Weekly Cash Flow Projections - Citi MSR

($ millions)

CITI MSR CASH FLOWS
FNMA / FHLMC Net Repurchases
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1
2
3 Interest
4
5

Servicing / Ancillary Fees 4.0 2.6 5.4 3.9 4.8 2.7 4.0 5.6 3.8 3.9 2.6 6.7 3.8 3.9 2.3 2.9 5.5 3.7 3.8 4.2 80.0

- - (1.2) - - - - (1.2) - - - (1.2) - - - - (1.1) - - - (4.6)

Operating Expenses / Professional Fees (1.4 (2.8) (1.0) (2.8) (2.4) (2.8) (1.3) (2.4) (1.2) (5.0) (1.2) (2.6) (1.2) (5.2) (1.2) (2.5) (1.1) (5.7) (1.4) (2.7) (47.9)

Net Cash Flow 1.8 (1.0 2.3 0.3 1.8 0.9 1.8 1.2 15 (2.2) 0.3 2.0 1.6 (2.3) 0.2 (0.6) 2.3 (3.1) 1.3 0.0 8.2

CASH BALANCE ROLL-FORWARD

6 Beginning Cash Balance - 1.8 0.8 31 3.4 5.2 4.3 6.1 7.3 8.8 6.5 6.8 8.8 10.4 8.2 8.4 7.7 10.0 6.9 8.2 -

7 Net Cash Flow 1.8 (1.0 2.3 0.3 1.8 0.9 1.8 1.2 15 (2.2) 0.3 2.0 1.6 (2.3) 0.2 (0.6) 2.3 (3.1) 1.3 0.0 8.2

8 Ending Cash Balance 1.8 0.8 31 3.4 5.2 4.3 6.1 7.3 8.8 6.5 6.8 8.8 10.4 8.2 8.4 7.7 10.0 6.9 8.2 8.2 8.2





