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AFG Securities Pty Ltd.

at June 30, 2024

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
2-Apr-13 14 0 6 Mil. A$ 1,573.36
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
- —_ ——aNe e\ mw
0'00%9.9.3.’???????????S%&&%%@@&
g 8§ & 8§ & 8§ & 8§ & 8§ & & & 8§ 2 8§ & 8§ & 8§ & § %
B 31-60 days 61-90days [ 90+ days Prime SPIN
(%) Jul-23  Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24 Apr-24 May-24 Jun-24
31-60 days 0.58 0.34 0.85 0.63 0.70 0.71 0.37 0.56 0.71 0.66 0.46 0.58
61-90 days 0.16 0.25 0.28 0.37 0.41 0.30 0.64 0.19 0.34 0.50 0.38 0.36
90+ days 0.51 0.67 0.61 0.78 0.64 0.76 0.52 0.62 0.53 0.44 0.57 0.59
Total 1.25 1.26 1.74 1.78 1.74 1.77 1.53 1.37 1.58 1.60 1.42 1.54
Prime SPIN 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97 0.99 0.98 0.95
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%
0.00%
S YT T % 2 LS s o5 2 2 2 2 8 § &5 § §8 § 8 § 37
I Repayment Rates Prepayment Rate I Prime SPPI
(%) Sep-21 Dec-21 Mar-22 Jun-22 Sep-22 Dec-22 Mar-23 Jun-23 Sep-23 Dec-23 Mar-24 Jun-24
Prepayment 37.10 35.50 30.42 33.13 34.23 36.81 39.25 37.00 40.66 37.08 31.17 30.57
Repayment 39.28 37.55 32.63 35.23 35.81 38.01 40.64 38.37 41.90 38.46 32.53 32.08
Prime SPPI 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.98 18.31
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AFG 2021-1 Trust in respect of Series 2021-1

Originator Servicer

at June 30, 2024

Servicer Ranking Outlook

AFG Securities Pty Ltd. AFG Securities Pty Ltd.

Not Ranked Not Applicable

Loan Pool Arrears Performance vs SPIN

Arrears Reported on a
Scheduled Balance Basis
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AFG 2021-2 Trust in respect of Series 2021-2

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
AFG Securities Pty Ltd. AFG Securities Pty Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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at June 30, 2024

AFG 2022-1 Trust In Respect Of Series 2022-1

Originator Servicer Servicer Ranking Outlook
AFG Securities Pty Ltd. AFG Securities Pty Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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AFG 2022-2 Trust In Respect Of Series 2022-2

at June 30, 2024

($v "1g)

Originator Servicer Servicer Ranking Outlook
AFG Securities Pty Ltd. AFG Securities 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 June 30, 2024

AFG 2023-1 Trust In Respect Of Series 2023-1

Originator

Servicer Servicer Ranking Outlook

AFG Securities Pty Ltd.

AFG Securities 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 June 30, 2024
AIMS Home Loans Pty. Ltd.

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
4-Sep-00 5 0 3 Mil. A$ 14.40
Loan Pool Arrears Performance vs Prime SPIN
32.00%
28.00%
24.00%
20.00%
16.00%
12.00%
8.00%
4.00%
. _ . - = ‘“‘A‘A .AA /) ‘
0.00% A e ~ 7 y = .
855388333588855888822- 0800I TOLCLLELR228855 88883
B 31-60 days 61-90days [ 90+ days Prime SPIN
(%) Jul-23  Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24 Apr-24 May-24 Jun-24
31-60 days 4.14 1.41 2.25 1.44 1.47 3.29 1.50 2.26 0.00 4.20 3.81 1.16
61-90 days 0.68 2.77 1.97 1.97 2.01 2.02 3.91 2.05 2.07 2.08 3.59 1.74
90+ days 9.52 10.37 11.46 12.45 11.82 11.91 10.78 12.75 12.91 13.05 13.40 16.61
Total 14.34 14.55 15.68 15.86 15.31 17.22 16.19 17.06 14.98 19.33 20.80 19.52
Prime SPIN 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97 0.99 0.98 0.95
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%
0.00%
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I Repayment Rates Prepayment Rate I Prime SPPI

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

Prepayment -0.45 6.11 3.07 -5.11 1722 -16.14 -1223 -21.31 -1422 -1468 -1829 -12.11
Repayment 21.07 26.05 24.26 18.42 37.25 12.37 16.31 9.22 14.91 15.90 14.08 18.27
Prime SPPI 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.98 18.31
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RMBS Performance Watch | Australia

AIMS 2004-1 Trust

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
AIMS Home Loans Pty. Ltd. AIMS Home Loans Pty. 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 A1 A2 A3 B
Current Loan To Value Ratio Distribution Current Loan Size Distribution (A$,000)
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RMBS Performance Watch | Australia
AIMS 2005-1 Trust

Originator

at June 30, 2024

Servicer Servicer Ranking Outlook

AIMS Home Loans Pty. Ltd. AIMS Home Loans Pty. Ltd. Not Ranked Not Applicable

($v "1g)

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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RMBS Performance Watch | Australia

at June 30, 2024

AIMS 2007-1 Trust

Originator Servicer Servicer Ranking Outlook

AIMS Home Loans Pty. Ltd. AIMS Securitisation Pty. 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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RMBS Performance Watch | Australia

AMP Bank Ltd.

at June 30, 2024

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
3-Oct-97 28 3 13 Mil. A$ 7,973.56
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% AV .Whhm' —— M MI A . : M
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B 31-60 days 61-90days [ 90+ days Prime SPIN
(%) Jul-23  Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24 Apr-24 May-24 Jun-24
31-60 days 0.31 0.32 0.28 0.31 0.42 0.38 0.37 0.42 0.45 0.35 0.50 0.29
61-90 days 0.15 0.18 0.15 0.13 0.16 0.23 0.27 0.32 0.28 0.34 0.19 0.20
90+ days 0.39 0.38 0.43 0.41 0.43 0.42 0.51 0.56 0.67 0.69 0.73 0.59
Total 0.86 0.88 0.86 0.85 1.01 1.04 1.15 1.30 1.40 1.37 1.41 1.08
Prime SPIN 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97 0.99 0.98 0.95
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%
0.00%
8338388558883 22 00223222200 222288533838887
I Repayment Rates Prepayment Rate I Prime SPPI
(%) Sep-21 Dec-21 Mar-22 Jun-22 Sep-22 Dec-22 Mar-23 Jun-23 Sep-23 Dec-23 Mar-24 Jun-24
Prepayment 39.55 38.95 13.13 4.65 25.57 20.61 -0.73 10.87 10.03 10.96 13.55 3.55
Repayment 40.89 40.28 14.91 6.52 27.13 22.33 1.23 12.66 11.83 12.75 15.32 5.48
Prime SPPI 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.98 18.31
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RMBS Performance Watch | Australia

Progress 2008-1R Trust

at June 30, 2024

($v "1g)

Originator Servicer Servicer Ranking Outlook
AMP Bank Ltd. AMP 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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== Repayment Rate Prepayment Rate mA AB B
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RMBS Performance Watch | Australia

Progress 2016-1 Trust

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
AMP Bank Ltd. AMP 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 AB B C D
Current Loan To Value Ratio Distribution Current Loan Size Distribution (A$,000)
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RMBS Performance Watch | Australia
Progress 2017-1 Trust

Originator

Servicer

at June 30, 2024

Servicer Ranking Outlook

AMP Bank Ltd.

AMP Bank Ltd.

Not Ranked Not Applicable

Loan Pool Arrears Performance vs SPIN
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Loan Pool Repayment Trend and Outstanding Security Balance
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== Repayment Rate Prepayment Rate m A AB B C D
Current Loan To Value Ratio Distribution Current Loan Size Distribution (A$,000)
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RMBS Performance Watch | Australia

Progress 2017-2 Trust

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
AMP Bank Ltd. AMP 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

Progress 2018-1 Trust

at June 30, 2024

($v "1g)

Originator Servicer Servicer Ranking Outlook
AMP Bank Ltd. AMP Bank Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
9.00% 1000
8.00%
7.00% 800
6.00% 600
5.00%
4.00% 400
3.00%
2.00% A 200
1.00% — _ A /S
0.00% — w‘ 0
e o (<2 o o — - (] N [s¢] [s¢] <
iy T ) A a a al A i A al a
3 5 3 5 3 5 3 ks 3 ks 3 5
Il 31-60 days 61-90 days B 90+ days Prime SPIN TCLB
Loan Pool Repayment Trend and Outstanding Security Balance
100% 1,000
90%
80% 800
70%
60% 600
50%
40% 400
30%
20% 200
10%
0% 0
TTT992223888888385333393838§3883883337
S5 ¢ 3 €E § 235 2 3 €S § 2SS L2 2 SE F 25 L2 E K 2T L2 EF 23 L 3 E g2
3828283528233 382828382823833288238382823¢8
== Repayment Rate Prepayment Rate m A AB B C D
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%
.0% 20.0%
20.0% .. 0.0% o e o oo o 0 ORI OO .
0.0% e e o [ [ o o o o o o o o o +
S e} S re} S S S o S o
SR 8988R888¢L¢8s = ¢ 8 &8 8 5 8 8 8 8
V3 6 60 60 o0 60 0 o 1 4L+ © o o o o o o o . «
S 3 3338R8q¢ s o S & & 8 8 % 8 g
[o)] o ~— E
mLVR Cumulative LVR mLoan Size Cumulative Loan Size
Cumulative Losses Current Geographic Distribution
1.00%
0.80% ACT
o, 1.84%
0.60% 13-50%\ ° Non-Metro Inner City
0.40% vic i 11.16%1—0-44%
0.20% 17.52%™\ NSW
0.00% TAS — 44.05%
222228885555 888883  osn~
5355553535855 535583530% S
5255225232522 = 456%" N\t 88.39%
- ﬁg(aerge Off To Rated Loss Covered By Seller & Loss On Sale 17.66% 0.30%
LMI Claims Paid to Date Iéziza(éovered By Excess ﬁgta;ge 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.

3-16
S&P Global Ratings



RMBS Performance Watch | Australia

Progress 2019-1 Trust

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
AMP Bank Ltd. AMP 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

Progress 2020-1 Trust

Originator

Servicer

at June 30, 2024

Servicer Ranking Outlook

AMP Bank Ltd.

AMP 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

Progress 2021-1 Trust

Originator

Servicer

Servicer Ranking

at June 30, 2024

Outlook

AMP Bank Ltd.

AMP 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

Progress 2022-1 Trust

Originator

at June 30, 2024

Servicer Servicer Ranking Outlook
AMP Bank Ltd. AMP 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

at June 30, 2024
Progress 2022-2 Trust
Originator Servicer Servicer Ranking Outlook
AMP Bank Ltd. AMP 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
Progress 2023-1 Trust

Originator

Servicer

Servicer Ranking

at June 30, 2024

Outlook

AMP Bank Ltd.

AMP 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 June 30, 2024

Progress 2023-2 Trust

Originator Servicer Servicer Ranking Outlook
AMP Bank Ltd. AMP 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

Arab Bank Australia Ltd.

at June 30, 2024

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
15-Oct-14 1 0 1 Mil. A$ 123.40
Loan Pool Arrears Performance vs Prime SPIN

9.00%
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1.00% ‘I‘ \ | l‘ »
P e e e ?A?l‘?i‘? e = § 3 &Mﬂ.‘a“?
§ & § & § & § & § & & & § & § & § & § %
B 31-60 days 61-90days [ 90+ days Prime SPIN
(%) Jul-23  Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24 Apr-24 May-24 Jun-24
31-60 days 0.61 0.00 1.80 0.41 0.48 0.00 0.00 0.00 0.00 0.24 0.00 0.00
61-90 days 0.00 0.37 0.00 0.51 0.43 0.00 0.00 0.28 0.00 0.00 0.24 0.00
90+ days 1.71 1.25 1.65 1.69 1.07 1.54 1.01 0.59 0.14 0.14 0.14 0.15
Total 2.32 1.62 3.45 2.61 1.98 1.54 1.01 0.87 0.14 0.38 0.39 0.15
Prime SPIN 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97 0.99 0.98 0.95
Prepayment & Repayment Rates vs Prime SPPI
100.00%
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80.00%
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I Repayment Rates Prepayment Rate I Prime SPPI
(%) Sep-21 Dec-21 Mar-22 Jun-22 Sep-22 Dec-22 Mar-23 Jun-23 Sep-23 Dec-23 Mar-24 Jun-24
Prepayment 4944  18.02 29.87 2024 3825 2375 3233 1532 2065 2456 1643  29.50
Repayment 51.36 21.09 32.52 25.01 40.72 26.87 34.74 18.09 23.18 26.98 19.02 31.67
Prime SPPI 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.98 18.31
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RMBS Performance Watch | Australia

Petra Trust - Series 2013-1R

at June 30, 2024

($v "1g)

Originator Servicer Servicer Ranking Outlook
Arab Bank Australia Ltd. Arab Bank Australia 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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- ﬁg(aerge Off To Rated Loss Covered By Seller & Loss On Sale 86.21%
LMI Claims Paid to Date Loss Covered By Excess Charge Off To Unrated
Spread Notes

% of Initial Class Balance
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RMBS Performance Watch | Australia at June 30, 2024

Athena Mortgage Pty Limited

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
28-Sep-22 0 2 2 Mil. A$ 1,050.68
Loan Pool Arrears Performance vs Prime SPIN
9.00%
8.00%
7.00%
6.00%
5.00%
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3.00%
2.00%
1.00% /\ —_—
A#A=
o.oo%g ﬁ 2 §I
3 g 5 g
B 31-60 days 61-90days [ 90+ days Prime SPIN
(%) Jul-23  Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24 Apr-24 May-24 Jun-24
31-60 days 0.31 0.00 0.48 0.00 0.00 0.00 0.86 0.43 0.22 0.04 0.07 0.03
61-90 days 0.00 0.34 0.20 0.20 0.00 0.00 0.00 0.64 0.23 0.00 0.04 0.08
90+ days 0.00 0.00 0.16 0.00 0.00 0.00 0.00 0.00 0.66 0.14 0.04 0.04
Total 0.31 0.34 0.84 0.20 0.00 0.00 0.86 1.08 1.11 0.18 0.15 0.14
Prime SPIN 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97 0.99 0.98 0.95

Prepayment & Repayment Rates vs Prime SPPI

100.00%
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60.00%
50.00%
40.00%
30.00% \

20.00%
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I Repayment Rates Prepayment Rate I Prime SPPI

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

Prepayment 0.00 0.00 0.00 0.00 0.00 0.00 41.21 40.39 38.47 26.33 19.48 23.02
Repayment 0.00 0.00 0.00 0.00 0.00 0.00 43.20 42.30 40.58 28.97 21.70 26.02
Prime SPPI 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.98 18.31
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RMBS Performance Watch | Australia

Olympus 2022-1 Trust

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
Athena Mortgage Pty Limited Athena Mortgage Pty Limited 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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pread Notes

% of Initial Class Balance
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RMBS Performance Watch | Australia at June 30, 2024

Olympus 2024-1 Trust

Originator Servicer Servicer Ranking Outlook
Athena Mortgage Pty Limited Athena Mortgage Pty Limited 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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LMI Claims Paid to Date Loss Covered By Excess Charge Off To Unrated
Spread Notes

% of Initial Class Balance
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RMBS Performance Watch | Australia at June 30, 2024

Australian Unity Bank Ltd.

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
21-May-21 1 0 1 Mil. A$ 225.00
Loan Pool Arrears Performance vs Prime SPIN
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= z = z = z =
B 31-60 days 61-90days [ 90+ days Prime SPIN
(%) Jul-23  Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24 Apr-24 May-24 Jun-24
31-60 days 0.50 0.25 0.31 0.32 0.31 0.14 0.00 0.00 0.52 1.04 1.15 0.56
61-90 days 0.26 0.42 0.17 0.17 0.01 0.00 0.00 0.00 0.00 0.13 0.45 0.00
90+ days 0.15 0.14 0.40 0.41 0.56 0.76 0.50 0.48 0.48 0.49 0.60 0.61
Total 0.92 0.81 0.88 0.90 0.87 0.90 0.50 0.48 1.01 1.66 2.20 1.18
Prime SPIN 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97 0.99 0.98 0.95

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

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

Prepayment 31.60 31.11 28.09 28.60 33.54 24.36 20.56 16.26 13.03 25.06 10.84 11.92
Repayment 33.21 32.50 30.18 30.66 36.29 27.82 25.01 21.34 18.57 27.59 15.68 17.69
Prime SPPI 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.98 18.31
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RMBS Performance Watch | Australia

at June 30, 2024
Kookaburra Securitisation Trust 2021-1R

Originator Servicer Servicer Ranking Outlook

Australian Unity Bank Ltd. Australian Unity 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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Spread Notes

% of Initial Class Balance
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RMBS Performance Watch | Australia

at June 30, 2024
Auswide Bank Ltd.

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
30-Jun-97 14 0 2 Mil. A$ 985.01
Loan Pool Arrears Performance vs Prime SPIN
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B 31-60 days 61-90days [ 90+ days Prime SPIN
(%) Jul-23  Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24 Apr-24 May-24 Jun-24
31-60 days 0.07 0.19 0.04 0.02 0.08 0.13 0.15 0.16 0.18 0.19 0.17 0.10
61-90 days 0.00 0.00 0.00 0.00 0.02 0.03 0.02 0.02 0.00 0.05 0.05 0.06
90+ days 0.14 0.09 0.07 0.07 0.08 0.09 0.01 0.00 0.00 0.00 0.00 0.05
Total 0.21 0.28 0.11 0.09 0.17 0.25 0.18 0.18 0.18 0.24 0.21 0.20
Prime SPIN 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97 0.99 0.98 0.95
Prepayment & Repayment Rates vs Prime SPPI
100.00%
90.00%
80.00%
70.00%
60.00%
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30.00%
20.00%
10.00%
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I Repayment Rates Prepayment Rate I Prime SPPI
(%) Sep-21 Dec-21 Mar-22 Jun-22 Sep-22 Dec-22 Mar-23 Jun-23 Sep-23 Dec-23 Mar-24 Jun-24
Prepayment 2627 2180 2466 2568 2487 2042 1436 2047 2359 1795 16.59  19.08
Repayment 28.77 24.38 27.28 28.17 27.08 22.88 16.98 22.75 25.76 20.46 19.02 21.71
Prime SPPI 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.98 18.31
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RMBS Performance Watch | Australia at June 30, 2024

ABA Trust 2023-1

Originator Servicer Servicer Ranking Outlook
Auswide Bank Ltd. Auswide Bank Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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Spread Notes

% of Initial Class Balance
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RMBS Performance Watch | Australia

WB Trust 2008-1

Originator

at June 30, 2024

Servicer Servicer Ranking Outlook

Auswide Bank Ltd.

Auswide Bank 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 June 30, 2024

B&E Ltd
First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
16-Jan-19 1 0 1 Mil. A$ 258.50
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%
Ny VO - ey~
0'00%2 E 8 8 5 S g 8 Q Q 3
B 31-60 days 61-90days [ 90+ days Prime SPIN
(%) Jul-23  Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24 Apr-24 May-24 Jun-24
31-60 days 0.26 0.21 0.22 0.17 0.29 0.62 0.60 0.31 0.36 0.93 0.54 0.71
61-90 days 0.00 0.10 0.00 0.11 0.00 0.07 0.14 0.00 0.06 0.05 0.06 0.00
90+ days 0.05 0.05 0.04 0.05 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.05
Total 0.31 0.36 0.27 0.32 0.29 0.69 0.74 0.31 0.42 0.98 0.61 0.76
Prime SPIN 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97 0.99 0.98 0.95
Prepayment & Repayment Rates vs Prime SPPI
100.00%
90.00%
80.00%
70.00%
60.00%
50.00%
40.00%
30.00% __\J\/\ S —_—
20.00% /—N/\/\/\ ——————
10.00%
0.00%
2 % 8 § 5 5 § § X X 3
I Repayment Rates Prepayment Rate I Prime SPPI

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

Prepayment 37.70 36.13 27.13 27.95 25.37 27.23 26.82 25.13 19.48 23.08 20.69 22.81
Repayment 39.99 38.30 29.41 30.19 28.50 31.02 30.85 29.74 24.47 27.92 25.62 27.63
Prime SPPI 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.98 18.31
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RMBS Performance Watch | Australia

Tamar Trust Repo Series No. 1

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
B&E Ltd B&E 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 June 30, 2024
Bank of Queensland Ltd.

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
27-Feb-98 33 3 10 Mil. A$ 2,969.04
Loan Pool Arrears Performance vs Prime SPIN
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8.00%
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6.00%

5.00%

4.00%

3.00%

2.00%
1.00%

0,
OIOOAQ8%888858888‘0’38888’58888899::892233925‘3&92:ESQ&’R%&&NQRR&
B 31-60 days 61-90days [ 90+ days Prime SPIN

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

31-60 days 0.34 0.35 0.30 0.46 0.41 0.75 0.55 0.63 0.56 0.58 0.55 0.60

61-90 days 0.20 0.22 0.27 0.17 0.17 0.22 0.44 0.43 0.34 0.38 0.43 0.44

90+ days 0.90 0.86 0.89 0.89 0.89 0.92 0.93 1.10 0.80 0.89 0.90 0.90

Total 1.44 1.43 1.46 1.52 1.47 1.89 1.92 2.16 1.71 1.85 1.88 1.95

Prime SPIN 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97 0.99 0.98 0.95

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%
0.00%
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I Repayment Rates Prepayment Rate I Prime SPPI

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

Prepayment 30.18 29.44 24.10 23.63 27.65 24.59 20.36 23.82 23.39 21.10 17.34 19.46
Repayment 33.04 32.36 27.27 26.90 30.61 27.89 24.01 27.42 2711 25.18 21.61 24.02
Prime SPPI 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.98 18.31
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RMBS Performance Watch | Australia

Series 2015-1 REDS Trust

at June 30, 2024

Originator

Servicer Servicer Ranking Outlook
Bank of Queensland Ltd. Bank of Queensland 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 A-R AB B C
D
Current Loan To Value Ratio Distribution Current Loan Size Distribution (A$,000)
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RMBS Performance Watch | Australia
Series 2017-1 REDS Trust

Originator Servi

at June 30, 2024

cer Servicer Ranking Outlook

Bank of Queensland Ltd.

Bank of Queensland 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
100% 1,000
90%
80% 800
70%
60% 600
50%
40% 400
30%
20% 200
10%
0% 0
TEESTNIS2R292222 2288888833353 8QYIRYFIF
O 5 cOp Qa0 5 c O Qa5 c O Qa5 c O Q905 c O Qa5 c 0 Qa5 c Oo0fb Qa5 c
P<32682<32588<32588<232588<232088232588<23258¢8<23
== Repayment Rate Prepayment Rate m A1 A1-R A2 AB B
(¢} mD
Current Loan To Value Ratio Distribution Current Loan Size Distribution (A$,000)
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RMBS Performance Watch | Australia
Series 2018-1 REDS Trust

Originator

Servicer

at June 30, 2024

Servicer Ranking Outlook

Bank of Queensland Ltd.

Bank of Queensland Ltd.

Not Ranked Not Applicable

Loan Pool Arrears Performance vs SPIN

Arrears Reported on a
Scheduled Balance Basis
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== Repayment Rate Prepayment Rate m A1 A1-R A2 AB B
C mD mE
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RMBS Performance Watch | Australia
Series 2019-1 REDS Trust

Originator

Servicer

at June 30, 2024

Servicer Ranking Outlook

Bank of Queensland Ltd.

Bank of Queensland 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
Series 2023-1 REDS Trust

Originator

Servicer

at June 30, 2024

Servicer Ranking Outlook

Bank of Queensland Ltd.

Bank of Queensland Ltd.

Not Ranked Not Applicable

Loan Pool Arrears Performance vs SPIN
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RMBS Performance Watch | Australia at June 30, 2024

Series 2024-1 REDS Trust

Originator Servicer Servicer Ranking Outlook
Bank of Queensland Ltd. Bank of Queensland 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

SMHL Securitisation Trust 2020-1

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
Bank of Queensland Ltd. Bank of Queensland 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 June 30, 2024
SMHL Series Securitisation Fund 2018-2

($v "1g)

Originator Servicer Servicer Ranking Outlook
Bank of Queensland Ltd. Bank of Queensland 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

SMHL Series Securitisation Fund 2019-1

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
Bank of Queensland Ltd. Bank of Queensland 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 June 30, 2024

BC Securities Pty Ltd.

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
17-Nov-20 10 0 10 Mil. A$ 2,506.03
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% e — — P

z > z = z = z =

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

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

31-60 days 0.38 0.62 0.64 0.43 0.26 0.47 0.29 0.47 0.31 0.28 0.33 0.63

61-90 days 0.00 0.08 0.18 0.16 0.11 0.14 0.17 0.29 0.58 0.32 0.15 0.13

90+ days 0.21 0.17 0.26 0.17 0.15 0.11 0.20 0.22 0.16 0.52 0.55 0.44

Total 0.59 0.87 1.08 0.76 0.52 0.72 0.65 0.98 1.05 1.12 1.03 1.21

Prime SPIN 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97 0.99 0.98 0.95

Prepayment & Repayment Rates vs Prime SPPI

100.00%
90.00%
80.00%
70.00%
60.00%
50.00%
40.00%
30.00%
20.00% e
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0.00%
& 5. & q g X 3

I Repayment Rates Prepayment Rate I Prime SPPI

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

Prepayment 35.15 19.27 18.51 18.41 25.21 31.19 26.67 32.35 29.99 29.22 25.86 27.01
Repayment 36.31 20.77 20.08 19.95 26.37 32.09 27.57 33.15 30.86 29.96 26.65 27.81
Prime SPPI 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.98 18.31

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.

S&P Global Ratings 3-46



RMBS Performance Watch | Australia

Coventry Bond Trust 2023-1

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
BC Securities Pty Ltd. BC Asset Management Pty Not Ranked Not Applicable
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RMBS Performance Watch | Australia at June 30, 2024

Coventry Bond Trust 2023-2

Originator Servicer Servicer Ranking Outlook
BC Securities Pty Ltd. BC Asset Management Pty Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Missed Payment Basis
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RMBS Performance Watch |

Crimson Bond Trust 2021-1P

Australia

Originator

at June 30, 2024

Servicer Servicer Ranking Outlook
BC Securities Pty Ltd. BC Asset Management Pty 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

Crimson Bond Trust 2022-1P

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
BC Securities Pty Ltd. BC Asset Management Pty 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
Crimson Bond Trust 2022-2P

Originator

at June 30, 2024

Servicer Servicer Ranking Outlook
BC Securities Pty Ltd. BC Asset Management Pty 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 June 30, 2024

Crimson Bond Trust 2023-1P

Originator Servicer Servicer Ranking Outlook
BC Securities Pty Ltd. BC Asset Management Pty 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

Ruby Bond Trust 2021-1

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
BC Securities Pty Ltd. BC Asset Management Pty 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
Ruby Bond Trust 2022-1

Originator

Servicer

at June 30, 2024

Servicer Ranking Outlook

BC Securities Pty Ltd.

BC Asset Management Pty
Ltd.

Not Ranked Not Applicable

Loan Pool Arrears Performance vs SPIN
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RMBS Performance Watch | Australia

Bendigo and Adelaide Bank Ltd.

at June 30, 2024

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
29-Feb-96 39 3 10 Mil. A$ 2,053.21

Loan Pool Arrears Performance vs Prime SPIN

$855388388855993383388885588882 270000 T0Cerr2222085558883
B 31-60 days 61-90days [ 90+ days Prime SPIN
(%) Jul-23  Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24 Apr-24 May-24 Jun-24
31-60 days 0.38 0.27 0.34 0.36 0.32 0.38 0.42 0.48 0.80 0.45 0.41 0.66
61-90 days 0.13 0.21 0.1 0.11 0.14 0.14 0.13 0.12 0.15 0.19 0.22 0.13
90+ days 0.41 0.43 0.49 0.50 0.47 0.47 0.46 0.47 0.43 0.45 0.41 0.44
Total 0.93 0.90 0.95 0.97 0.93 1.00 1.01 1.08 1.39 1.09 1.03 1.23
Prime SPIN 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97 0.99 0.98 0.95
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%
0.00%
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R R Y YR R R R R R R R R R R R R R R e R R R N T I I T I Tl T o s s rsdaaaqgaqaa
BB ES B2 B2 3223282328282 3232 0282823232828 282828323232323282
I Repayment Rates Prepayment Rate I Prime SPPI
(%) Sep-21 Dec-21 Mar-22 Jun-22 Sep-22 Dec-22 Mar-23 Jun-23 Sep-23 Dec-23 Mar-24 Jun-24
Prepayment 21.70  21.07 1956  20.91 2236 2110 1826 1925 1876  19.80 1583  15.74
Repayment 24.96 24.04 23.15 24.35 25.30 2411 21.50 22.45 22.04 23.09 19.37 19.32
Prime SPPI 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.98 18.31
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RMBS Performance Watch | Australia

TORRENS Series 2014-2 Trust

at June 30, 2024

($v "1g)

Originator Servicer Servicer Ranking Outlook
Bendigo and Adelaide Bank Ltd. Bendigo andLgdelalde Bank NR NR
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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RMBS Performance Watch | Australia

TORRENS Series 2015-1 Trust

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
Bendigo and Adelaide Bank Ltd. Bendigo andLgdeIaide Bank NR NR

Loan Pool Arrears Performance vs SPIN

Arrears Reported on a
Scheduled Balance Basis
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== Repayment Rate Prepayment Rate m A1 A2 B C D
E
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RMBS Performance Watch | Australia

TORRENS Series 2016-1 Trust

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
Bendigo and Adelaide Bank Ltd. Bendigo andLgdeIaide Bank NR NR

Loan Pool Arrears Performance vs SPIN
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== Repayment Rate Prepayment Rate mA B C
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RMBS Performance Watch | Australia

TORRENS Series 2017-2(P) Trust

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
Bendigo and Adelaide Bank Ltd. Bendigo andLgdeIaide Bank NR NR

Loan Pool Arrears Performance vs SPIN

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

TORRENS Series 2017-3 Trust

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
Bendigo and Adelaide Bank Ltd. Bendigo andLgdeIaide Bank NR NR

Loan Pool Arrears Performance vs SPIN

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

TORRENS Series

2019-1 Trust

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
Bendigo and Adelaide Bank Ltd. Bendigo andLgdelalde Bank NR NR
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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RMBS Performance Watch | Australia

TORRENS Series 2019-2 Trust

at June 30, 2024

($v "1g)

Originator Servicer Servicer Ranking Outlook
Bendigo and Adelaide Bank Ltd. Bendigo andLgdelalde Bank NR NR
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
9.00% 1000
8.00%
7.00% 800
6.00% 600
5.00%
4.00% 400
3.00%
2.00% 200
1.00%
0.00% . — = m.%fﬁ 0
2 § § & § N 8 & g N
3 = 3 & 3 = 3 & 3 T
Z s Z s 2z = z = z =
I 31-60 days 61-90 days B 90+ days Prime SPIN TCLB
Loan Pool Repayment Trend and Outstanding Security Balance
100% 1,000
90%
80% 800
70%
60% 600
50%
40% 400
30%
20% 200
10%
0% 0
288§ § 8§ 35§ § 35§33 88§38 88§ §ggYEEIYI I
> c = > = o > c = > = Q. > c = > = [oX > c = > = Q > c = >
2 8285342838532 8285828285828 232
== Repayment Rate Prepayment Rate m A AB B (¢} D
E
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% ———— 00 mm il N .
0.0% __—-i--—_ o o o o o o o o o +
: S e} S S =] S o S o
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% ACT
0.60% wADTER R Inner Cit
' o A o nner City
0.40% 4'7%\) & 0.65%
0.20% S0TT% Non-Metro
0.00% QLD - 43.56% Metro
D OO0 0O T =~ ANANNNDNDMOO T I 15.21% —55.79%
TN AP GQQ viC_~ SA R
3083305338530 593 085 548% 7.24%
ZLSCZLSSCZLZICZL=S<ZWL = AS
- ﬁz‘aerge Off To Rated Loss Covered By Seller %& Loss On Sale 444%
LMI Claims Paid to Date Loss Covered By Excess Charge Off To Unrated
Spread Notes

% 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.

3-62
S&P Global Ratings



RMBS Performance Watch | Australia

TORRENS Series 2021-1 Trust

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
Bendigo and Adelaide Bank Ltd. Bendigo andLgdeIaide Bank NR NR

Loan Pool Arrears Performance vs SPIN

Arrears Reported on a
Scheduled Balance Basis

($v "1g)
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Loan Pool Repayment Trend and Outstanding Security Balance
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RMBS Performance Watch | Australia
TORRENS Series 2021-2 Trust

Originator

at June 30, 2024

Bendigo and Adelaide Bank Ltd.
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Servicer Servicer Ranking Outlook
Bendigo and Adelaide Bank NR NR
Ltd.
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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RMBS Performance Watch | Australia

TORRENS Series 2022-1 Trust

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
Bendigo and Adelaide Bank Ltd. Bendigo and Adelaide Bank Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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E mF
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RMBS Performance Watch | Australia

Beyond Bank Australia Ltd.

at June 30, 2024

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
14-Apr-11 4 0 3 Mil. A$ 646.45
Loan Pool Arrears Performance vs Prime SPIN
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8.00%
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58 5 8 : 8 28 328585858 58 2858 &8 88 %
B 31-60 days 61-90days [ 90+ days Prime SPIN
(%) Jul-23  Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24 Apr-24 May-24 Jun-24
31-60 days 0.1 0.04 0.13 0.05 0.00 0.04 0.12 0.00 0.26 0.15 0.17 0.13
61-90 days 0.00 0.00 0.00 0.00 0.00 0.00 0.01 0.01 0.00 0.05 0.00 0.10
90+ days 0.40 0.42 0.26 0.09 0.08 0.09 0.09 0.09 0.11 0.12 0.18 0.18
Total 0.52 0.46 0.38 0.14 0.08 0.13 0.22 0.1 0.37 0.32 0.35 0.40
Prime SPIN 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97 0.99 0.98 0.95
Prepayment & Repayment Rates vs Prime SPPI
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I Repayment Rates Prepayment Rate I Prime SPPI
(%) Sep-21 Dec-21 Mar-22 Jun-22 Sep-22 Dec-22 Mar-23 Jun-23 Sep-23 Dec-23 Mar-24 Jun-24
Prepayment 2334 2080 1696 2170 1898 1956 1552  18.31 21.98 1499 16.97  18.36
Repayment 29.15 26.88 23.37 27.89 25.71 26.62 23.66 26.50 29.54 23.60 25.18 26.63
Prime SPPI 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.98 18.31
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RMBS Performance Watch | Australia
Barton Series 2017-1 Trust

Originator

Servicer Servicer Ranking

at June 30, 2024

Outlook

Beyond Bank Australia Ltd.

Beyond Bank Australia 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

Barton Series 2019-1 Trust

at June 30, 2024

Originator Servicer Servicer Ranking Outlook

Beyond Bank Australia Ltd. Beyond Bank Australia Ltd. Not Ranked

Not Applicable

($v "1g)

Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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== Repayment Rate Prepayment Rate m A-1 A-2 AB B C
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RMBS Performance Watch | Australia
Barton Series 2023-1 Trust

Originator Servicer Servicer Ranking

at June 30, 2024

Outlook

Beyond Bank Australia Ltd. Beyond Bank Australia Ltd. Not Ranked

Not Applicable

Loan Pool Arrears Performance vs SPIN
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== Repayment Rate Prepayment Rate m A AB B C D
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RMBS Performance Watch | Australia at June 30, 2024

Bluestone Mortgages Pty Ltd.

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
18-May-22 0 1 1 Mil. A$ 287.25
Loan Pool Arrears Performance vs Prime SPIN
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3.00%

2.00%

1.00% —
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Jul-22
Jan-23
Jul-23

Jan-24

B 31-60 days 61-90days [ 90+ days Prime SPIN
(%) Jul-23  Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24 Apr-24 May-24 Jun-24
31-60 days 1.32 1.50 1.15 2.02 1.47 1.60 2.05 1.19 1.23 2.15 2.25 2.18
61-90 days 0.85 0.34 0.00 0.17 0.20 0.26 0.15 0.27 0.61 0.54 0.17 0.56
90+ days 0.67 0.68 1.13 1.05 0.94 0.79 1.19 0.77 0.98 1.33 1.26 1.07
Total 2.83 2.53 2.28 3.24 2.62 2.65 3.39 2.23 2.83 4.02 3.68 3.81
Prime SPIN 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97 0.99 0.98 0.95

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

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

Prepayment 0.00 0.00 0.00 0.00 0.00 42.53 37.94 36.76 43.27 45.89 44.62 33.83
Repayment 0.00 0.00 0.00 0.00 0.00 44.97 46.83 45.50 50.54 50.79 46.87 37.45
Prime SPPI 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.98 18.31

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.

S&P Global Ratings 3-70



RMBS Pe

rformance Watch | Australia

Bluestone Prime 2022-1 Trust

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
Bluestone Mortgages Pty Ltd. Bluestone Servicing 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 June 30, 2024

BNK Banking Corporation Limited

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
27-Jul-23 1 0 1 Mil. A$ 297.50

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% T
o e — e
& I
> &
E &
B 31-60 days 61-90days [ 90+ days Prime SPIN
(%) Jul-23  Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24 Apr-24 May-24 Jun-24
31-60 days 0.00 0.00 0.12 0.68 0.57 0.72 0.21 0.22 0.33 0.21 0.63 0.17
61-90 days 0.00 0.00 0.00 0.00 0.56 0.27 0.74 0.37 0.00 0.00 0.00 0.79
90+ days 0.00 0.00 0.00 0.00 0.00 0.31 0.59 0.33 0.41 0.13 0.13 0.00
Total 0.00 0.00 0.12 0.68 1.14 1.30 1.54 0.92 0.74 0.34 0.77 0.96
Prime SPIN 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97 0.99 0.98 0.95

Prepayment & Repayment Rates vs Prime SPPI

100.00%
90.00%
80.00%
70.00%
60.00%
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20.00% s——
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0.00%
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I Repayment Rates Prepayment Rate I Prime SPPI

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

Prepayment 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 19.33 25.11 17.15
Repayment 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 21.44 26.75 19.72
Prime SPPI 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.98 18.31
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RMBS Performance Watch | Australia at June 30, 2024

Primus Trust 2023-1R

Originator Servicer Servicer Ranking Outlook
BNK Banking Corporation Limited BNK BanErrlngitggrporanon 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 June 30, 2024

Brighten Financial Pty Limited

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
15-Dec-22 2 0 2 Mil. A$ 565.16
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% - A\/ —
OIOO%Q_*—QI 2 §I
g 3 8 3
B 31-60 days 61-90days [ 90+ days Prime SPIN
(%) Jul-23  Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24 Apr-24 May-24 Jun-24
31-60 days 0.82 1.03 1.47 0.50 0.26 0.65 0.06 0.96 1.42 1.00 1.06 1.39
61-90 days 0.30 0.33 0.00 0.09 0.17 0.35 0.62 0.31 0.58 0.68 0.32 0.14
90+ days 0.54 0.73 0.45 0.13 0.07 0.25 0.63 0.88 0.75 1.01 1.34 1.30
Total 1.65 2.10 1.91 0.73 0.50 1.25 1.32 2.14 2.75 2.70 2.72 2.83
Prime SPIN 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97 0.99 0.98 0.95
Prepayment & Repayment Rates vs Prime SPPI
100.00%
90.00%
80.00%
70.00%
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40.00%
30.00%
20.00%
10.00%
0.00%

I Repayment Rates Prepayment Rate I Prime SPPI

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

Prepayment 0.00 0.00 0.00 0.00 0.00 0.00 18.39 40.29 48.13 38.36 27.20 30.51
Repayment 0.00 0.00 0.00 0.00 0.00 0.00 21.16 40.93 48.67 39.04 28.00 31.28
Prime SPPI 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.98 18.31
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RMBS Performance Watch | Australia
Orion Trust 2022-1

Originator

at June 30, 2024

Servicer Servicer Ranking Outlook

Brighten Financial Pty Limited

Brighten Financial Pty Limited

Not Ranked Not Applicable

Loan Pool Arrears Performance vs SPIN

Arrears Reported on a
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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RMBS Performance Watch | Australia at June 30, 2024

Orion Trust 2023-1

Originator Servicer Servicer Ranking Outlook
Brighten Financial Pty Limited Brighten Financial Pty Limited 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 June 30, 2024

Brighten Home Loans Pty Ltd.

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
22-Apr-21 3 0 3 Mil. A$ 797.09
Loan Pool Arrears Performance vs Prime SPIN
9.00%
8.00%
7.00%
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2.00%
1.00% = — A A
. /\
0.00%
8 S g § 8 & 3
B 31-60 days 61-90days [ 90+ days Prime SPIN
(%) Jul-23  Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24 Apr-24 May-24 Jun-24
31-60 days 0.45 0.21 0.48 0.44 0.21 0.39 0.37 0.47 0.56 0.54 0.10 0.09
61-90 days 0.05 0.00 0.14 0.37 0.08 0.23 0.09 0.00 0.10 0.23 0.49 0.30
90+ days 0.37 0.21 0.22 0.15 0.11 0.00 0.09 0.00 0.00 0.10 0.22 0.12
Total 0.88 0.42 0.84 0.96 0.40 0.62 0.54 0.47 0.65 0.87 0.80 0.51
Prime SPIN 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97 0.99 0.98 0.95
Prepayment & Repayment Rates vs Prime SPPI
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I Repayment Rates Prepayment Rate I Prime SPPI

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

Prepayment 30.16 22.15 14.61 17.00 24.86 23.52 20.40 21.62 21.28 23.13 15.29 21.46
Repayment 31.50 23.35 15.95 18.36 25.93 24.43 21.27 22.46 22.10 23.98 16.19 22.35
Prime SPPI 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.98 18.31
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RMBS Performance Watch | Australia

Solaris Trust 2021-1

Originator

Servicer Servicer Ranking

at June 30, 2024

Outlook

Brighten Home Loans Pty Ltd.

Brighten Financial Pty Limited 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

Solaris Trust 2022-1

Originator

Brighten Home Loans Pty Ltd.

at June 30, 2024
Servicer Servicer Ranking Outlook
Brighten Financial Pty Limited 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

Citigroup Pty Ltd.

at June 30, 2024

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
31-Dec-95 16 0 2 Mil. A$ 217.83

Loan Pool Arrears Performance vs Prime SPIN
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I 31-60 days 61-90days [ 90+ days Prime SPIN
(%) Jul-23  Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24 Apr-24 May-24 Jun-24
31-60 days 0.99 0.62 0.96 0.21 0.64 0.35 0.44 0.53 0.71 0.24 0.27 0.23
61-90 days 0.20 0.46 0.25 0.11 0.12 0.41 0.22 0.40 0.49 0.19 0.20 0.14
90+ days 1.04 0.93 1.17 1.32 1.24 1.32 1.61 1.67 1.73 1.67 1.60 1.71
Total 2.23 2.02 2.38 1.65 2.00 2.08 2.27 2.60 2.93 2.1 2.07 2.08
Prime SPIN 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97 0.99 0.98 0.95
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I Repayment Rates

(%) Sep-21 Dec-21

Prepayment 39.03 32.43

Repayment 40.01 33.69

Prime SPPI 28.31 25.37
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RMBS Performance Watch | Australia

Securitised Australian Mortgage Trust 2017-1

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
Citigroup Pty Ltd. National Australia Bank 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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== Repayment Rate Prepayment Rate mA AB B
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Columbus Capital Pty Ltd.

First Issue Total # Total # Cross Border

at June 30, 2024

Value

Released Domestic Issues Issues # Outstanding Outstanding
21-Jul-08 26 0 13 Mil. A$ 6,308.29
19-Dec-23 3 0 3 Mil. A$ 2,475.63

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%

L, ad AACEN

0.00% s
8 8 3 2 2 T £ & & 2 o ¥ ¥ @ L e et 2 2292 82 55§ § & 8 F
3 5§ 3 5§ 3 § 3 § 3 5§ 3 5§ 3 5 3 5 3 5 3 5§ 3 53 53 5 3 5 3 5 3§

B 31-60 days 61-90days [ 90+ days Prime SPIN
(%) Jul-23  Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24 Apr-24 May-24 Jun-24
31-60 days 0.14 0.09 0.10 0.13 0.13 0.15 0.14 0.14 0.12 0.13 0.12 0.13
61-90 days 0.02 0.04 0.06 0.06 0.03 0.05 0.05 0.04 0.06 0.07 0.04 0.05
90+ days 0.04 0.06 0.06 0.11 0.13 0.11 0.13 0.09 0.10 0.09 0.12 0.11
Total 0.21 0.19 0.22 0.30 0.30 0.32 0.32 0.27 0.28 0.29 0.28 0.29
Prime SPIN 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97 0.99 0.98 0.95

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%
0.00%

g3 322 s oo eI T2 2222885588883

QO c O c 9O c O c O c 9 c 9 c 9 c 9 c 9 c 9 c 9 c 9 <o 9 <o 9 <o 9 @ c

8 3483838348383 483838348383834838328328 3

I Repayment Rates Prepayment Rate I Prime SPPI

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

Prepayment 25.64 20.34 18.62 18.71 2217 19.76 21.25 24.48 25.67 24.24 22.56 23.92

Repayment 27.35 22.37 20.84 20.83 24.18 21.28 22.82 25.78 26.94 25.64 24.02 25.23

Prime SPPI 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.98 18.31

Additonal Comments

=Triton Bond Trust 2023-3P Series 1 comprises some small ticket commercial property loans
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at June 30, 2024
Triton Bond Trust 2020 Series 1

Originator Servicer Servicer Ranking Outlook

Columbus Capital Pty Ltd. Columbus Capital Pty Ltd. Not Ranked

Not Applicable

Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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- ﬁztaerge Off To Rated Loss Covered By Seller & Loss On Sale 3.52% 27.54%
LMI Claims Paid to Date Iéoss Covered By Excess Charge Off To Unrated
pread Notes

% of Initial Class Balance
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at June 30, 2024
Triton Bond Trust 2021-1 Series 1
Originator Servicer Servicer Ranking Outlook
Columbus Capital Pty Ltd. Columbus Capital Pty Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
9.00% 1600
8.00% 1400
7.00% 1200
6.00% 1000
5.00% 800 =
4.00% é
3.00% 600
2.00% 400
1.00% 200
0.00% = 0
— -~ N N [eg] [se] <
Q al o A A A N
8 S 3 S 3 S 8
e < [T < [ < [
Il 31-60 days 61-90 days B 90+ days Prime SPIN TCLB
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% of Initial Class Balance

Spread Notes
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Triton Bond Trust 2021-2 Series 1

at June 30, 2024

Originator Servicer Servicer Ranking Outlook

Columbus Capital Pty Ltd. Columbus Capital Pty Ltd. Not Ranked

Not Applicable

($v "1g)

Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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LMI Claims Paid to Date Iéoss Covered By Excess Charge Off To Unrated
pread Notes

% of Initial Class Balance
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Triton Bond Trust 2022-1 Series 1

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
Columbus Capital Pty Ltd. Columbus Capital Pty Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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Triton Bond Trust 2022-2 Series 1

at June 30, 2024

($v "1g)

Originator Servicer Servicer Ranking Outlook
Columbus Capital Pty Ltd. Columbus Capital Pty Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Missed Payment Basis
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Triton Bond Trust 2022-3 Series 1

Originator

Servicer

at June 30, 2024

Servicer Ranking Outlook

Columbus Capital Pty Ltd.

Columbus Capital Pty Ltd.

Not Ranked Not Applicable

Loan Pool Arrears Performance vs SPIN

Arrears Reported on a
Missed Payment Basis
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Triton Bond Trust 2022-4 Series 1

at June 30, 2024

($v "1g)

Originator Servicer Servicer Ranking Outlook
Columbus Capital Pty Ltd. Columbus Capital Pty Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Missed Payment Basis
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Triton Bond Trust 2023-1 Series 1

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
Columbus Capital Pty Ltd. Columbus Capital Pty 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

Triton Bond Trust 2023-2 Series 1

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
Columbus Capital Pty Ltd. Columbus Capital Pty 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 June 30, 2024

Triton Bond Trust 2023-3P Series 1

Originator Servicer Servicer Ranking Outlook
Columbus Capital Pty Ltd. Columbus Capital Pty 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 June 30, 2024

Triton Bond Trust 2024-1 Series 1

Originator Servicer Servicer Ranking Outlook
Columbus Capital Pty Ltd. Columbus Capital Pty Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Missed Payment Basis
9.00% 1400
8.00% 1200
7.00%
6.00% 1000 .
5.00% 8o Z
4.00% 600 &
3.00%
400
2.00%
1.00% 200
0.00% 0
<
N
&
()
[T
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% 1,200
80%
70% 1,000
60%
800
50%
40% 600
30% 400
20%
10% / 200
0% B .
S g 3 3 S
o) = = > c
i = < g 3
== Repayment Rate Prepayment Rate m A1-AU A1-AU-G A1-MM A2 AB
B nC mD m E F
Current Loan To Value Ratio Distribution Current Loan Size Distribution (A$,000)
120.0% 120.0%
100.0% __100.0%
80.0% 80.0%
60.0% 60.0%
40.0% 40.0%
.0% 20.0%
28.8‘;//0 i-. 0.0% ___..—.—._.-.-.-._.-
)7 P | [ o o o o o o o o o +
S e} S re} S o S S S o
SR 83988R888¢L¢8: S 2 &8 & 8§ 8 8 8 8
Vi ] 1 1 ] 1 1 ] 1 ~ - ~— o o o o o o o o o \T ‘_-
O © 9 o o o o o ! ! '
T8 ®F B oK O 9 g o e ©® g8 9 8 g 8 E
mLVR Cumulative LVR m Loan Size Cumulative Loan Size
Cumulative Losses Current Geographic Distribution
1.00%
0.80% WA ACT
.319 2.12%
0.60% 631 /0\ ’ Non-Metro Inner City
0.40% o1 5VQ|$ '/ NSW 10,39%1—1.17%
0.20% 9% "34.06%
0.00% TAS
N 3 3 3 N 0.98%
! L o ! ) SA
K = < g 5 o’ \g R T
! 0
awd R
- ﬁg(aerge Off To Rated Loss Covered By Seller 2 Loss On Sale 28.51%
LMI Claims Paid to Date Loss Covered By Excess Charge Off To Unrated
Spread Notes

% 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.

3-93
S&P Global Ratings



RMBS Performance Watch | Australia

at June 30, 2024
Triton Trust No. 8 Bond Series 2019-3

Originator Servicer Servicer Ranking Outlook

Columbus Capital Pty Ltd. Columbus Capital Pty 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

Vermilion Bond Trust 2021 Series 1

Originator

Servicer

at June 30, 2024

Servicer Ranking Outlook

Columbus Capital Pty Ltd.

Columbus Capital Pty Ltd.

Not Ranked Not Applicab

le

Loan Pool Arrears Performance vs SPIN

Arrears Reported on a
Missed Payment Basis
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RMBS Performance Watch | Australia
Vermilion Bond Trust 2023 Series 1

Originator

Servicer Servicer Ranking

at June 30, 2024

Outlook

Columbus Capital Pty Ltd.

Columbus Capital Pty Ltd.

Not Ranked

Not Applicable

Loan Pool Arrears Performance vs SPIN

Arrears Reported on a
Missed Payment Basis

9.00% 500
8.00%
7.00% 400
6.00% 300
5.00%
0,
4.00% 200
3.00%
2.00% 100
1.00%
0.00% - ———,—,—————— 0
8 & S
c Q c
3 8 3
Il 31-60 days 61-90 days B 90+ days Prime SPIN TCLB
Loan Pool Repayment Trend and Outstanding Security Balance
100% 600
90%
80% 500
70%
400
60%
50% 300
40%
30% 200
20%
10% 100
0% 0
] & ] X 8 g X 3 3 3 3 3 3
c S =) Q ° = Q c Q 5 5 > c
3 3 = 8 S 2 8 § 8 g < 8 3
== Repayment Rate Prepayment Rate m A1-AU A1-MM A2 B C

D mE

Current Loan To Value Ratio Distribution

120.0%

100.0% —

80.0%

60.0%

40.0%

0.0% — e e [ [
O O O O O O O O ©9 © o o +
“N""f”’“"‘wc’E:ﬁg
v O O O O O o o o ! ' R

- N ® § B © K ® © o o
[o)] o ~
m LVR Cumulative LVR
Cumulative Losses

1.00%

0.80%

0.60%

0.40%

0.20%

0.00%
O M O M M N o ¥ S I S < <
Qg g4 g g g g g g g g d
c 5 o o ©§ = O c Q9 5 5 > c
33286283582 <2§3

Charge Off To Rated

Notes Loss Covered By Seller

& Loss On Sale

LMI Claims Paid to Date Ié(;ss Covered By Excess Charge Off To Unrated

read Notes
% of Initial Class Balance

Current Loan Size Distribution (A$,000)

120.0%
100.0%
80.0%
60.0%
40.0%
20.0%
0.0%___—.—._.-.-.-.—.—.
o o o o o o o o o +
S e} S re} S S S o S o
oo e vy 9 2 8
© o o o o o o o L «
S n o re} S S o o
~ -~ N N [9p] < Yo Ire)
N~
mLoan Size Cumulative Loan Size
Current Geographic Distribution
WA ACT
1.27% 1.97%
\ Non-Metro .
’/ NSW 8.15% A
VIC 30.16% e
40.75% ™
TAS Metro
071% gx  \QLb 75.72%
0.80% 24.34%

($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.

S&P Global Ratings

3-96



RMBS Performance Watch | Australia at June 30, 2024

Vermilion Bond Trust 2024 Series 1

Originator Servicer Servicer Ranking Outlook
Columbus Capital Pty Ltd. Columbus Capital Pty 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

Commonwealth Bank of Australia

at June 30, 2024

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
29-Oct-97 19 10 13 Mil. A$ 7,009.80
Loan Pool Arrears Performance vs Prime SPIN
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B 31-60 days 61-90days [ 90+ days Prime SPIN
(%) Jul-23  Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24 Apr-24 May-24 Jun-24
31-60 days 0.22 0.21 0.17 0.25 0.24 0.22 0.20 0.23 0.21 0.24 0.21 0.19
61-90 days 0.11 0.17 0.13 0.13 0.17 0.09 0.15 0.12 0.14 0.15 0.12 0.15
90+ days 0.53 0.50 0.52 0.52 0.52 0.41 0.41 0.40 0.43 0.43 0.46 0.45
Total 0.86 0.88 0.83 0.91 0.93 0.72 0.76 0.74 0.78 0.82 0.80 0.80
Prime SPIN 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97 0.99 0.98 0.95
Prepayment & Repayment Rates vs Prime SPPI
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(%) Sep-21 Dec-21 Mar-22 Jun-22 Sep-22 Dec-22 Mar-23 Jun-23 Sep-23 Dec-23 Mar-24 Jun-24
Prepayment 2427 2121 1872 1793 1990 1813 1763 1815 2046 1845 17.07 16.72
Repayment 26.52 23.64 21.40 20.67 22.27 20.30 19.85 20.25 22.37 20.27 18.80 18.51
Prime SPPI 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.98 18.31
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RMBS Performance Watch | Australia

Medallion Trust Series 2014-1P

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
Commonwealth Bank of Australia Commonwealth Bank of Not Ranked Not Applicable
Australia
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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RMBS Performance Watch | Australia

at June 30, 2024
Medallion Trust Series 2014-2

Originator Servicer Servicer Ranking Outlook
Commonwealth Bank of Australia Commo;nv;:raalltl?aBank of 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 June 30, 2024
Medallion Trust Series 2015-1

Originator Servicer Servicer Ranking Outlook
Commonwealth Bank of Australia Commonwealth Bank of Not Ranked Not Applicable
Australia
Arrears Reported on a
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Medallion Trust Series 2015-2

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
Commonwealth Bank of Australia Commo;nv;:raalltl?aBank of Not Ranked Not Applicable

Loan Pool Arrears Performance vs SPIN

Arrears Reported on a
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Medallion Trust Series 2016-1

at June 30, 2024
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Originator Servicer Servicer Ranking Outlook
Commonwealth Bank of Australia Commonwealth Bank of Not Ranked Not Applicable
Australia
Arrears Reported on a
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Australia

Medallion Trust Series 2016-2

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
Commonwealth Bank of Australia Commo:\\lljv;?alltlraBank of Not Ranked Not Applicable

Loan Pool Arrears Performance vs SPIN

Arrears Reported on a
Scheduled Balance Basis
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Medal

lion Trust Series 2017-1

Originator

at June 30, 2024

Servicer Servicer Ranking Outlook

Commonwealth Bank of Australia

Commonwealth Bank of

Australia 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

Medallion Trust Series 2017-2

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
Commonwealth Bank of Australia Commo;nv;:raalltl?aBank of 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
Medallion Trust Series 2019-1

Originator

at June 30, 2024

Servicer Servicer Ranking Outlook

Commonwealth Bank of Australia

Commonwealth Bank of

Not Ranked Not Applicable

Australia

Loan Pool Arrears Performance vs SPIN
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RMBS Performance Watch | Australia

Medallion Trust Series 2023-1

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
Commonwealth Bank of Australia Commoz\lzjv;?;tl?aBank of Not Ranked Not Applicable

Loan Pool Arrears Performance vs SPIN
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Scheduled Balance Basis
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RMBS Performance Watch | Australia
Medallion Trust Series 2023-2

Originator

at June 30, 2024

Servicer

Servicer Ranking Outlook

Commonwealth Bank of

Commonwealth Bank of Australia Australia 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

Credit Union Australia Ltd.

at June 30, 2024

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
12-Sep-02 13 1 5 Mil. A$ 1,183.02
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%
- e e e RS emaie s e iy
O'OO%;gsggsggsgggggee::seeeisﬁeee::eeeeaaaaﬁaaaa
B 31-60 days 61-90days [ 90+ days Prime SPIN
(%) Jul-23  Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24 Apr-24 May-24 Jun-24
31-60 days 0.29 0.21 0.15 0.08 0.11 0.14 0.18 0.08 0.14 0.08 0.16 0.25
61-90 days 0.11 0.17 0.13 0.04 0.03 0.06 0.03 0.02 0.03 0.08 0.05 0.04
90+ days 0.19 0.18 0.27 0.34 0.27 0.26 0.23 0.21 0.19 0.22 0.23 0.26
Total 0.58 0.56 0.56 0.45 0.41 0.46 0.45 0.30 0.36 0.37 0.43 0.55
Prime SPIN 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97 0.99 0.98 0.95
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%
0.00%
8383388885538 38382 20Ul o222 8855388883
I Repayment Rates Prepayment Rate I Prime SPPI
(%) Sep-21 Dec-21 Mar-22 Jun-22 Sep-22 Dec-22 Mar-23 Jun-23 Sep-23 Dec-23 Mar-24 Jun-24
Prepayment 2356 2323 2116 2201 2409 2177 2157 1932 2028 2240 18.13  20.63
Repayment 29.45 28.80 26.84 27.69 29.96 28.39 28.50 26.46 27.79 29.61 25.98 28.41
Prime SPPI 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.98 18.31
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RMBS Performance Watch | Australia

Series 2015-1 Harvey Trust

at June 30, 2024

($v "1g)

Originator Servicer Servicer Ranking Outlook
Credit Union Australia Ltd. Credit Union Australia 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

Series 2017-1 Harvey Trust

at June 30, 2024

Originator Servicer Servicer Ranking Outlook

Credit Union Australia Ltd. Credit Union Australia 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

Series 2018-1 Harvey Trust

Originator

at June 30, 2024

Servicer Servicer Ranking Outlook

Credit Union Australia Ltd.

Credit Union Australia Ltd. Not Ranked Not Applicable

Loan Pool Arrears Performance vs SPIN
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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 AB B C D
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RMBS Performance Watch | Australia
Series 2021-1 Harvey Trust

Originator

at June 30, 2024

Servicer Servicer Ranking Outlook

Credit Union Australia Ltd.

Credit Union Australia 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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== Repayment Rate Prepayment Rate m A AB B C D
E mF
Current Loan To Value Ratio Distribution Current Loan Size Distribution (A$,000)
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RMBS Performance Watch | Australia

Series 2023-1 Harvey Trust

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
Credit Union Australia Ltd. Credit Union Australia 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
100% 700
90% 600
80%
70% 500
60%
400
50%
40% 300
30% 200
20%
10% 100
0% 0
8 g g X 8 g X 3 3 3 3 3 3
== Repayment Rate Prepayment Rate m A AB B C D
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RMBS Performance Watch | Australia

Credit Union SA Limited

at June 30, 2024

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
18-Oct-17 1 0 1 Mil. A$ 283.50
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% m—’\ =
0.00%, = = = N 8 5 5 S 8 2 2 3
i 0+ & & 3 &z & %+ & & & & &
B 31-60 days 61-90days [ 90+ days Prime SPIN
(%) Jul-23  Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24 Apr-24 May-24 Jun-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 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97 0.99 0.98 0.95

Prepayment & Repayment Rates vs Prime SPPI

100.00%

90.00%
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70.00%
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40.00%

30.00%
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I Repayment Rates Prepayment Rate I Prime SPPI

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

Prepayment 26.87 27.89 24.45 25.32 21.07 17.94 20.68 20.21 16.09 14.96 13.29 11.26
Repayment 30.46 31.61 28.29 29.14 24.68 21.01 24.92 22.72 20.77 18.34 15.01 16.21
Prime SPPI 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.98 18.31
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RMBS Performance Watch | Australia

MTG CUSA Trust Repo Series No. 1

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
Credit Union SA Limited Credit Union SA Limited 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
Current Loan To Value Ratio Distribution Current Loan Size Distribution (A$,000)
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RMBS Performance Watch | Australia

at June 30, 2024
FirstMac Ltd.

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
30-Sep-03 40 22 29 Mil. A$ 10,915.34

Loan Pool Arrears Performance vs Prime SPIN

8338888558832 oI I2Lere2 2228858888843

§ 2828288282882 88858828882828828%885888888%28%28%8%288%2
B 31-60 days 61-90days [ 90+ days Prime SPIN

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

31-60 days 0.17 0.12 0.16 0.19 0.20 0.27 0.23 0.23 0.31 0.20 0.33 0.20

61-90 days 0.05 0.05 0.04 0.09 0.10 0.11 0.15 0.11 0.08 0.11 0.07 0.13

90+ days 0.19 0.17 0.13 0.11 0.10 0.14 0.17 0.18 0.15 0.15 0.16 0.17

Total 0.41 0.34 0.34 0.38 0.40 0.52 0.55 0.52 0.54 0.47 0.56 0.50

Prime SPIN 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97 0.99 0.98 0.95

Prepayment & Repayment Rates vs Prime SPPI

100.00%
90.00%
80.00%
70.00%
60.00%
50.00%
40.00%
30.00%
20-00%WWWW\M
10.00%
0.00%
3388885588832 0223322220022 2288535388887J
I Repayment Rates Prepayment Rate I Prime SPPI

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

Prepayment 28.81 22.91 20.73 22.45 26.37 29.75 27.70 28.92 29.54 25.06 19.06 20.25
Repayment 30.73 24.99 22.89 24.56 28.02 31.35 29.38 30.53 31.18 26.86 21.05 22.11
Prime SPPI 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.98 18.31
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RMBS Performance Watch | Australia

Firstmac Mortgage Funding Trust No. 4 Series 1-2017

at June 30, 2024

($v "1g)

Originator Servicer Servicer Ranking Outlook
FirstMac Ltd. FirstMac 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 A1 A2 AB B C
Seller
Current Loan To Value Ratio Distribution Current Loan Size Distribution (A$,000)
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LMI Claims Paid to Date Loss Covered By Excess Charge Off To Unrated
Spread Notes

% of Initial Class Balance
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RMBS Performance Watch | Australia

Firstmac Mortgage Funding Trust No. 4 Series 1-2020

Originator

at June 30, 2024

Servicer Servicer Ranking Outlook

FirstMac Ltd. FirstMac Ltd. Not Ranked Not Applicable
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RMBS Performance Watch | Australia

Firstmac Mortgage Funding Trust No. 4 Series 2-2018

at June 30, 2024

($v "1g)

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

Firstmac Mortgage Funding Trust No. 4 Series 2-2020

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
FirstMac Ltd. FirstMac Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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B nC mD E F
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RMBS Performance Watch | Australia

Firstmac Mortgage Funding Trust No. 4 Series 2020-3

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
FirstMac Ltd. FirstMac 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

Firstmac Mortgage Funding Trust No. 4 Series 2021-3PP

at June 30, 2024

($v "1g)

Originator Servicer Servicer Ranking Outlook
FirstMac Ltd. FirstMac 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

Firstmac Mortgage Funding Trust No. 4 Series 2021-4

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
FirstMac Ltd. FirstMac 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 June 30, 2024

Firstmac Mortgage Funding Trust No. 4 Series 2022-2PP

Originator Servicer Servicer Ranking Outlook
FirstMac Ltd. FirstMac Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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Firstmac Mortgage Funding Trust No. 4 Series 2022-4

at June 30, 2024

($v "1g)

Originator Servicer Servicer Ranking Outlook
FirstMac Ltd. FirstMac 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

Firstmac Mortgage Funding Trust No. 4 Series 3-2018

at June 30, 2024

($v "1g)

Originator Servicer Servicer Ranking Outlook
FirstMac Ltd. FirstMac 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

Firstmac Mortgage Funding Trust No. 4 Series 3PP-2019

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
FirstMac Ltd. FirstMac 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 June 30, 2024

Firstmac Mortgage Funding Trust No. 4 Series 4-2019

Originator Servicer Servicer Ranking Outlook
FirstMac Ltd. FirstMac 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

Firstmac Mortgage Funding Trust No. 4 Series Eagle No. 1

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
FirstMac Ltd. FirstMac 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

Firstmac Mortgage Funding Trust No. 4 Series Eagle No. 2

Originator

at June 30, 2024

Servicer Servicer Ranking Outlook
FirstMac Ltd. FirstMac 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

Firstmac Mortgage Funding Trust No.4 Series 2-2017

at June 30, 2024

($v "1g)

Originator Servicer Servicer Ranking Outlook
FirstMac Ltd. FirstMac 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

Firstmac Mortgage Funding Trust No.4 Series 2-2019

Originator Servicer

at June 30, 2024

Servicer Ranking Outlook

FirstMac Ltd. FirstMac 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

Firstmac Mortgage Funding Trust No.4 Series 2021-1PP

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
FirstMac Ltd. FirstMac 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

Firstmac Mortgage Funding Trust No.4 Series 2021-2

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
FirstMac Ltd. FirstMac 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

Firstmac Mortgage Funding Trust No.4 Series 2022-1

at June 30, 2024

($v "1g)

Originator Servicer Servicer Ranking Outlook
FirstMac Ltd. FirstMac 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

Firstmac Mortgage Funding Trust No.4 Series 2022-3

at June 30, 2024

($v "1g)

Originator Servicer Servicer Ranking Outlook
FirstMac Ltd. FirstMac Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
9.00% 1200
0,
8.00% 1000
7.00%
6.00% 800
5.00%
4.00% 600
3.00% 400
2.00%
1.00% 200
0.00% — - S ~ ——— ()
§ § 8 X 3
5 5 5 5 5
= z s b s
Il 31-60 days 61-90 days B 90+ days Prime SPIN TCLB
Loan Pool Repayment Trend and Outstanding Security Balance
100% 1,200
90%
80% 1,000
70%
800
60%
50% 600
40%
30% 400
20%
10% 200
0% 0
§ 8§ § § § 8 § § 8888 8§ 3§ ¢ 8§ 8§ ¢ g 83 JF 3F 3 I J
> c =} =2} Q ° > o c o} S 5 > c =} (=2} Q. ° = Q c o} S 5 > [
£33 3828588228532 3882888 8 2 83
== Repayment Rate Prepayment Rate m A-1 A-2 B C D
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%
0% 20.0%
20.0% 0.0%.————._._-.-.-.__.
0.0% p————— | o o o o o o o o o +
: —_—= = ) 0 o re] ) ) =) o o o
SR 8988R888¢L¢8s S 2 &8 & 8§ 8 8 8 8
V3 6 60 60 o 60 o0 o 1 4L+ © 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
7.90Y 1.99%
0.60% 90 /0\ ° Non-Metro Inner City
0.40% NSW o 1.34%
o 17.40%
0.20% VIC 31.66%
0.00% 30.56%
N N N N O »®» M ;m o ;m o S+ T O
U U TR I N L B B L, CNNT
$ 3 5555853 555058 % 00— 9 A
2 5 % 2 8 =2 > % 238 s 2 1.30% \ 0.78% 81.26%
SA QLD
- ﬁg(aerge Off To Rated Loss Covered By Seller & Loss On Sale 3.64% 22.18%
LMI Claims Paid to Date Iéoss Covered By Excess Charge Off To Unrated
pread Notes

% 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.

3-138
S&P Global Ratings



RMBS Performance Watch | Australia at June 30, 2024

Firstmac Mortgage Funding Trust No.4 Series 2023-1

Originator Servicer Servicer Ranking Outlook
FirstMac Ltd. FirstMac 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 June 30, 2024

Firstmac Mortgage Funding Trust No.4 Series 2024-1

Originator Servicer Servicer Ranking Outlook
FirstMac Ltd. FirstMac 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 June 30, 2024

Firstmac Mortgage Funding Trust No.4 Series 2024-2PP

Originator Servicer Servicer Ranking Outlook
FirstMac Ltd. FirstMac 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

Firstmac Mortgage Funding Trust No.4 Series 3-2016

at June 30, 2024

Originator Servicer Servicer Ranking Outlook

FirstMac Ltd. FirstMac 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

Firstmac Mortgage Funding Trust No.4 Series 3-2017

at June 30, 2024

($v "1g)

Originator Servicer Servicer Ranking Outlook
FirstMac Ltd. FirstMac 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

Firstmac Mortgage Funding Trust No.4 Series Eagle No.3PP

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
FirstMac Ltd. FirstMac 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 June 30, 2024

Firstmac Mortgage Funding Trust No.4 Series Eagle No.4

Originator Servicer Servicer Ranking Outlook
FirstMac Ltd. FirstMac Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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Gateway Bank Ltd.
First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
12-Jul-13 1 0 1 Mil. A$ 186.51
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% i .
WS Tr e e e etz = & 5oz 8 8§ § § & § §. .8 3
X § 3 § 3 & 3 & 3 & 3 & 3 &§ 3 § 3 § 3 § 3 &
B 31-60 days 61-90days [ 90+ days Prime SPIN
(%) Jul-23  Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24 Apr-24 May-24 Jun-24
31-60 days 0.30 0.00 0.33 0.09 0.00 0.00 0.18 0.00 0.12 0.50 0.13 0.08
61-90 days 0.32 0.63 0.15 0.33 0.43 0.34 0.34 0.18 0.18 0.00 0.13 0.09
90+ days 0.11 0.11 0.27 0.43 0.32 0.42 0.43 0.44 0.44 0.63 0.65 0.46
Total 0.72 0.74 0.75 0.85 0.75 0.76 0.95 0.62 0.75 1.13 0.90 0.63
Prime SPIN 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97 0.99 0.98 0.95
Prepayment & Repayment Rates vs Prime SPPI
100.00%
90.00%
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60.00%
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30.00%
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10.00%
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I Repayment Rates Prepayment Rate I Prime SPPI

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

Prepayment 28.14 18.14 15.20 21.48 22.97 25.20 11.75 14.62 14.08 8.18 8.17 6.30
Repayment 32.80 23.45 20.49 26.72 29.46 31.40 18.63 22.01 21.71 16.40 16.49 14.17
Prime SPPI 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.98 18.31

Additonal Comments

=In March 2018 Gateway Credit Union Ltd changed its name to Gateway Bank Ltd.
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at June 30, 2024
Portavia Trust No.2 Series 2013-1R
Originator Servicer Servicer Ranking Outlook
Gateway Bank Ltd. Gateway Bank Ltd. Not Ranked Not Applicable

Loan Pool Arrears Performance vs SPIN

Arrears Reported on a
Scheduled Balance Basis
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Heritage and People's Choice Limited

at June 30, 2024

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
7-Aug-07 12 0 7 Mil. A$ 1,631.43
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% iii i :
O'OO%sggggeesceeezizeﬁeetcﬁeeeag&aaaaﬁa
B 31-60 days 61-90days [ 90+ days Prime SPIN
(%) Jul-23  Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24 Apr-24 May-24 Jun-24
31-60 days 0.19 0.20 0.07 0.21 0.25 0.27 0.31 0.29 0.31 0.25 0.21 0.13
61-90 days 0.16 0.12 0.07 0.04 0.13 0.17 0.18 0.17 0.13 0.12 0.10 0.19
90+ days 0.46 0.52 0.29 0.29 0.26 0.26 0.32 0.33 0.35 0.39 0.43 0.43
Total 0.80 0.84 0.43 0.54 0.64 0.70 0.81 0.80 0.79 0.76 0.74 0.74
Prime SPIN 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97 0.99 0.98 0.95

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

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

Prepayment 23.57 21.91 21.18 24.28 23.14 20.46 18.70 16.28 17.78 17.70 19.30 17.59

Repayment 26.55 25.01 2412 27.22 25.85 23.14 21.52 19.05 20.55 20.08 21.56 20.09

Prime SPPI 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.98 18.31
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HBS Trust 2017-1

at June 30, 2024

($v "1g)

Originator Servicer Servicer Ranking Outlook
Heritage and People's Choice Limited Heritage and_ P_eople s Choice NR NR
Limited
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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Light Trust 2017-1

Originator

Servicer

Servicer Ranking

at June 30, 2024

Outlook

Heritage and People's Choice Limited

Heritage and People's Choice

Limited Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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Light Trust 2018-1

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
Heritage and People's Choice Limited Heritage anﬂ::ﬁ:gle s Choice 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 June 30, 2024

Light Trust 2019-1

Originator Servicer Servicer Ranking Outlook
Heritage and People's Choice Limited Heritage anﬂ::ﬁ:gle s Choice 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

Light Trust 2021-1

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
Heritage and People's Choice Limited Heritage anﬂrﬁietzggle s Choice 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 June 30, 2024

Light Trust 2023-1

Originator Servicer Servicer Ranking Outlook
Heritage and People's Choice Limited Heritage anﬂrﬁietzggle s Choice 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

Light Trust No.6

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
Heritage and People's Choice Limited Heritage anﬂ::ﬁ:gle s Choice 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

HSBC Bank Australia Ltd.

at June 30, 2024

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
12-Apr-07 4 0 3 Mil. A$ 1,431.11
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% = 'AA ’\A\
- —
OIOO%BS%%%8????#???‘%‘%?“@&&ﬁﬁﬁﬁ§
B 31-60 days 61-90days [ 90+ days Prime SPIN
(%) Jul-23  Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24 Apr-24 May-24 Jun-24
31-60 days 0.17 0.24 0.04 0.15 0.10 0.16 0.16 0.15 0.14 0.23 0.12 0.20
61-90 days 0.12 0.06 0.21 0.16 0.11 0.12 0.12 0.13 0.02 0.02 0.15 0.13
90+ days 0.08 0.22 0.20 0.28 0.33 0.33 0.40 0.49 0.51 0.52 0.48 0.36
Total 0.37 0.52 0.45 0.59 0.54 0.61 0.68 0.77 0.68 0.78 0.76 0.70
Prime SPIN 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97 0.99 0.98 0.95
Prepayment & Repayment Rates vs Prime SPPI
100.00%
90.00%
80.00%
70.00%
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50.00%
40.00%
30.00%
20.00%
10.00%
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I Repayment Rates Prepayment Rate I Prime SPPI

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

Prepayment 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Repayment 6.78 6.90 7.01 7.25 7.68 8.57 9.03 9.56 9.95 9.67 10.01 10.15
Prime SPPI 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.98 18.31
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RMBS Performance Watch | Australia

Lion Series 2020-1 Trust

Originator

at June 30, 2024

Servicer Servicer Ranking Outlook

HSBC Bank Australia Ltd.

HSBC Bank Australia Ltd. Not Ranked Not Applicabl
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RMBS Performance Watch | Australia

Lion Series 2022-1 Trust

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
HSBC Bank Australia Ltd. HSBC Bank Australia 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
Lion Series 2023-1 Trust

Originator

at June 30, 2024

Servicer

Servicer Ranking Outlook

HSBC Bank Australia Ltd.

HSBC Bank Australia Ltd.

Not Ranked Not Applicable

Loan Pool Arrears Performance vs SPIN
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RMBS Performance Watch | Australia

Hume Bank Ltd.

at June 30, 2024

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
6-Mar-14 1 0 1 Mil. A$ 400.10
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% A - 2 A . & . .
0.00%
T 5 g g < S S < 2 S 2 2 8 8 q § g g g g 3
B 31-60 days 61-90days [ 90+ days Prime SPIN
(%) Jul-23  Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24 Apr-24 May-24 Jun-24
31-60 days 0.15 0.00 0.18 0.25 0.50 0.16 0.27 0.11 0.25 0.37 0.34 0.00
61-90 days 0.09 0.05 0.00 0.13 0.11 0.11 0.31 0.45 0.18 0.00 0.15 0.00
90+ days 0.50 0.05 0.05 0.11 0.05 0.09 0.00 0.00 0.12 0.10 0.00 0.00
Total 0.73 0.10 0.22 0.49 0.66 0.35 0.58 0.56 0.55 0.47 0.50 0.00
Prime SPIN 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97 0.99 0.98 0.95
Prepayment & Repayment Rates vs Prime SPPI
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c [¢] c [&] [ o c [&] c Q c [&] c [&] c [&] c [&] c (&) c
3 a 3 a 3 a 3 a 3 a 3 a 3 a 3 a 3 a 3 a 3

I Repayment Rates Prepayment Rate I Prime SPPI

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

Prepayment 41.49 27.49 35.80 29.47 28.84 19.24 15.37 18.79 16.63 9.33 15.44 15.76
Repayment 44.39 31.06 39.14 33.24 32.74 23.10 19.56 23.27 20.79 13.98 19.17 19.39
Prime SPPI 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.98 18.31
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RMBS Performance Watch | Australia

at June 30, 2024
Murray Trust Repo Series No.1

Originator

Servicer Servicer Ranking Outlook
Hume Bank Ltd. Hume 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

lllawarra Credit Union Limited

at June 30, 2024

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
17-Dec-18 2 0 2 Mil. A$ 201.51
Loan Pool Arrears Performance vs Prime SPIN
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Dec-18
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B 31-60 days 61-90days [ 90+ days Prime SPIN
(%) Jul-23  Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24 Apr-24 May-24 Jun-24
31-60 days 0.63 0.52 0.13 0.33 0.33 0.38 0.03 0.08 0.09 0.09 0.12 0.47
61-90 days 0.19 0.66 0.00 0.58 0.43 0.44 0.17 0.00 0.00 0.00 0.00 0.09
90+ days 1.28 1.34 1.32 0.58 1.51 0.87 1.44 1.42 1.46 1.19 1.1 0.74
Total 2.1 2.53 1.45 1.49 2.27 1.69 1.64 1.51 1.54 1.27 1.23 1.31
Prime SPIN 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97 0.99 0.98 0.95

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

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

Prepayment 29.87 24.05 16.27 23.65 33.34 34.93 36.17 35.64 40.68 16.01 15.10 15.29
Repayment 32.48 26.25 18.65 25.90 35.67 36.91 40.13 39.81 44.56 20.76 20.57 23.29
Prime SPPI 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.98 18.31
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RMBS Performance Watch | Australia

MTG ICU Trust Repo Series No.1

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
lllawarra Credit Union Limited lllawarra Credit Union Limited 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
MTG ICU Trust Series 2021-1

Originator

Servicer

Servicer Ranking

at June 30, 2024

Outlook

Illawarra Credit Union Limited

lllawarra Credit Union Limited

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 June 30, 2024

IMB Ltd.
First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
17-Jul-03 8 0 2 Mil. A$ 501.76
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% N,
O'OO%gggggggesggggeezcﬁeeeiﬁﬁeee::eeeeag&xﬁaaaa
B 31-60 days 61-90days [ 90+ days Prime SPIN
(%) Jul-23  Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24 Apr-24 May-24 Jun-24
31-60 days 0.19 0.00 0.28 0.00 0.00 0.72 0.21 0.23 0.14 0.25 0.31 0.17
61-90 days 0.00 0.19 0.00 0.00 0.00 0.00 0.00 0.21 0.04 0.08 0.02 0.14
90+ days 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.08 0.08
Total 0.19 0.19 0.28 0.00 0.00 0.72 0.21 0.44 0.18 0.32 0.41 0.39
Prime SPIN 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97 0.99 0.98 0.95
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%
0.00%
8338888558883 2022322220022 2288535388887
I Repayment Rates Prepayment Rate I Prime SPPI
(%) Sep-21 Dec-21 Mar-22 Jun-22 Sep-22 Dec-22 Mar-23 Jun-23 Sep-23 Dec-23 Mar-24 Jun-24
Prepayment 2543 2906 2728 2771 2692 1621 2048 1533 1818 1444 2349 2286
Repayment 31.48 34.68 33.14 33.66 33.11 23.58 27.92 23.56 26.57 23.41 31.92 29.98
Prime SPPI 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.98 18.31
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RMBS Performance Watch | Australia

at June 30, 2024
lllawarra Series 2017-1 RMBS Trust

($v "1g)

Originator Servicer Servicer Ranking Outlook
IMB Ltd. IMB 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 June 30, 2024

lllawarra Series 2024-1 RMBS Trust

Originator Servicer Servicer Ranking Outlook
IMB Ltd. IMB 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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E mF
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RMBS Performance Watch | Australia

ING Bank (Australia) Ltd.

at June 30, 2024

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
20-Oct-08 11 4 6 Mil. A$ 16,023.29

Loan Pool Arrears Performance vs Prime SPIN

8 8 8 ¢ ¢ ¢ ¢ ¢ ¢ e 2 ¥ I 2 2 @ e & L& @ @ 2 2 8 8 5§ 3 8 & & 8 3
§ 28 28 28 28 28 28 28 28 %528 28 %8528 %38 %8 %8238 %
B 31-60 days 61-90days [ 90+ days Prime SPIN
(%) Jul-23  Aug-23 Sep-23 Oct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24 Apr-24 May-24 Jun-24
31-60 days 0.16 0.10 0.10 0.11 0.11 0.15 0.08 0.15 0.13 0.14 0.11 0.12
61-90 days 0.02 0.06 0.02 0.02 0.03 0.02 0.08 0.05 0.07 0.06 0.02 0.04
90+ days 0.08 0.07 0.04 0.04 0.04 0.05 0.09 0.06 0.05 0.07 0.11 0.07
Total 0.26 0.23 0.16 0.17 0.18 0.21 0.25 0.26 0.25 0.27 0.24 0.22
Prime SPIN 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97 0.99 0.98 0.95

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

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

Prepayment 34.31 30.51 2443 2634 2770 2422 2335 2409 2240 16.23 12.06 15.57

Repayment 37.06 33.47 27.65 29.49 30.38 27.08 26.38 26.99 25.38 19.35 15.32 18.88

Prime SPPI 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99 16.98 18.31
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RMBS Performance Watch | Australia

IDOL 2017-1 Trust

at June 30, 2024

Originator Servicer Servicer Ranking Outlook

ING Bank (Australia) Ltd. ING Bank (Australia) 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

IDOL 2019-1 Trust

at June 30, 2024

Originator Servicer Servicer Ranking Outlook

ING Bank (Australia) Ltd. ING Bank (Australia) 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
IDOL 2023-1 Trust

Originator

at June 30, 2024

Servicer Servicer Ranking Outlook

ING Bank (Australia) Ltd.

ING Bank (Australia) Ltd.

Not Ranked Not Applicable

Loan Pool Arrears Performance vs SPIN
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RMBS Performance Watch | Australia

IDS Trust 2008-1

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
ING Bank (Australia) Ltd. ING Bank (Australia) Ltd. Not Ranked Not Applicable
Arrears Reported on a

Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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