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RMBS Performance Watch | Australia

Macquarie Bank Ltd.

at March 31, 2024

First Issue Total # Total # Cross Border Value

Released Domestic Issues Issues # Outstanding Outstanding
14-May-96 30 8 7 Mil. A$ 1,239.99
25-Feb-21 3 0 3 Mil. A$ 3,025.77
28-Nov-23 1 0 1

Mil. A$ 1,712.96

Loan Pool Arrears Performance vs Prime SPIN

9.00%
8.00%
7.00%
6.00%
5.00%
4.00%
3.00%
2.00%
1.00% w
O 558888585580 3033888855888800ccaano T ontertooo088sgN TR T
§282523538383535383538382352353535623523538352535353535235353533
I 31-60 days 61-90 days Prime SPIN
(%) Apr-23 May-23 Jun-23  Jul-23 Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24
31-60 days 0.54 0.45 0.38 0.49 0.38 0.47 0.46 0.46 0.59 0.38 0.43 0.37
61-90 days 0.19 0.23 0.22 0.21 0.34 0.19 0.19 0.23 0.34 0.60 0.27 0.35
90+ days 0.91 0.97 0.98 1.03 1.14 1.22 1.10 0.99 0.92 0.93 1.29 1.30
Total 1.64 1.64 1.59 1.73 1.86 1.88 1.75 1.68 1.84 1.91 2.00 2.02
Prime SPIN 0.99 1.00 0.98 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97
Prepayment & Repayment Rates vs Prime SPPI
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I Repayment Rates Prepayment Rate I Prime SPPI

(%) Jun-21 Sep-21 Dec-21 Mar-22 Jun-22 Sep-22 Dec-22 Mar-23 Jun-23 Sep-23 Dec-23 Mar-24
Prepayment 23.24 28.90 25.07 23.00 24.37 25.41 25.32 24.06 29.63 29.16 25.87 21.37
Repayment 24.94 30.54 27.46 24.80 26.17 26.98 26.71 25.42 30.86 30.37 27.14 22.60
Prime SPPI 22.62 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.99
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RMBS Performance Watch | Australia
PUMA Series 2014-4P

Originator

at March 31, 2024

Servicer Servicer Ranking Outlook

Macquarie Bank Ltd.

Macquarie Securitisation Ltd. Not Ranked Not Applicable

Loan Pool Arrears Performance vs SPIN

Arrears Reported on a
Missed Payment Basis
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RMBS Performance Watch | Australia

PUMA Series 2015-1

at March 31, 2024

($v "1g)

Originator Servicer Servicer Ranking Outlook
Macquarie Bank Ltd. Macquarie Securitisation Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Missed Payment Basis
9.00% 2000
8.00%
7.00% 1600
6.00%
5.00% 1200
0,
4.00% 800
3.00%
o v T T WWew — "R
NSRS S AN A N = e
0.00% 0
w w0 © [(] N~ N~ [ee] o) (2] (2] o o — — N N o [s¢] <
Y i < b T b - i )y ~ N A N A o o N A A
8 2 8 2 $ S 8 2 8 % 8 % 8 %2 8 % 8 32 3
[ < W < w < [ < L < L < w < [ < w < L
Il 31-60 days 61-90 days B 90+ days Prime SPIN TCLB
Loan Pool Repayment Trend and Outstanding Security Balance
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== Repayment Rate Prepayment Rate m A A-R B1 B1-R B2
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RMBS Performance Watch | Australia

at March 31, 2024

PUMA Series 2015-3

Originator Servicer Servicer Ranking Outlook
Macquarie Bank Ltd. Macquarie Securitisation Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Missed Payment Basis
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Il 31-60 days 61-90 days B 90+ days Prime SPIN TCLB
Loan Pool Repayment Trend and Outstanding Security Balance
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== Repayment Rate Prepayment Rate m A A-R B1 B1-R B2
Current Loan To Value Ratio Distribution Current Loan Size Distribution (A$,000)
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RMBS Performance Watch | Australia
PUMA Series 2017-1

Originator

Servi

at March 31, 2024

cer Servicer Ranking Outlook

Macquarie Bank Ltd.

Macquarie Securitisation Ltd.

Not Ranked Not Applicable

Loan Pool Arrears Performance vs SPIN

Arrears Reported on a
Missed Payment Basis
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== Repayment Rate Prepayment Rate m A A-R B1 B1-R B2
Current Loan To Value Ratio Distribution Current Loan Size Distribution (A$,000)
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RMBS Performance Watch | Australia

PUMA Series 2019-1

at March 31, 2024

($v "1g)

Originator Servicer Servicer Ranking Outlook
Macquarie Bank Ltd. Macquarie Securitisation Ltd. Not Ranked Not Applicable
Arrears Reported on a

Loan Pool Arrears Performance vs SPIN Missed Payment Basis
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== Repayment Rate Prepayment Rate m A B
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RMBS Performance Watch | Australia

at March 31, 2024

PUMA Series 2021-1P

Originator Servicer Servicer Ranking Outlook
Macquarie Bank Ltd. Macquarie Bank Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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== Repayment Rate Prepayment Rate m A B
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RMBS Performance Watch | Australia

PUMA Series 2021-2

at March 31, 2024

($v "1g)

Originator Servicer Servicer Ranking Outlook
Macquarie Bank Ltd. Macquarie Bank Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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== Repayment Rate Prepayment Rate m A B
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RMBS Performance Watch | Australia at March 31, 2024

PUMA Series 2022-1

Originator Servicer Servicer Ranking Outlook
Macquarie Bank Ltd. Macquarie Bank Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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PUMA Series 2023-1

Originator Servicer Servicer Ranking Outlook
Macquarie Bank Ltd. Macquarie Bank Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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Maitland Mutual Ltd

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
29-Apr-20 1 0 1 Mil. A$ 202.50
Loan Pool Arrears Performance vs Prime SPIN
9.00%
8.00%
7.00%
6.00%
5.00%
4.00%
3.00%
2.00%
1.00% _ D
0.00% L;A_;AM
] 8 5 5 g N ] g
5 5 2 5 3 5 g 5
B 31-60 days 61-90days [ 90+ days Prime SPIN

(%) Apr-23 May-23 Jun-23  Jul-23 Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24

31-60 days 0.77 0.35 0.34 0.61 0.94 0.53 0.44 0.27 0.32 0.33 0.19 0.49
61-90 days 0.17 0.00 0.06 0.00 0.00 0.13 0.24 0.05 0.28 0.00 0.00 0.00
90+ days 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.12 0.00 0.00 0.00 0.00
Total 0.94 0.35 0.40 0.61 0.94 0.67 0.68 0.45 0.60 0.33 0.19 0.49
Prime SPIN 0.99 1.00 0.98 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97

Prepayment & Repayment Rates vs Prime SPPI

100.00%
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8 5 5 § § g X 3
I Repayment Rates Prepayment Rate I Prime SPPI

(%) Jun-21  Sep-21 Dec-21 Mar-22 Jun-22 Sep-22 Dec-22 Mar-23 Jun-23 Sep-23 Dec-23 Mar-24

Prepayment 17.79 19.44 17.19 21.34 17.01 29.43 25.63 25.22 23.27 19.81 26.88 17.02
Repayment 20.62 22.13 18.23 24.05 17.78 31.08 28.97 28.71 26.75 27.90 30.41 21.68
Prime SPPI 22.62 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.99
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at March 31, 2024
Hunter Trust Repo Series No. 1

Originator Servicer Servicer Ranking Outlook

Maitland Mutual Ltd Maitland Mutual Ltd Not Ranked

Not Applicable

($v "1g)

Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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Mortgage House of Australia Pty Ltd.

at March 31, 2024

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
23-May-19 7 0 7 Mil. A$ 1,179.64
Loan Pool Arrears Performance vs Prime SPIN
9.00%
8.00%
7.00%
6.00%
5.00%
4.00%
3.00%
2.00%
1.00%
0.00%, kS ] 8 S 5 8 8 Q g
B 31-60 days 61-90days [ 90+ days Prime SPIN
(%) Apr-23 May-23 Jun-23  Jul-23 Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24
31-60 days 0.50 0.93 0.82 0.94 0.73 0.76 1.02 0.74 0.71 0.78 0.75 0.67
61-90 days 0.21 0.42 0.42 0.48 0.71 0.64 0.67 0.60 0.67 0.76 0.58 0.50
90+ days 0.39 0.32 0.35 0.30 0.31 0.27 0.33 0.53 0.66 1.01 1.43 1.67
Total 1.10 1.67 1.59 1.72 1.75 1.67 2.02 1.86 2.04 255 2.76 2.83
Prime SPIN 0.99 1.00 0.98 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97
Prepayment & Repayment Rates vs Prime SPPI
100.00%
90.00%
80.00%
70.00%
60.00%
50.00%
40.00%
30.00%
20.00% o
10.00%
0.00%
2 8 S & &§ & 8 g 8 N

I Repayment Rates Prepayment Rate I Prime SPPI

(%) Jun-21  Sep-21 Dec-21 Mar-22 Jun-22 Sep-22 Dec-22 Mar-23 Jun-23 Sep-23 Dec-23 Mar-24

Prepayment 20.57 25.76 26.96 20.80 22.63 33.10 41.27 40.69 40.08 37.22 34.92 25.85
Repayment 22.93 27.97 29.28 23.40 25.22 35.34 42.85 42.44 41.81 38.82 36.73 27.95
Prime SPPI 22.62 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.99
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Mortgage House Capital Mortgage Trust No. 1 in respect of the Mortgage House
RMBS Series 2020-1,,

($v "1g)

Servicer Servicer Ranking Outlook
Mortgage House of Australia Pty Ltd. Mortgage HoIth(sje Capital Pty Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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Mortgage House Capital Mortgage Trust No. 1 in respect of the Mortgage House
RMBS Series 2021-1P

Servicer Servicer Ranking Outlook
Mortgage House of Australia Pty Ltd. Mortgage HoIth(sje Capital Pty Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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Mortgage House Capital Mortgage Trust No. 1 in respect of the Mortgage House
RMBS Series 2021-2.,

($v "1g)

Servicer Servicer Ranking Outlook
Mortgage House of Australia Pty Ltd. Mortgage HoIth(sje Capital Pty Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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Mortgage House Capital Mortgage Trust No.1 - Mortgage House RMBS Osmium Series
2023-1

Originator Servicer Servicer Ranking Outlook
Mortgage House of Australia Pty Ltd. Mortgage HoIth(sje Capital Pty Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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Loan Pool Repayment Trend and Outstanding Security Balance
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Mortgage House Capital Mortgage Trust No.1 - Mortgage House RMBS Series 2022-1

Originator Servicer Servicer Ranking Outlook
Mortgage House of Australia Pty Ltd. Mortgage HoIthze Capital Pty Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
9.00% 500
8.00%
7.00% 400
6.00% —_
5.00% 30 =
>
4.00% 200 &
3.00%
2.00% 100
1.00% . - Prai— o _~ N\
0.00% ;‘ﬁ—mh‘ p 0
§ X 8 8 g
£ [} = Q =
s 3 2 3 2
I 31-60 days 61-90 days B 90+ days Prime SPIN TCLB
Loan Pool Repayment Trend and Outstanding Security Balance
100% 500
90%
80% 400
70%
60% 300
50%
40% 200
30%
20%
10% 100
0% 0
S s > c = = =3 k3] 2 Q c o s 5 > c = o o ks > Q c e} =
= < £33 2806 24885 ¢ 228233z 806 2 885 ¢ 2
== Repayment Rate Prepayment Rate m A1-L A1-S A2 AB B
C mD mE mF G
Current Loan To Value Ratio Distribution Current Loan Size Distribution (A$,000)
120.0% 120.0%
100.0% __100.0%
80.0% 80.0%
60.0% 60.0%
40'00/ 40.0%
.0% 20.0%
20.0% . 0.0% —1 1 T
0.0% e e e e [ - S 83 8 8 8 8 8 8 g8 &
SRV IBB8RB8S SRS AN A A - T =
VS 6 60 60 o0 60 0 o 1 4L+ © o 9 9 o 9o o o . «
S 3 833%838R8¢ & o S & g 8§ 8 % B g
[o)] o -~ E
mLVR Cumulative LVR mLoan Size Cumulative Loan Size
Cumulative Losses Current Geographic Distribution
1.00%
0.80% WA
0.60% VIC 1.78% ACT

[) 3.64% Non-Metro Inner City
0.40% 19.75%\ \’/ o

o TAS 6.66% ‘ 0.24%
0.20% 0.22%™\_

0.00% SA
N N N N N ™ M O ™M ™ ™ < < 1.58%
¥y 8§ § 9 ¢ § § § § & g oL NSw
§ T —53 © 3§ & & —E, © 3 & & 11.42% \61 61% Metro
= = 0w Z2 9 = s n Zz o = . o i A 93.10%
- ﬁz?erge Off To Rated Loss Covered By Seller 2 Loss On Sale
LMI Claims Paid to Date 'é%?:acdo"e'ed By Excess ﬁg:ﬂefge Off To Unrated

% of Initial Class Balance

Copyright © 2024 Standard & Poor’s Financial Services LLC. All rights reserved. Reproduction in whole or in part prohibited except by permission. RMBS Performance Watch is subject to the full disclaimer on Page iii,
Part 1.

3-198
S&P Global Ratings



RMBS Performance Watch | Australia at March 31, 2024

Mortgage House Capital Mortgage Trust No.1 - Mortgage House RMBS Series 2022-2

Originator Servicer Servicer Ranking Outlook
Mortgage House of Australia Pty Ltd. Mortgage HoIth(sje Capital Pty Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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Loan Pool Repayment Trend and Outstanding Security Balance
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RMBS Performance Watch | Australia

MyState Bank Ltd.

at March 31, 2024

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
20-Feb-07 10 0 6 Mil. A$ 939.69
Loan Pool Arrears Performance vs Prime SPIN
9.00%
8.00%
7.00%
6.00%
5.00%
4.00%
3.00%
2.00%
1.00% &
0'00%588889::eezzﬁseeteeeaamaaﬁ
i385 siriirrriiiisiiiiiiiiiiiizist
B 31-60 days 61-90 days [ 90+ days Prime SPIN

(%) Apr-23 May-23 Jun-23  Jul-23 Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24

31-60 days 0.16 0.05 0.31 0.33 0.17 0.16 0.18 0.23 0.11 0.20 0.28 0.12
61-90 days 0.11 0.03 0.02 0.05 0.22 0.21 0.02 0.10 0.04 0.09 0.00 0.09
90+ days 0.31 0.37 0.39 0.51 0.52 0.45 0.29 0.26 0.36 0.21 0.24 0.26
Total 0.58 0.46 0.72 0.89 0.91 0.81 0.49 0.59 0.51 0.50 0.53 0.47
Prime SPIN 0.99 1.00 0.98 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97

Prepayment & Repayment Rates vs Prime SPPI

100.00%
90.00%
80.00%
70.00%
60.00%
50.00%
40.00%
30.00%
20.00%
10.00%
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c O c 9O c 9O c O c O c 9 c 0O c O c O c 9 c 0O c O c O c 9 c O c O c 9

58585858585858585858585858585¢85858

I Repayment Rates Prepayment Rate I Prime SPPI

(%) Jun-21  Sep-21 Dec-21 Mar-22 Jun-22 Sep-22 Dec-22 Mar-23 Jun-23 Sep-23 Dec-23 Mar-24

Prepayment 31.55 34.77 37.38 30.90 33.91 40.72 37.05 39.64 38.87 15.65 11.43 11.40

Repayment 40.87 44.16 46.91 41.18 4410 50.93 48.10 50.76 50.47 19.86 16.01 15.15

Prime SPPI 22.62 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.99

Additonal Comments

_Mystate Bank Limited was formerly known as MyState Financial Limited and changed its name to MyState Bank Limited in October 2014. The Rock Building Society merged
with Mystate in Dec. 2011.
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RMBS Performance Watch | Australia

ConQuest 2016-2 Trust

at March 31, 2024

Originator

Servicer Servicer Ranking Outlook
MyState Bank Ltd. MyState Bank Ltd. Not Ranked Not Applicable
Arrears Reported on a

Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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RMBS Performance Watch | Australia

ConQuest 2017-1 Trust

at March 31, 2024

Originator Servicer Servicer Ranking Outlook
MyState Bank Ltd. MyState Bank Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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Il 31-60 days 61-90 days B 90+ days Prime SPIN TCLB
Loan Pool Repayment Trend and Outstanding Security Balance
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RMBS Performance Watch | Australia

ConQuest 2018-1 Trust

at March 31, 2024

Originator Servicer Servicer Ranking Outlook

MyState Bank Ltd. MyState Bank Ltd. Not Ranked

Not Applicable

Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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RMBS Performance Watch | Australia

ConQuest 2019-2 Trust

at March 31, 2024

Originator Servicer Servicer Ranking Outlook

MyState Bank Ltd. MyState Bank Ltd. Not Ranked

Not Applicable

Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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RMBS Performance Watch | Australia
ConQuest 2022-1 Trust

Originator Servicer Servicer Ranking

at March 31, 2024

Outlook

MyState Bank Ltd. MyState Bank Ltd. Not Ranked

Not Applicable

Loan Pool Arrears Performance vs SPIN

Arrears Reported on a
Scheduled Balance Basis
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RMBS Performance Watch | Australia at March 31, 2024

ConQuest 2023-2 Trust

Originator Servicer Servicer Ranking Outlook
MyState Bank Ltd. MyState Bank Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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Loan Pool Repayment Trend and Outstanding Security Balance
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RMBS Performance Watch | Australia

at March 31, 2024
National Australia Bank Ltd.

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
20-Jan-01 7 4 5 Mil. A$ 1,751.89
Loan Pool Arrears Performance vs Prime SPIN
9.00%
8.00%
7.00%
6.00%
5.00%
4.00%
3.00%
2.00%
1.00% /MM\ w//
000%5,58%88%3838855888829::&22::32299::eeeeaa&aﬁa&x&
SN EN SN NN NN RN SN RN ENENENEEENENEDED NN ED
B 31-60 days 61-90days [ 90+ days Prime SPIN
(%) Apr-23 May-23 Jun-23  Jul-23 Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24
31-60 days 0.44 0.50 0.48 0.56 0.53 0.56 0.51 0.55 0.50 0.54 0.64 0.46
61-90 days 0.32 0.31 0.36 0.39 0.44 0.40 0.44 0.38 0.39 0.46 0.45 0.39
90+ days 1.23 1.25 1.28 1.28 1.30 1.39 1.45 1.51 112 1.09 1.19 1.20
Total 1.99 2.07 212 2.23 227 2.34 2.40 2.44 2.01 2.09 2.28 2.05
Prime SPIN 0.99 1.00 0.98 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97

Prepayment & Repayment Rates vs Prime SPPI
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90.00%
80.00% i
70.00% J“ \\
60.00% i
50.00% |
40.00%
30.00%
20.00%
10.00%
0.00%
$5588383338888505883322c g0l 222lnr0222385538888
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I Repayment Rates Prepayment Rate I Prime SPPI
(%) Jun-21  Sep-21 Dec-21 Mar-22 Jun-22 Sep-22 Dec-22 Mar-23 Jun-23 Sep-23 Dec-23 Mar-24
Prepayment 21.28 23.98 23.04 19.11 20.53 20.99 18.33 17.89 20.44 19.67 16.21 14.84
Repayment 24.67 27.48 26.68 23.03 24.47 24,52 21.58 21.33 23.86 23.21 19.83 18.64
Prime SPPI 22.62 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.99

Additonal Comments

=The arrears data for February 2018 and March 2018 was revised by the originator as at 4th June 2018.
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RMBS Performance Watch | Australia
National RMBS Trust 2015-1

Originator

Servicer

Servicer Ranking

at March 31, 2024

Outlook

National Australia Bank Ltd.

National Australia Bank Ltd.

Not Ranked

Not Applicable

Loan Pool Arrears Performance vs SPIN

Arrears Reported on a
Scheduled Balance Basis
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RMBS Performance Watch | Australia

National RMBS Trust 2016-1 Series 2016-1

at March 31, 2024

Originator Servicer Servicer Ranking Outlook

National Australia Bank Ltd. National Australia Bank Ltd. Not Ranked

Not Applicable

($v "1g)

Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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RMBS Performance Watch | Australia

National RMBS Trust 2018-2 Series 2018-2

Originator Servicer Servicer Ranking

at March 31, 2024

Outlook

National Australia Bank Ltd.

National Australia Bank Ltd. Not Ranked

Not Applicable

Loan Pool Arrears Performance vs SPIN

Arrears Reported on a
Scheduled Balance Basis
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RMBS Performance Watch | Australia at March 31, 2024

National RMBS Trust 2022-1 Series 2022-1

Originator Servicer Servicer Ranking Outlook
National Australia Bank Ltd. National Australia Bank Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
9.00% 1400
8.00% 1200
7.00%
6.00% 1000
5.00% 800
4.00% 600
3.00%
400
2.00%
1.00% e 200
B —  ——
0.00% —— —_— e S
N e [3¢] <
o A o al
3 5 3 5
Il 31-60 days 61-90 days B 90+ days Prime SPIN TCLB
Loan Pool Repayment Trend and Outstanding Security Balance
100% 1,400
90%
80% 1,200
70% 1,000
60%
50% 800
40% 600
30%
20% 400
10% / 200
0% 0
= =] Q k3] 2 Q c o S s > c = =) Q k3] 2 Q c Kol T
5 28 6 2 8 8 ¢ 2 ¢ £ 3 3 2 8 38 2 8 85 ¢ £
== Repayment Rate Prepayment Rate m A1-A A1-G A2 B C
D mE mF
Current Loan To Value Ratio Distribution Current Loan Size Distribution (A$,000)
120.0% 120.0%
100.0% __100.0%
80.0% 80.0%
60.0% 60.0%
40.0% 40.0%
20'00/" 20.0%
0% 0.0%—_.—_._._.-.-.-.—_
0.0% __—---- -__ o o o o o o o o o +
O O O O O 9 O 9O 9O O o o +* =4 © 8 & 3 = 3 3 3 3
= ® 3 L o~ ®d S T A9 \ : ) ) ; X ; ; > 3
v v S T s 8 © o o o o o o o . -~
2 239 838R 8 & o S 2 g % 8 § 8 g
® e = 2
mLVR Cumulative LVR m Loan Size Cumulative Loan Size
Cumulative Losses Current Geographic Distribution
1.00%
0.80% WA ACT
4.18%) 0.42%
0.60% a\ ° Inner City
0.40% r Nq"'Mith 1.68%
0.20% vic 9:54%
' 33.95% ™ NSW
0,
0.00% — 47.53%
NANNNNNDODDONDONDDONOOT T I TAS
N R o o o o o B o o N 9
59538585855553358358888 "> T
SZHpO0zZ208L=L=3"°2Hp0Z20 L= 23280'/6‘/QLB\NT R
B (]
- ﬁztaerge Off To Rated Loss Covered By Seller 2& Loss On Sale 992% 01 1 %
LMI Claims Paid to Date Iéoss Covered By Excess Charge Off To Unrated
pread Notes

% of Initial Class Balance

($v "1g)

Copyright © 2024 Standard & Poor’s Financial Services LLC. All rights reserved. Reproduction in whole or in part prohibited except by permission. RMBS Performance Watch is subject to the full disclaimer on Page iii,
Part 1.

32
S&P Global Ratings

1"



RMBS Performance Watch | Australia

at March 31, 2024
Pepper HomelLoans Pty Ltd.

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
20-Nov-12 15 0 6 Mil. A$ 1,812.46
Loan Pool Arrears Performance vs Prime SPIN

9.00%

8.00%

7.00%

6.00%

5.00%

4.00%

3.00%

2.00%

1.00%

O'OO%eeeﬁzﬁﬁee::eeeeaaaaawaa
5 % 3% & 3 % & & & & 3 & 5 & & 3 & & 5 & & & 3
=z = z = z = z = z = =z = z = z = z = z = z = z

B 31-60 days 61-90days [ 90+ days Prime SPIN

(%) Apr-23 May-23 Jun-23  Jul-23 Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24

31-60 days 0.64 0.55 0.44 0.47 0.25 0.59 0.43 0.45 0.64 0.65 0.66 0.63
61-90 days 0.30 0.25 0.16 0.17 0.15 0.12 0.22 0.34 0.38 0.26 0.16 0.36
90+ days 0.51 0.49 0.52 0.55 0.46 0.41 0.21 0.22 0.21 0.31 0.42 0.43
Total 1.45 1.28 1.12 1.19 0.86 1.12 0.86 1.01 1.23 1.23 1.25 1.42
Prime SPIN 0.99 1.00 0.98 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97

Prepayment & Repayment Rates vs Prime SPPI
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I Repayment Rates Prepayment Rate I Prime SPPI

(%) Jun-21  Sep-21 Dec-21 Mar-22 Jun-22 Sep-22 Dec-22 Mar-23 Jun-23 Sep-23 Dec-23 Mar-24

Prepayment 34.26 42.87 41.84 32.02 39.38 42.13 45.32 35.83 39.72 46.26 43.09 38.53

Repayment 35.30 43.85 42.89 33.30 40.54 42.91 45.90 36.48 40.32 46.82 43.72 39.13

Prime SPPI 22.62 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.99
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RMBS Performance Watch | Australia

at March 31, 2024
Pepper I-Prime 2020-1 Trust

($v "1g)

Originator Servicer Servicer Ranking Outlook
Pepper HomelLoans Pty Ltd. Pepper Money Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Missed Payment Basis
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RMBS Performance Watch | Australia
Pepper I-Prime 2021-1 Trust

Originator

Servicer

Servicer Ranking

at March 31, 2024

Outlook

Pepper HomelLoans Pty Ltd.

Pepper Money Ltd.

Not Ranked

Not Applicable

Loan Pool Arrears Performance vs SPIN

Arrears Reported on a
Missed Payment Basis
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RMBS Performance Watch | Australia

Pepper I-Prime 2021-2 Trust

at March 31, 2024

Originator Servicer Servicer Ranking Outlook
Pepper HomelLoans Pty Ltd. Pepper Money Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Missed Payment Basis
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RMBS Performance Watch | Australia

Pepper Prime 2022-1 Trust

at March 31, 2024

Originator Servicer Servicer Ranking Outlook
Pepper HomelLoans Pty Ltd. Pepper Money Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Missed Payment Basis
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RMBS Performance Watch | Australia

Pepper Prime 2022-2 Trust

at March 31, 2024

Originator Servicer Servicer Ranking Outlook
Pepper HomelLoans Pty Ltd. Pepper Money Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Missed Payment Basis
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RMBS Performance Watch | Australia at March 31, 2024

Pepper Prime 2023-1 Trust

Originator Servicer Servicer Ranking Outlook
Pepper HomelLoans Pty Ltd. Pepper Money Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Missed Payment Basis
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Loan Pool Repayment Trend and Outstanding Security Balance
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RMBS Performance Watch | Australia

at March 31, 2024
Police & Nurses Limited

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
29-Nov-10 4 0 2 Mil. A$ 197.56
Loan Pool Arrears Performance vs Prime SPIN
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8.00%
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2.00%
1.00% -
P
0'00%9::sse:zzeﬁee::eeeeaaa&amam
8 % 5 % 3 % & & 5 & 5 ¥ 3 ¥ 3 % & & 5 & 5 & 53 ¥ 3 & 3
z = z = z = z = z = z = z = z = z = =z = =z = =z = =z = z
B 31-60 days 61-90days [ 90+ days Prime SPIN
(%) Apr-23 May-23 Jun-23  Jul-23 Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24
31-60 days 0.39 0.59 0.36 0.22 0.10 0.15 0.43 0.29 0.16 0.71 0.72 0.49
61-90 days 0.15 0.00 0.25 0.31 0.00 0.11 0.11 0.22 0.11 0.28 0.34 0.54
90+ days 0.34 0.53 0.17 0.43 0.66 0.67 0.50 0.21 0.33 0.33 0.28 0.29
Total 0.89 1.1 0.77 0.97 0.76 0.92 1.04 0.72 0.60 1.32 1.34 1.32
Prime SPIN 0.99 1.00 0.98 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97
Prepayment & Repayment Rates vs Prime SPPI
100.00%
90.00%
80.00%
70.00%
60.00%
50.00%
40.00%
30.00%
20.00%
10.00%
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I Repayment Rates Prepayment Rate I Prime SPPI
(%) Jun-21  Sep-21 Dec-21 Mar-22 Jun-22 Sep-22 Dec-22 Mar-23 Jun-23 Sep-23 Dec-23 Mar-24
Prepayment 21.71 2810 2073 2187 2175 20.89 1837 2120 2526 26.34  12.03 8.71
Repayment 27.37 33.53 26.81 25.63 26.18 25.38 23.32 26.39 30.52 31.87 18.92 16.05
Prime SPPI 22.62 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.99
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RMBS Performance Watch | Australia

at March 31, 2024
Pinnacle Series Trust 2017-T1

($v "1g)

Originator Servicer Servicer Ranking Outlook
Police & Nurses Limited Police & Nurses Limited Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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Loan Pool Repayment Trend and Outstanding Security Balance
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pread Notes
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RMBS Performance Watch | Australia

Pinnacle Series Trust 2021-T1

at March 31, 2024

Originator Servicer Servicer Ranking Outlook
Police & Nurses Limited Police & Nurses Limited Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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E mF
Current Loan To Value Ratio Distribution Current Loan Size Distribution (A$,000)
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RMBS Performance Watch | Australia

Police Credit Union Ltd

at March 31, 2024

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
25-Sep-18 1 0 1 Mil. A$ 257.00
Loan Pool Arrears Performance vs Prime SPIN
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B 31-60 days 61-90days [ 90+ days Prime SPIN

(%) Apr-23 May-23 Jun-23  Jul-23 Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24

31-60 days 0.00 0.00 0.00 0.00 0.00 0.00 0.07 0.00 0.16 0.00 0.00 0.00
61-90 days 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.27 0.00 0.00
90+ days 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.11 0.11
Total 0.00 0.00 0.00 0.00 0.00 0.00 0.07 0.00 0.16 0.27 0.11 0.11
Prime SPIN 0.99 1.00 0.98 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97

Prepayment & Repayment Rates vs Prime SPPI
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% 2 % 8 § 5 5 § § X g

I Repayment Rates Prepayment Rate I Prime SPPI

(%) Jun-21  Sep-21 Dec-21 Mar-22 Jun-22 Sep-22 Dec-22 Mar-23 Jun-23 Sep-23 Dec-23 Mar-24

Prepayment 20.97 28.58 23.36 27.81 31.52 22.51 20.22 22.23 29.00 23.87 22.76 18.43
Repayment 23.63 30.87 25.90 30.17 33.63 25.46 24.46 26.52 33.75 28.10 27.88 23.57
Prime SPPI 22.62 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.99
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RMBS Performance Watch | Australia

at March 31, 2024
MTG PCU Trust Repo Series No. 1

Originator Servicer Servicer Ranking Outlook
Police Credit Union Ltd Police Credit Union Ltd Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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Loan Pool Repayment Trend and Outstanding Security Balance
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== Repayment Rate Prepayment Rate m A B
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RMBS Performance Watch | Australia

Police Financial Services Limited

at March 31, 2024

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
8-May-18 1 0 1 Mil. A$ 520.70
Loan Pool Arrears Performance vs Prime SPIN
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e — o
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B 31-60 days 61-90 days [ 90+ days Prime SPIN

(%) Apr-23 May-23 Jun-23  Jul-23 Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24

31-60 days 0.11 0.00 0.10 0.02 0.11 0.00 0.01 0.06 0.00 0.06 0.00 0.01
61-90 days 0.00 0.00 0.00 0.00 0.00 0.12 0.00 0.00 0.00 0.00 0.00 0.00
90+ days 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Total 0.11 0.00 0.10 0.02 0.11 0.12 0.01 0.06 0.00 0.06 0.00 0.01
Prime SPIN 0.99 1.00 0.98 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97

Prepayment & Repayment Rates vs Prime SPPI
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I Repayment Rates Prepayment Rate I Prime SPPI

(%) Jun-21  Sep-21 Dec-21 Mar-22 Jun-22 Sep-22 Dec-22 Mar-23 Jun-23 Sep-23 Dec-23 Mar-24

Prepayment 32.25 31.56 25.79 18.96 29.00 22.16 19.41 17.83 16.75 2415 16.49 19.56
Repayment 34.74 33.97 27.41 21.61 32.05 25.00 22.20 20.62 19.50 26.22 19.17 22.11
Prime SPPI 22.62 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.99
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Originator Servicer Servicer Ranking Outlook
Police Financial Services Limited Police F”ﬂ?;ﬁ':é Services Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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Loan Pool Repayment Trend and Outstanding Security Balance
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== Repayment Rate Prepayment Rate m A B
Current Loan To Value Ratio Distribution Current Loan Size Distribution (A$,000)
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RMBS Performance Watch | Australia

at March 31, 2024

Impetus Funding Trust No. 1 Repo Series No. 1
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RMBS Performance Watch | Australia at March 31, 2024

QPCU Ltd.
First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
3-Jul-15 1 0 1 Mil. A$ 173.51
Loan Pool Arrears Performance vs Prime SPIN
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0'00%m < = - — - = mA‘on_; — — S . = = =
B 31-60 days 61-90days [ 90+ days Prime SPIN

(%) Apr-23 May-23 Jun-23  Jul-23 Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24

31-60 days 0.13 0.10 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.05 0.06
61-90 days 0.00 0.00 0.1 0.00 0.00 0.00 0.00 0.00 0.00 0.12 0.00 0.00
90+ days 0.00 0.00 0.00 0.11 0.11 0.11 0.11 0.12 0.12 0.00 0.12 0.13
Total 0.13 0.10 0.11 0.11 0.11 0.11 0.11 0.12 0.12 0.12 0.17 0.18
Prime SPIN 0.99 1.00 0.98 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97

Prepayment & Repayment Rates vs Prime SPPI
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I Repayment Rates Prepayment Rate I Prime SPPI

(%) Jun-21  Sep-21 Dec-21 Mar-22 Jun-22 Sep-22 Dec-22 Mar-23 Jun-23 Sep-23 Dec-23 Mar-24

Prepayment 28.47 19.35 16.52 29.09 13.17 -3.02 -4.67 -2.10 9.94 1.83 9.31 17.44
Repayment 35.90 28.39 26.29 30.42 28.82 29.42 23.97 19.11 24.85 11.26 20.03 26.03
Prime SPPI 22.62 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.99
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RMBS Performance Watch | Australia

QPCU Heroes Trust Repo Series No. 1

at March 31, 2024

($v "1g)

Originator Servicer Servicer Ranking Outlook
QPCU Ltd. QPCU Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
9.00% 240
0,
8.00% 200
7.00%
6.00% 160
5.00%
4.00% 120
3.00% 80
2.00%
1.00% 40
0.00% PSS PSS ———ee ()
w0 © [(] N~ N~ © @ [o)] (<2 o o -~ - N N ¢l 2] <
iy 5 ) T ) ‘T ) ~ ) A a A a A a A a a
3 § 3 § 3 § 3 § 3 5 3 § 3 § 3 § 3 &
Il 31-60 days 61-90 days B 90+ days Prime SPIN TCLB
Loan Pool Repayment Trend and Outstanding Security Balance
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== Repayment Rate Prepayment Rate m A B
Current Loan To Value Ratio Distribution Current Loan Size Distribution (A$,000)
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pread Notes
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RMBS Performance Watch | Australia

at March 31, 2024
Queensland Country Bank Ltd.

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
16-Dec-14 1 0 1 Mil. A$ 450.00
Loan Pool Arrears Performance vs Prime SPIN
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B 31-60 days 61-90days [ 90+ days Prime SPIN

(%) Apr-23 May-23 Jun-23  Jul-23 Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24

31-60 days 0.00 0.03 0.11 0.00 0.05 0.00 0.07 0.07 0.19 0.15 0.07 0.07
61-90 days 0.20 0.00 0.00 0.00 0.00 0.05 0.00 0.00 0.00 0.00 0.00 0.00
90+ days 0.01 0.09 0.04 0.04 0.01 0.01 0.01 0.01 0.00 0.00 0.00 0.00
Total 0.21 0.12 0.15 0.04 0.06 0.06 0.08 0.08 0.19 0.15 0.07 0.07
Prime SPIN 0.99 1.00 0.98 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97

Prepayment & Repayment Rates vs Prime SPPI
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I Repayment Rates Prepayment Rate I Prime SPPI
(%) Jun-21  Sep-21 Dec-21 Mar-22 Jun-22 Sep-22 Dec-22 Mar-23 Jun-23 Sep-23 Dec-23 Mar-24
Prepayment 26.59 23.28 27.23 17.55 37.96 44 .52 41.09 35.40 48.63 24.06 23.94 14.49
Repayment 28.78 25.43 29.40 20.07 40.05 46.22 42.59 36.87 50.06 25.28 25.21 15.84
Prime SPPI 22.62 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.99
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RMBS Performance Watch | Australia
MTG QCCU Trust Repo Series No. 1

Originator

at March 31, 2024

Servicer Servicer Ranking Outlook

Queensland Country Bank Ltd.

Queensland Country Bank Ltd. Not Ranked

Not Applicable
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Arrears Reported on a
Loan Pool Arrears Performance vs SPIN
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RMBS Performance Watch | Australia

Regional Australia Bank Ltd.

at March 31, 2024

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
15-Jul-15 1 0 1 Mil. A$ 615.00
Loan Pool Arrears Performance vs Prime SPIN
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B 31-60 days 61-90days [ 90+ days Prime SPIN

(%) Apr-23 May-23 Jun-23  Jul-23 Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24

31-60 days 0.16 0.12 0.07 0.09 0.00 0.00 0.22 0.06 0.04 0.15 0.00 0.14
61-90 days 0.07 0.00 0.10 0.00 0.02 0.00 0.00 0.15 0.05 0.06 0.14 0.05
90+ days 0.49 0.59 0.46 0.51 0.47 0.50 0.45 0.47 0.43 0.50 0.45 0.43
Total 0.73 0.71 0.64 0.60 0.48 0.50 0.68 0.67 0.53 0.70 0.60 0.62
Prime SPIN 0.99 1.00 0.98 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97

Prepayment & Repayment Rates vs Prime SPPI
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I Repayment Rates Prepayment Rate s Prime SPPI

(%) Jun-21  Sep-21 Dec-21 Mar-22 Jun-22 Sep-22 Dec-22 Mar-23 Jun-23 Sep-23 Dec-23 Mar-24

Prepayment 22.07 17.59 24.00 19.79 34.15 33.81 24.43 20.88 20.73 22.65 18.72 15.80
Repayment 31.67 29.92 33.96 29.17 41.62 42.76 34.43 30.71 30.39 31.57 26.35 25.04
Prime SPPI 22.62 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.99
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RMBS Performance Watch | Australia

CMG Funding Trust No. 1 Repo Series No. 1

at March 31, 2024

($v "1g)

Originator Servicer Servicer Ranking Outlook
Regional Australia Bank Ltd. Regional Australia Bank Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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Il 31-60 days 61-90 days B 90+ days Prime SPIN TCLB
Loan Pool Repayment Trend and Outstanding Security Balance
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== Repayment Rate Prepayment Rate m A B
Current Loan To Value Ratio Distribution Current Loan Size Distribution (A$,000)
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pread Notes
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RMBS Performance Watch | Australia

RESIMAC Ltd.

at March 31, 2024

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
18-May-98 23 15 13 Mil. A$ 3,691.70
Loan Pool Arrears Performance vs Prime SPIN
9.00%
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7.00%
6.00%
5.00%
4.00%
3.00%
2.00%
1.00%
0'00%8,38,ssggsgggsggggee::eezezxe&&e::ee&eaaag&x&aa
§35353535353535353535353583535853583583583535835835835
B 31-60 days 61-90days [ 90+ days Prime SPIN
(%) Apr-23 May-23 Jun-23  Jul-23 Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24
31-60 days 0.72 0.71 0.59 0.78 0.69 0.50 0.63 0.58 0.72 0.67 0.54 0.82
61-90 days 0.33 0.42 0.26 0.28 0.28 0.26 0.19 0.21 0.22 0.27 0.21 0.22
90+ days 0.54 0.49 0.60 0.58 0.59 0.49 0.51 0.54 0.64 0.72 0.64 0.63
Total 1.60 1.62 1.46 1.65 1.57 1.24 1.33 1.33 1.58 1.66 1.38 1.67
Prime SPIN 0.99 1.00 0.98 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97
Prepayment & Repayment Rates vs Prime SPPI
100.00%
90.00%
80.00%
70.00%
60.00%
50.00%
40.00%
30.00%
20.00%
10.00%
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888833888855888322 0223222022285 388883
I Repayment Rates Prepayment Rate I Prime SPPI
(%) Jun-21  Sep-21 Dec-21 Mar-22 Jun-22 Sep-22 Dec-22 Mar-23 Jun-23 Sep-23 Dec-23 Mar-24
Prepayment 2339 3107 2621 16.78  16.92 27.64 26.73 2997 2251 2848 2146 14.44
Repayment 24.95 32.55 27.86 18.69 18.77 28.91 28.25 31.59 2442 30.35 23.54 16.81
Prime SPPI 22.62 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.99
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RMBS Performance Watch | Australia

RESIMAC Triomphe Trust - RESIMAC Premier Series 2019-1

at March 31, 2024

Originator Servicer Servicer Ranking Outlook
RESIMAC Ltd. RESIMAC Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Missed Payment Basis
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Loan Pool Repayment Trend and Outstanding Security Balance
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RMBS Performance Watch | Australia

at March 31, 2024

RESIMAC Triomphe Trust - RESIMAC Premier Series 2019-2

Originator Servicer Servicer Ranking Outlook
RESIMAC Ltd. RESIMAC Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Missed Payment Basis
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Loan Pool Repayment Trend and Outstanding Security Balance
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RMBS Performance Watch | Australia

at March 31, 2024

RESIMAC Triomphe Trust - RESIMAC Premier Series 2020-1

Originator Servicer Servicer Ranking Outlook
RESIMAC Ltd. RESIMAC Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Missed Payment Basis
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RMBS Performance Watch | Australia

RESIMAC Triomphe Trust - RESIMAC Premier Series 2020-3

at March 31, 2024

Originator Servicer Servicer Ranking Outlook
RESIMAC Ltd. RESIMAC Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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Loan Pool Repayment Trend and Outstanding Security Balance
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RMBS Performance Watch | Australia
RESIMAC Triomphe Trust - RESIMAC Premier Series 2021-1

Originator Servicer Servicer Ranking Outlook

RESIMAC Ltd. RESIMAC Ltd. Not Ranked

at March 31, 2024

Not Applicable

($v "1g)

Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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RMBS Performance Watch | Australia

at March 31, 2024

RESIMAC Triomphe Trust - RESIMAC Premier Series 2021-2

Originator Servicer Servicer Ranking Outlook
RESIMAC Ltd. RESIMAC Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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RMBS Performance Watch | Australia

at March 31, 2024
RESIMAC Triomphe Trust - RESIMAC Premier Series 2021-3
Originator Servicer Servicer Ranking Outlook
RESIMAC Ltd. RESIMAC Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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RMBS Pe

rformance Watch | Australia

at March 31, 2024

RESIMAC Triomphe Trust - RESIMAC Premier Series 2022-1

Originator

Servicer

Servicer Ranking Outlook

RESIMAC Ltd.

RESIMAC Ltd.

Not Ranked Not Applicable

Loan Pool Arrears Performance vs SPIN

Arrears Reported on a
Missed Payment Basis

9.00% 1000
8.00%

7.00% 800
6.00% 600
5.00%

4.00% 400
3.00%

2.00% A AZOO
1.00% — i e Ny ~

0.00% e 0

N N [se] [sg]
N QS a Q@
& 3 g S

Il 31-60 days 61-90 days B 90+ days Prime SPIN TCLB
Loan Pool Repayment Trend and Outstanding Security Balance
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RMBS Performance Watch | Australia

RESIMAC Triomphe Trust - RESIMAC Premier Series 2022-2

at March 31, 2024

Originator Servicer Servicer Ranking Outlook
RESIMAC Ltd. RESIMAC Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Missed Payment Basis
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RMBS Performance Watch | Australia

RESIMAC Triomphe Trust - RESIMAC Premier Series 2023-1

Originator

Servicer

Servicer Ranking

at March 31, 2024

Outlook

RESIMAC Ltd.

RESIMAC Ltd.

Not Ranked

Not Applicable
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Loan Pool Arrears Performance vs SPIN

Arrears Reported on a
Missed Payment Basis
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RMBS Performance Watch | Australia

RHG Home Loans Pty Ltd.

at March 31, 2024

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
31-Jan-96 15 7 1 Mil. A$ 179.53
Loan Pool Arrears Performance vs Prime SPIN
9.00%
8.00%
7.00%
6.00%
5.00%
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2.00%
1.00%
O'OO%ggsaggggggggggggggggggggggggee::eeee:zeeee::feeeagaaammmm
B 31-60 days 61-90days [ 90+ days Prime SPIN
(%) Apr-23 May-23 Jun-23  Jul-23 Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24
31-60 days 3.10 2.80 2.09 2.59 0.68 1.83 217 1.46 2.66 2.24 2.63 3.15
61-90 days 1.94 0.76 1.46 0.82 0.91 0.35 0.81 1.20 0.98 1.92 0.90 1.02
90+ days 2.62 419 3.91 4.40 3.79 4.1 3.25 3.25 3.47 3.10 2.93 2.90
Total 7.66 7.74 7.47 7.81 5.37 6.29 6.23 5.92 711 7.26 6.46 7.08
Prime SPIN 0.99 1.00 0.98 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97
Prepayment & Repayment Rates vs Prime SPPI
100.00%
90.00%
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70.00%
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I Repayment Rates Prepayment Rate I Prime SPPI
(%) Jun-21  Sep-21 Dec-21 Mar-22 Jun-22 Sep-22 Dec-22 Mar-23 Jun-23 Sep-23 Dec-23 Mar-24
Prepayment 1362 1569 14.63 11.38 1345 1492 1632 1196 1044 1863  13.92 7.01
Repayment 17.79 19.83 18.97 15.90 17.87 18.77 19.64 15.91 14.39 22.26 17.82 11.28
Prime SPPI 22.62 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.99
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RMBS Performance Watch | Australia

Avoca Series 2019-1 RMBS

at March 31, 2024

Originator Servicer Servicer Ranking Outlook
RHG Home Loans Pty Ltd. The Serwcml?tdCompany Pty Not Ranked Not Applicable

Loan Pool Arrears Performance vs SPIN

Arrears Reported on a
Missed Payment Basis

9.00% 450
8.00% 400
7.00% 350
6.00% 300 =
5.00% 250 =
4.00% 200 3;;
3.00% 150
2.00% \ 100
1.00% 50
O.OO%O’ 0
2 g S 5 5 § § 2 g
Q c Q c Q c o] c [o}
8 5 8 5 g 5 g 5 g
I 31-60 days 61-90 days B 90+ days Prime SPIN TCLB
Loan Pool Repayment Trend and Outstanding Security Balance
100% 500
90%
80% 400
70%
60% 300
50%
40% 200
30%
20% 100
10%
0% -~ 0
T § 38 8§ 8§ § 3 533§ 3§ §§ 83§ 8§88 8§87 8T F I J
> c = > S Q> c = > S a > c = > S a > c = > 5 o > c =
2 8283382 8283582832 85838238532 85382 8 32
== Repayment Rate Prepayment Rate m A1 A1-x A2 AB m B1
B2
Current Loan To Value Ratio Distribution Current Loan Size Distribution (A$,000)
120.0% 120.0%
100.0% 100.0%
80.0% 80.0%
60.0% 60.0%
40'00/" 40.0%
20'00/" 20.0%
0% 0,0%-.-.-.—_
0.0% __—---.-—___ —_— =] o o o o o o o o +
O ©O O O O O O O O O o o %+ 2 © 8 & 8 g 8 8 8 8
- N ® ¥ B © ~ ®© 6 O «~ 8 , , ) ) ) | ; ; = >
v v v S T T © o o o o o o o . —
S 3 833%838R8¢ & o S & g 8§ 8 % B g
[o)] o -~ E
mLVR Cumulative LVR m Loan Size Cumulative Loan Size
Cumulative Losses Current Geographic Distribution
1.00%
0.80% ACT
WA 0.73%
0.60% 17.94%\ ° Inner City
0.40% Non-Metro 0.24%
0.20% NSW 23.05%
: ° ViC ~"39.09%
0.00% 18.09%\
OO OO0 O T~ ™~ N ANANNOODODO”®O T TAS
- AN N NN NN NN NNNNNNNNAN
o4 1 DO ' I I & ' ' DU ' DN 0.82% Metro
$ 5L G588 588555885 ST e
SA
O=2S5nAO0=2">nv0=2">2nv0=25S5na0=2 o \ 0.19%
1.84% QLD
ﬁg‘aerge Off To Rated Loss Covered By Seller %& Loss On Sale 21 .30%
LMI Claims Paid to Date Iéoss %overed By Excess ﬁh:arge Off To Unrated
prea otes
% of Initial Class Balance
Copyright © 2024 Standard & Poor’s Financial Services LLC. All rights reserved. Reproduction in whole or in part prohibited except by permission. RMBS Performance Watch is subject to the full disclaimer on Page iii,
Part 1.
) 3-244
S&P Global Ratings



RMBS Performance Watch | Australia at March 31, 2024

Sintex Consolidated Pty Ltd.

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
7-May-21 4 0 4 Mil. A$ 849.41
Loan Pool Arrears Performance vs Prime SPIN
9.00%
8.00%
7.00%
6.00%
5.00%
4.00%
3.00%
2.00% A
1.00% . A ——
e~ . e D
0.00% ==
§ § g 8§ 8 g
7 8 & 8 B 8
= z = z = z
B 31-60 days 61-90days [ 90+ days Prime SPIN
(%) Apr-23 May-23 Jun-23  Jul-23 Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24
31-60 days 0.54 0.35 1.83 0.66 0.26 0.69 0.78 0.78 0.89 0.90 0.33 0.81
61-90 days 0.46 0.20 0.35 0.52 0.22 0.00 0.18 0.28 0.24 0.26 0.11 0.12
90+ days 0.32 0.48 0.38 0.55 0.23 0.38 0.16 0.20 0.07 0.00 0.18 0.11
Total 1.32 1.03 2.55 1.74 0.71 1.07 1.11 1.26 1.20 1.16 0.63 1.03
Prime SPIN 0.99 1.00 0.98 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97
Prepayment & Repayment Rates vs Prime SPPI
100.00%
90.00%
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I Repayment Rates Prepayment Rate I Prime SPPI

(%) Jun-21  Sep-21 Dec-21 Mar-22 Jun-22 Sep-22 Dec-22 Mar-23 Jun-23 Sep-23 Dec-23 Mar-24

Prepayment 0.00 30.74 28.06 25.29 30.11 31.01 30.60 43.34 42.24 63.98 38.37 28.81
Repayment 0.00 31.92 29.32 26.94 31.42 31.97 31.38 44.00 42.77 64.35 38.94 29.42
Prime SPPI 22.62 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.99
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RMBS Performance Watch | Australia

Blackwattle Series RMBS Trust 2021-1

at March 31, 2024

($v "1g)

Originator Servicer Servicer Ranking Outlook
Sintex Consolidated Pty Ltd. Sintex Consolidated Pty Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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Blackwattle Series RMBS Trust 2021-2

at March 31, 2024

($v "1g)

Originator Servicer Servicer Ranking Outlook
Sintex Consolidated Pty Ltd. Sintex Consolidated Pty Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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RMBS Performance Watch | Australia

Blackwattle Series RMBS Trust No. 3

Originator

at March 31, 2024

Servicer Servicer Ranking Outlook

Sintex Consolidated Pty Ltd.

Sintex Consolidated Pty Ltd. Not Ranked Not Applicable

Arrears Reported on a

Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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RMBS Performance Watch | Australia at March 31, 2024

Southern Cross Credit Union Ltd.

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
26-Aug-20 1 0 1 Mil. A$ 69.00
Loan Pool Arrears Performance vs Prime SPIN
9.00%
8.00%
7.00%
6.00%
5.00%
4.00%
3.00%
2.00%
1.00% M
0.00% o . 4
E £ E & z & z &
B 31-60 days 61-90days [ 90+ days Prime SPIN
(%) Apr-23 May-23 Jun-23  Jul-23 Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24
31-60 days 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
61-90 days 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
90+ days 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Total 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Prime SPIN 0.99 1.00 0.98 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97
Prepayment & Repayment Rates vs Prime SPPI
100.00%
90.00%
80.00%
70.00%
60.00%
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30.00%
20.00% 4/\\
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8§ & & 8 § 8 &

I Repayment Rates Prepayment Rate I Prime SPPI

(%) Jun-21  Sep-21 Dec-21 Mar-22 Jun-22 Sep-22 Dec-22 Mar-23 Jun-23 Sep-23 Dec-23 Mar-24

Prepayment 40.37 31.02 50.29 29.90 17.64 34.41 29.37 17.95 22.96 27.84 13.44 12.74
Repayment 42.30 33.38 52.07 32.19 20.34 37.35 33.05 22.28 25.57 31.61 17.86 17.20
Prime SPPI 22.62 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.99
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RMBS Performance Watch | Australia

at March 31, 2024

MTG SCCU Trust Repo Series No. 1

Originator Servicer Servicer Ranking Outlook
Southern Cross Credit Union Ltd. Southern Cr?jg Credit Union Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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Loan Pool Repayment Trend and Outstanding Security Balance
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RMBS Performance Watch | Australia at March 31, 2024
Summerland Financial Services Ltd

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
16-Jun-20 1 0 1 Mil. A$ 108.20
Loan Pool Arrears Performance vs Prime SPIN
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7.00%
6.00%
5.00%
4.00%
3.00%
2.00%
1.00% y
e |
0.00% - pan—-——w V|
g 8 5 5 § § g g
E ] S 3 E 3 5 3
= o - o il o = o
B 31-60 days 61-90days [ 90+ days Prime SPIN
(%) Apr-23 May-23 Jun-23  Jul-23 Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24
31-60 days 0.00 0.27 0.31 0.00 0.00 0.55 0.00 0.00 0.00 0.75 0.00 0.64
61-90 days 0.00 0.00 0.00 0.31 0.00 0.00 0.00 0.00 0.00 0.00 0.77 0.00
90+ days 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.79
Total 0.00 0.27 0.31 0.31 0.00 0.55 0.00 0.00 0.00 0.75 0.77 1.42
Prime SPIN 0.99 1.00 0.98 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97
Prepayment & Repayment Rates vs Prime SPPI
100.00%
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I Repayment Rates Prepayment Rate I Prime SPPI

(%) Jun-21  Sep-21 Dec-21 Mar-22 Jun-22 Sep-22 Dec-22 Mar-23 Jun-23 Sep-23 Dec-23 Mar-24

Prepayment 46.16 36.04 37.46 32.66 37.52 46.98 27.65 25.82 20.40 14.81 16.23 13.00
Repayment 48.00 38.19 39.57 34.85 39.26 49.24 30.23 29.41 25.07 20.24 20.88 18.65
Prime SPPI 22.62 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.99
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RMBS Performance Watch | Australia

MTG SCU Trust Repo Series No.1

at March 31, 2024

Originator Servicer Servicer Ranking Outlook
. . . Summerland Financial .
Summerland Financial Services Ltd Services Ltd Not Ranked Not Applicable

Loan Pool Arrears Performance vs SPIN

Arrears Reported on a
Scheduled Balance Basis
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RMBS Performance Watch | Australia

at March 31, 2024
Suncorp-Metway Ltd.

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
7-Feb-99 18 7 7 Mil. A$ 14,209.81
Loan Pool Arrears Performance vs Prime SPIN
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5.00%
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3.00%
2.00% AM
Lo ik v% SRR A
g sszcgugosasasatsgsgg e eoo s peeettee0oR e aE g RR S
PS5BS 353 585552555858 353535353 5253585838535 58523:5¢8
B 31-60 days 61-90 days [ 90+ days Prime SPIN
(%) Apr-23 May-23 Jun-23  Jul-23 Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24
31-60 days 0.46 0.40 0.31 0.37 0.32 0.31 0.35 0.39 0.35 0.43 0.43 0.42
61-90 days 0.18 0.28 0.22 0.25 0.23 0.18 0.22 0.22 0.25 0.25 0.29 0.26
90+ days 0.80 0.74 0.80 0.82 0.86 0.81 0.80 0.80 0.75 0.81 0.86 0.85
Total 1.44 1.42 1.34 1.44 1.40 1.31 1.38 1.41 1.35 1.49 1.58 152
Prime SPIN 0.99 1.00 0.98 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97

Prepayment & Repayment Rates vs Prime SPPI
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I Repayment Rates Prepayment Rate I Prime SPPI

(%) Jun-21  Sep-21 Dec-21 Mar-22 Jun-22 Sep-22 Dec-22 Mar-23 Jun-23 Sep-23 Dec-23 Mar-24

Prepayment 18.24 20.80 21.53 17.85 18.27 19.95 20.26 18.81 18.28 19.36 17.00 14.10

Repayment 20.92 23.38 2411 20.67 21.07 22.63 22.82 21.30 20.82 21.72 19.42 16.59

Prime SPPI 22.62 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.99

Additonal Comments

_Suncorp's collection department doesn't distinguish between loans in a securitised pool and those that are not. Thus losses in a securitised pool only become apparent when
covered by excess spread, hence losses covered in full by LMI will not be reported.
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RMBS Performance Watch | Australia

at March 31, 2024
APOLLO Series 2008-1R Trust
Originator Servicer Servicer Ranking Outlook
Suncorp-Metway Ltd. Suncorp-Metway Ltd. Not Ranked Not Applicable

Loan Pool Arrears Performance vs SPIN

Arrears Reported on a
Scheduled Balance Basis
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Loan Pool Repayment Trend and Outstanding Security Balance
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RMBS Performance Watch | Australia

at March 31, 2024
Apollo Series 2015-1 Trust

Originator Servicer Servicer Ranking Outlook
Suncorp-Metway Ltd. Suncorp-Metway Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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Loan Pool Repayment Trend and Outstanding Security Balance
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RMBS Performance Watch | Australia

at March 31, 2024
Apollo Series 2017-1 Trust

Originator Servicer Servicer Ranking Outlook

Suncorp-Metway Ltd. Suncorp-Metway Ltd. Not Ranked

Not Applicable

Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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RMBS Performance Watch | Australia
APOLLO Series 2017-2 Trust

Originator

Servicer

Servicer Ranking

at March 31, 2024

Outlook

Suncorp-Metway Ltd.

Suncorp-Metway Ltd.

Not Ranked

Not Applicable

Loan Pool Arrea

rs Performance vs SPIN

Arrears Reported on a
Scheduled Balance Basis
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RMBS Performance Watch | Australia

Apollo Series 2018-1 Trust

at March 31, 2024

Originator Servicer Servicer Ranking Outlook
Suncorp-Metway Ltd. Suncorp-Metway Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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RMBS Performance Watch | Australia

APOLLO Series 2022-1 Trust

at March 31, 2024

($v "1g)

Originator Servicer Servicer Ranking Outlook
Suncorp-Metway Ltd. Suncorp-Metway Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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RMBS Performance Watch | Australia
APOLLO Series 2023-1 Trust

Originator

at March 31, 2024

Servicer Servicer Ranking Outlook

Suncorp-Metway Ltd.

Suncorp-Metway Ltd. Not Ranked Not Applicable

Loan Pool Arrears Performance vs SPIN

Arrears Reported on a
Scheduled Balance Basis
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RMBS Performance Watch | Australia

at March 31, 2024
Westpac Banking Corp.

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
30-Oct-96 19 6 7 Mil. A$ 5,081.63
Loan Pool Arrears Performance vs Prime SPIN
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B 31-60 days 61-90days [ 90+ days Prime SPIN

(%) Apr-23 May-23 Jun-23  Jul-23 Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24

31-60 days 0.65 0.55 0.53 0.63 0.49 0.47 0.36 0.56 0.60 0.65 0.30 0.35
61-90 days 0.34 0.33 0.38 0.36 0.41 0.39 0.37 0.34 0.39 0.36 0.20 0.23
90+ days 0.84 0.93 0.94 0.92 1.01 1.05 1.19 1.21 1.24 1.24 0.61 0.62
Total 1.83 1.81 1.85 1.92 1.92 1.90 1.91 2.1 2.23 2.25 1.12 1.21
Prime SPIN 0.99 1.00 0.98 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97

Prepayment & Repayment Rates vs Prime SPPI
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I Repayment Rates Prepayment Rate I Prime SPPI

(%) Jun-21  Sep-21 Dec-21 Mar-22 Jun-22 Sep-22 Dec-22 Mar-23 Jun-23 Sep-23 Dec-23 Mar-24

Prepayment 16.19 25.83 24.94 22.81 23.64 21.50 22.70 2719 22.69 2415 21.87 20.26
Repayment 19.61 28.61 27.24 25.09 25.97 23.71 24.69 28.99 24.60 25.97 23.74 22.08
Prime SPPI 22.62 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.99
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RMBS Performance Watch | Australia
Series 2014-1 WST Trust

Originator

Servicer

Servicer Ranking

at March 31, 2024

Outlook

Westpac Banking Corp.

Westpac Banking Corp. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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RMBS Performance Watch | Australia

Series 2014-2 WST Trust

at March 31, 2024

($v "1g)

Originator Servicer Servicer Ranking Outlook
Westpac Banking Corp. Westpac Banking Corp. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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RMBS Performance Watch | Australia

Series 2015-1 WST Trust

Originator

at March 31, 2024

Servicer Servicer Ranking Outlook

Westpac Banking Corp.

Westpac Banking Corp.

Not Ranked Not Applicable

Loan Pool Arrears Performance vs SPIN

Arrears Reported on a
Scheduled Balance Basis
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Series 2019-1 WST Trust

Originator

Servicer

at March 31, 2024

Servicer Ranking Outlook

Westpac Banking Corp.

Westpac Banking Corp.

Not Ranked

Not Applicable

Loan Pool Arrears Performance vs SPIN

Arrears Reported on a
Scheduled Balance Basis
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RMBS Performance Watch | Australia

Series 2020-1 WST Trust

at March 31, 2024

Originator Servicer Servicer Ranking Outlook

Westpac Banking Corp. Westpac Banking Corp. Not Ranked

Not Applicable

Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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RMBS Performance Watch | Australia

Series 2021-1 WST Trust

at March 31, 2024

Originator Servicer Servicer Ranking Outlook

Westpac Banking Corp. Westpac Banking Corp. Not Ranked

Not Applicable
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Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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RMBS Performance Watch | Australia at March 31, 2024

Series 2024-1 WST Trust

Originator Servicer Servicer Ranking Outlook
Westpac Banking Corp. Westpac Banking Corp. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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