
 

www.empirasign.com/db/ 

12% 4% 

25% 

7% 

23% 

13% 

3% 
20% 

13% 

30% 

13% 

5% 33% 

4% 

21% 19% 

7% 

12% 

3% 

31% 

16% 

3% 14% 

6% 

16% 

0

2,000

4,000

6,000

8,000

10,000

12,000

14,000

16,000

18,000

20,000

ABS Agency ARM Agency CMO CMBS Non-Agency

Aggregate Total Monthly BWIC Volume ($MM) & Percent DNT 

Jul

Aug

Sep

Oct

Nov

Empirasign Strategies 



 

www.empirasign.com/db/ 

28% 

17% 

34% 
10% 

16% 

32% 

24% 

18% 

31% 

18% 

30% 

15% 

26% 4% 

16% 

27% 

24% 

39% 

35% 

65% 

18% 

24% 

27% 

23% 

7% 

0

1000

2000

3000

4000

5000

6000

7000

8000

9000

Prime-Adj Resi ABS Alta-A Fixed Alt-A Adj Prime-Fixed

RMBS (Prime/Alt-A/Subprime/HEQ) Total Monthly BWIC Volume ($MM) and Percent DNT 

Jul

Aug

Sep

Oct

Nov

Empirasign Strategies 



 

www.empirasign.com/db/ 

13% 

0% 

0% 

0% 

0% 

0% 

2% 

6% 

4% 

0% 
13% 

2% 

1% 

4% 

26% 

0% 
0% 0% 

9% 

3% 

4% 

0% 

0% 

0% 

6% 

9% 

6% 

0% 17% 

0% 
0

500

1,000

1,500

2,000

2,500

3,000

auto card student utlity other equip

Non-Residential ABS Total Monthly BWIC Volume ($MM) and Percent DNT 

Jul

Aug

Sep

Oct

Nov

Empirasign Strategies 



www.empirasign.com/db/ 

0

10

20

30

40

50

60

70

80

90

100

Number of Bid Lists by Time of Day 


