		3.80

		Citibank		3.84		3.68		3.78		3.80

		Deutsche		4.00		3.68		3.78		3.80		SLIDE 10

		US Bank		3.38		3.68		3.78		3.80

		Wells Fargo		4.01		3.68		3.78		3.80

		All Late Rates: CMO/ABS Payable on the 15 and on the 25 After 3:00 p.m. EST on payable date and subsequent days

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.79052673149166		Dec Sigma Target 4.79999999999955

		Bank of New York Mellon		4.31		4.47		4.79		4.80

		Citibank		4.51		4.47		4.79		4.80

		Deutsche		4.48		4.47		4.79		4.80

		US Bank		4.27		4.47		4.79		4.80		SLIDE 11

		Wells Fargo		4.99		4.47		4.79		4.80

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates

		Agent		Jul Sigma		Jul Industry Average .00		Jul Sigma Target 4.1921171530104		Dec Sigma Target 4.20066981625568

		Bank of New York Mellon		4.77		4.50		4.19		4.20

		Citibank		4.53		4.50		4.19		4.20

		Deutsche		4.56		4.50		4.19		4.20

		US Bank		4.29		4.50		4.19		4.20

		Wells Fargo		4.58		4.50		4.19		4.20		SLIDE 12
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Jul Sigma

Jul Industry Average 3.68

Jul Sigma Target 3.78114276952695

Dec Sigma Target 3.8



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.79052673149166

Dec Sigma Target 4.79999999999955



		



Jul Sigma

Jul Industry Average .00

Jul Sigma Target 4.1921171530104

Dec Sigma Target 4.20066981625568



		Conforming Late Rates: CMO/ABS Payable on the15 and on the 25 Rates open at COB on P/D –1																SLIDE 4

		Agent		Total Announcements		Rates Rec'd Late P/D -1 total Conforming		% Rec'd Late P/D -1		As a Percentage of Total Late Rates From All Agents		Own Sigma		Deviation From the Industry Sigma

		US Bank		18,372		551		3.00%		45.50%		3.38		-0.30				Sigma Level				3.38		3.54		3.84		4.00		4.01

		Bank of New York Mellon		14,963		308		2.06%		25.43%		3.54		-0.14				Number of Late Rate				551		308		126		51		175

		Citibank		13,172		126		0.96%		10.40%		3.84		0.16				As a Percentage of Total
Late Rates From All Agents				45.50%		25.43%		10.40%		4.21%		14.45%

		Deutsche		8,228		51		0.62%		4.21%		4.00		0.32				Deviation From the
Industry Sigma				-0.30		-0.14		0.16		0.32		0.32

		Computershare		28,814		175		0.61%		14.45%		4.01		0.32				Bank				US Bank		Bank of New York Mellon		Citibank		Deutsche		Computershare

		Industry Totals		83,549		1,211		1.45%				3.68								Industry σ: 3.68

		All Late Rates: CMO/ABS Payable on the 15 and on the 25
After 3:00 p.m. EST on payable date and subsequent days																SLIDE 6

		Agent		Total Announcements		Rates Rec'd Late total		% Received Late		As a Percentage of Total Late Rates From All Agents		Own Sigma		Deviation From the Industry Sigma

		US Bank		18,372		51		0.28%		41.13%		4.27		-0.20

		Bank of New York Mellon		14,963		37		0.25%		29.84%		4.31		-0.16				Sigma Level				4.27		4.31		4.48		4.51		4.99

		Deutsche		8,228		12		0.15%		9.68%		4.48		0.01				Number of Late Rate				51		37		12		17		7

		Citibank		13,172		17		0.13%		13.71%		4.51		0.04				As a Percentage of Total Late
Rates From All Agents				41.13%		29.84%		9.68%		13.71%		5.65%

		Computershare		28,814		7		0.02%		5.65%		4.99		0.52				Deviation From the
Industry Sigma				-0.20		-0.16		0.01		0.04		0.52

																		Bank				US Bank		Bank of New York Mellon		Deutsche		Citibank		Computershare

		Industry Totals		83,549		124		0.15%				4.47

																				Industry σ: 4.47

		All Amended Rates CMO/ABS
As a percentage of an agent’s total rates																SLIDE 8

		Agent		Total Announcements		Rates Amended After Payable Date		% Amended Rates		As a Percentage of Total Amended Rates From All Agents		Own Sigma		Deviation From the Industry Sigma

		US Bank		18,372		48		0.26%		43.24%		4.29		-0.21

		Citibank		13,172		16		0.12%		14.41%		4.53		0.03

		Deutsche		8,228		9		0.11%		8.11%		4.56		0.06

		Computershare		28,814		30		0.10%		27.03%		4.58		0.07				Sigma Level				4.29		4.53		4.56		4.58		4.77

		Bank of New York Mellon		14,963		8		0.05%		7.21%		4.77		0.27				Number of Amended Rates				48		16		9		30		8

																		As a Percentage of Total
Amended Rates From All Agents				43.24%		14.41%		8.11%		27.03%		7.21%

		Industry Totals		83,549		111		0.13%				4.50						Deviation From
the Industry Sigma				-0.21		0.03		0.06		0.07		0.27

																		Bank				US Bank		Citibank		Deutsche		Computershare		Bank of New York Mellon

		All Agents / Vendors		135,521		135,521

		DTC Internal Sigma		135,521		135,521		100.00%				0.00								Industry σ: 4.50

																				0.00

		All Amended Rates CMO/ABS
30 days+ after payable date																SLIDE 9

		Agent		Rates Amended After Payable Date		31 days or more		% Amended Rates over 30 days		As a Percentage of Total Late Rates From All Agents

		Citibank		16		7		43.75%		22.58%

		Bank of New York Mellon		8		3		37.50%		9.68%

		Deutsche		9		3		33.33%		9.68%

		Computershare		30		8		26.67%		25.81%

		US Bank		48		10		20.83%		32.26%

																		Number of Amended
Rates 30 Days +				7		3		3		8		10

		Industry Totals		111		31		27.93%										As a Percentage of  Total
Amended Rates From All Agents				22.58%		9.68%		9.68%		25.81%		32.26%

																		Bank				Citibank		Bank of New York Mellon		Deutsche		Computershare		US Bank
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As a Percentage of Total Late Rates From All Agents



		



As a Percentage of Total Late Rates From All Agents



		



As a Percentage of Total Amended Rates From All Agents



		



As a Percentage of Total Late Rates From All Agents

30 days+ after PD, As a Percentage of Total Late Rates From All Agents



		Paste agent names & totals into the range A2:M8 - NOTE: Banks must be in Alpha Order!

		Agent		Total  15 Announcements		Total  25 Announcements		Total Announcements		Rates Rec'd Late 15		Rates Rec'd Late 25		Rates Rec'd Late total		Rates Rec'd Late P/D -1 15 Conforming		Rates Rec'd Late P/D -1 25 Conforming		Rates Rec'd Late P/D -1 total Conforming		Rates Amended After Payable Date		30 days or under		31 days or more

		Bank of New York Mellon		1,140		13823		14,963		15		22		37		108		200		308		8		5		3

		Citibank		1,969		11,203		13,172		8		9		17		101		25		126		16		9		7

		Deutsche		1,032		7,196		8,228		1		11		12		32		19		51		9		11		3

		US Bank		4,177		14,195		18,372		43		8		51		430		121		551		48		38		10

		Computershare		4,006		24,808		28,814		3		4		7		69		106		175		30		22		8

		Totals		12,324		71,225		83,549		70		54		124		740		471		1,211		111		85		31

		All Agents / Vendors						135,521														135,521

		DTC Internal Sigma						135,521														135,521

						Report Card Month:		Jul		Copy from below for the correct month						Monthly Sigma		Monthly Sigma		Monthly Sigma

						Sigma Target 1:		3.78						Bank of New York Mellon		3.54		4.31		4.77

						Sigma Target 2:		4.79						Citibank		3.84		4.51		4.53

						Sigma Target 3:		4.19						Deutsche		4.00		4.48		4.56

														US Bank		3.38		4.27		4.29

														Wells Fargo		4.01		4.99		4.58

		2011 Sigma Targets		Jan		Feb		Mar		Apr		May		Jun		Jul		Aug		Sep		Oct		Nov		Dec

		Conforming Late Rates P/D -1		3.76		3.76		3.76		3.77		3.77		3.77		3.78		3.78		3.78		3.80		3.80		3.80

		All Late Rates by 3:00pm Cut-off		4.76		4.76		4.76		4.78		4.78		4.78		4.79		4.79		4.79		4.80		4.80		4.80

		Amended Rates		4.17		4.17		4.17		4.18		4.18		4.18		4.19		4.19		4.19		4.20		4.20		4.20
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		Agent Report Card

		Rankings based on a percentage of an agent's total rates

		(Best three in each category highlighted in green)

		Bank		Rates Open at COB P/D - 1		Late Rates after 3:00 pm Cut-off on P/D		Amended Announcements		Amended Announcements 30 Days + after P/D

		Bank of New
York Mellon		5		4		3		3

		Citibank		2		2		1		1

		Deutsche Bank		1		1		2		2

		US Bank		3		3		5		4

		Wells Fargo		4		5		4		5

		RANKING BASED ON:		SLIDE 4		SLIDE 6		SLIDE 8		SLIDE 9
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Monthly Sigma Versus Targets
Conforming Structed Securities – Payable 15th & 25th 

Rates open at COB on P/D –1 
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Monthly Sigma Versus Targets
All Structed Securities – Payable 15th & 25th 

After 3:00 p.m. EST on payable date and subsequent days"
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Monthly Sigma Versus Targets
All Structed Securities – Amended Rates

All Amended Rates CMO/ABS As a percentage of an agent’s total rates
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