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RMBS Performance Watch | Australia

Macquarie Bank Ltd.

at June 30, 2024

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
14-May-96 30 8 6 Mil. A$ 1,077.44
25-Feb-21 3 0 3 Mil. A$ 2,769.72
28-Nov-23 2 0 2 Mil. A$ 3,022.25
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
31-60 days 0.49 0.38 0.47 0.46 0.46 0.59 0.38 0.43 0.37 0.41
61-90 days 0.21 0.34 0.19 0.19 0.23 0.34 0.60 0.27 0.35 0.21
90+ days 1.03 1.14 1.22 1.10 0.99 0.92 0.93 1.29 1.30 1.25
Total 1.73 1.86 1.88 1.75 1.68 1.84 1.91 2.00 2.02 1.87
Prime SPIN 0.99 0.96 0.94 0.95 0.95 0.91 0.95 0.93 0.97 0.99
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
Prepayment 28.90 25.07 23.00 24.37 25.41 25.32 24.06 29.63 29.16 25.87
Repayment 30.54 27.46 24.80 26.17 26.98 26.71 25.42 30.86 30.37 27.14
Prime SPPI 28.31 25.37 14.98 20.81 24.57 20.22 21.69 23.06 22.90 19.99
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RMBS Performance Watch | Australia
PUMA Series 2014-4P

Originator

at June 30, 2024

Servicer Servicer Ranking Outlook

Macquarie Bank Ltd. Macquarie Securitisation Ltd. Not Ranked Not Applicable

Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Missed Payment Basis
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RMBS Performance Watch | Australia
PUMA Series 2015-3

Originator

Servicer

at June 30, 2024

Servicer Ranking Outlook

Macquarie Bank Ltd.

Macquarie Securitisation Ltd.

Not Ranked Not Applicable

Loan Pool Arrears Performance vs SPIN

Arrears Reported on a
Missed Payment Basis
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== Repayment Rate Prepayment Rate m A A-R B1 B1-R B2
Current Loan To Value Ratio Distribution Current Loan Size Distribution (A$,000)
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RMBS Performance Watch | Australia
PUMA Series 2017-1

Originator Servicer

Servicer Ranking

at June 30, 2024

Outlook

Macquarie Bank Ltd. Macquarie Securitisation Ltd.

Not Ranked

Not Applicable

Loan Pool Arrears Performance vs SPIN

Arrears Reported on a
Missed Payment Basis
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Il 31-60 days 61-90 days B 90+ days Prime SPIN TCLB
Loan Pool Repayment Trend and Outstanding Security Balance
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== Repayment Rate Prepayment Rate m A A-R B1 B1-R B2
Current Loan To Value Ratio Distribution Current Loan Size Distribution (A$,000)
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% -. (i geemnms————— "1
SR 8988R888¢L¢8s S 2 8 & 8§ 8 8 8 8
V3 6 60 060 o0 60 0 o 1 4L+ © o 9 o o o o o . «
22339 838R 8% < o S 2 g % 8 § 8 g

[o)] o ~— E
mLVR Cumulative LVR mLoan Size Cumulative Loan Size
Cumulative Losses Current Geographic Distribution
1.00%
060% wa A
.60% 14.90%\ Non-Metro Inner City
0.40% 10,91%1—1.10%
VIC
0.20% 20.63% NSW
0.00% .TAS\ — 41.13%
NNOOWOOOOOOOOO T T T AN ANANODOMOMS
TETTN T TR YNNGy 014%™\
DO 5D 500 5090 5220 5229 5095 SA Metro
26<248<28<248<248<28<248< 3.67% QLB\NT T87.99%
0.78%
- ﬁg(aerge Off To Rated Loss Covered By Seller 2& Loss On Sale 1 573% °

Loss Covered By Excess

LMI Claims Paid to Date
Spread

Charge Off To Unrated
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.

S&P Global Ratings

3-176



Originator Servicer Servicer Ranking Outlook
Macquarie Bank Ltd. Macquarie Securitisation Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Missed Payment Basis
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== Repayment Rate Prepayment Rate m A B
Current Loan To Value Ratio Distribution Current Loan Size Distribution (A$,000)
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pread Notes

RMBS Performance Watch | Australia

at June 30, 2024

PUMA Series 2019-1

% of Initial Class Balance
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RMBS Performance Watch | Australia

PUMA Series 2021-1P

at June 30, 2024

($v "1g)

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

PUMA Series 2021-2

at June 30, 2024

($v "1g)

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

PUMA Series 2022-1

at June 30, 2024

($v "1g)

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

PUMA Series 2023-1

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
Macquarie Bank Ltd. Macquarie Bank Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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RMBS Performance Watch | Australia at June 30, 2024

Maitland Mutual Ltd

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
29-Apr-20 1 0 1 Mil. A$ 202.50
Loan Pool Arrears Performance vs Prime SPIN
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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 0.61 0.94 0.53 0.44 0.27 0.32 0.33 0.19 0.49 0.56 1.17 1.67
61-90 days 0.00 0.00 0.13 0.24 0.05 0.28 0.00 0.00 0.00 0.00 0.00 0.26
90+ days 0.00 0.00 0.00 0.00 0.12 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Total 0.61 0.94 0.67 0.68 0.45 0.60 0.33 0.19 0.49 0.56 1.17 1.93
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 19.44 17.19 21.34 17.01 29.43 25.63 25.22 23.27 19.81 26.88 17.02 19.25
Repayment 22.13 18.23 24.05 17.78 31.08 28.97 28.71 26.75 27.90 30.41 21.68 22.86
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

Hunter Trust Repo Series No. 1

at June 30, 2024

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

Mortgage House of Australia Pty Ltd.

at June 30, 2024

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
23-May-19 9 0 9 Mil. A$ 2,436.35
Loan Pool Arrears Performance vs Prime SPIN
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8.00%
7.00%
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0:00%, E: 8 8 5 S g g g Q 5
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 0.94 0.73 0.76 1.02 0.74 0.71 0.78 0.75 0.67 0.71 0.57 0.57
61-90 days 0.48 0.71 0.64 0.67 0.60 0.67 0.76 0.58 0.50 0.46 0.45 0.23
90+ days 0.30 0.31 0.27 0.33 0.53 0.66 1.01 1.43 1.67 1.08 1.38 0.92
Total 1.72 1.75 1.67 2.02 1.86 2.04 2.55 2.76 2.83 2.25 2.40 1.72
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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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 25.76 26.96 20.80 22.63 33.10 41.27 40.69 40.08 37.22 34.92 25.85 30.35
Repayment 27.97 29.28 23.40 25.22 35.34 42.85 42.44 41.81 38.82 36.73 27.95 32.38
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

Mortgage House Capital Mortgage Trust No. 1 - Mortgage House RMBS Osmium
Series 2024-1

Originator Servicer Servicer Ranking Outlook

Mortgage House Capital Pty

Mortgage House of Australia Pty Ltd. 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
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RMBS Performance Watch | Australia at June 30, 2024

Mortgage House Capital Mortgage Trust No. 1 in respect of the Mortgage House
RMBS Series 2020-1,,

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

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

Mortgage House Capital Mortgage Trust No. 1 in respect of the Mortgage House
RMBS Series 2021-1P

($v "1g)

Servicer Servicer Ranking Outlook
Mortgage House of Australia Pty Ltd. Mortgage HoIth(sje Capital Pty Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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Loan Pool Repayment Trend and Outstanding Security Balance
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Spread Notes
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RMBS Performance Watch | Australia at June 30, 2024

Mortgage House Capital Mortgage Trust No. 1 in respect of the Mortgage House
RMBS Series 2021-2.,

($v "1g)

Servicer Servicer Ranking Outlook
Mortgage House of Australia Pty Ltd. Mortgage HoIth(sje Capital Pty Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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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% o 0
555588 399883388988 88888888883333 33
Qa B 2 9 c 9 5 5 > <€ 5 9 9 @B 2 Q c 9 5 5 > c 5 99 Q 7B 2 9 c 9o 5 5 > c
8024888228332 8§0623885¢e2283°3528624885¢8:2¢<83
== Repayment Rate Prepayment Rate m A1 A2 AB B C

D mE mF G
Current Loan To Value Ratio Distribution Current Loan Size Distribution (A$,000)
120.0% 120.0%
100.0% __100.0%
80.0% 80.0%
60.0% 60.0%
40'00/ 40.0%
20'00/" 20.0%
0% O_O%—_—_.—._.-.-.-._.-
0.0% _____—----.—_ © o o o o o o o o *
O O O O O O O O © © o o + S v 2 8 3 2 8 8 8 8
S8 ® I b O~ ® S - 89 R N N T e SR =
VS 6 60 60 o0 60 0 o 1 4L+ © o 9 9 o 9o o o . «
S 2838388 g & o S 2 2 & 8 § 8 g
[o)] o -~ ﬁ
mLVR Cumulative LVR mLoan Size Cumulative Loan Size
Cumulative Losses Current Geographic Distribution
1.00%
0.80% WA ACT
0 VIC 4.45% [1.95%
0.60% 19.47% | Non-Metro Inner City
0.40% TA'S \ 7.22%T1.76%
0.20% 0.76%\
0.00% SA
- %
SIHYYINSIERRRFIg e Nw
Sz c 5254 3c52538355 5 38 p ~ 58.28% Metro
8538585285983 28 10.94A;N 91.02%
- ﬁz‘aerge Off To Rated Loss Covered By Seller %& Loss On Sale 031 %
LMI Claims Paid to Date Loss Covered By Excess Charge Off To Unrated
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RMBS Performance Watch | Australia at June 30, 2024

Mortgage House Capital Mortgage Trust No.1 - Mortgage House RMBS Osmium Series
2023-1

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

at June 30, 2024

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

Originator Servicer Servicer Ranking Outlook
Mortgage House of Australia Pty Ltd. Mortgage HoIth(sje Capital Pty Not Ranked Not Applicable

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

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

Originator Servicer Servicer Ranking Outlook
Mortgage House of Australia Pty Ltd. Mortgage HoIth(sje Capital Pty Not Ranked Not Applicable
Arrears Reported on a

Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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Loan Pool Repayment Trend and Outstanding Security Balance
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RMBS Performance Watch | Australia

MyState Bank Ltd.

at June 30, 2024

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
20-Feb-07 10 0 6 Mil. A$ 889.72
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 ia‘
0'00%’5888%SSSS:ﬁQQQAS322992:889288&&%%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 0.33 0.17 0.16 0.18 0.23 0.11 0.20 0.28 0.12 0.19 0.13 0.16
61-90 days 0.05 0.22 0.21 0.02 0.10 0.04 0.09 0.00 0.09 0.05 0.08 0.24
90+ days 0.51 0.52 0.45 0.29 0.26 0.36 0.21 0.24 0.26 0.29 0.30 0.16
Total 0.89 0.91 0.81 0.49 0.59 0.51 0.50 0.53 0.47 0.53 0.50 0.57
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%
$58383822 T 9922332220222 2885§5888§3
c O c O c 9O c 9O c O c O c O c O c O c O c O c O c O c O c 9O c O < O c
3838383838383 83838383838383838383283
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 34.77 37.38 30.90 33.91 40.72 37.05 39.64 38.87 15.65 11.43 11.40 9.77
Repayment 44.16 46.91 41.18 44.10 50.93 48.10 50.76 50.47 19.86 16.01 15.15 13.69
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

Additonal Comments

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

ConQuest 2016-2 Trust

at June 30, 2024

($v "1g)

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

ConQuest 2017-1 Trust

Originator Servicer Servicer Ranking

at June 30, 2024

Outlook

MyState Bank Ltd. MyState Bank Ltd. Not Ranked

Not Applicable

Loan Pool Arrears Performance vs SPIN

Arrears Reported on a
Scheduled Balance Basis
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Il 31-60 days 61-90 days B 90+ days Prime SPIN TCLB
Loan Pool Repayment Trend and Outstanding Security Balance
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RMBS Performance Watch | Australia
ConQuest 2018-1 Trust

Originator

at June 30, 2024

Servicer Servicer Ranking Outlook

MyState Bank Ltd.

MyState Bank Ltd. Not Ranked Not Applicable

Arrears Reported on a

Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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RMBS Performance Watch | Australia
ConQuest 2019-2 Trust

Originator

at June 30, 2024

Servicer Servicer Ranking Outlook

MyState Bank Ltd.

MyState Bank Ltd. Not Ranked

Not Applicable

Loan Pool Arrears Performance vs SPIN

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

ConQuest 2022-1 Trust

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
MyState Bank Ltd. MyState Bank Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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RMBS Performance Watch | Australia at June 30, 2024
ConQuest 2023-2 Trust
Originator Servicer Servicer Ranking Outlook
MyState Bank Ltd. MyState Bank Ltd. Not Ranked Not Applicable

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

at June 30, 2024
National Australia Bank Ltd.

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
20-Jan-01 7 4 5 Mil. A$ 1,472.75
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\Q\/M\ 2
0'00%5,58sg833888855888829::&39eﬁseeeet:eeeeaaxaﬁaﬁaﬁ
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 0.56 0.53 0.56 0.51 0.55 0.50 0.54 0.64 0.46 0.60 0.59 0.47
61-90 days 0.39 0.44 0.40 0.44 0.38 0.39 0.46 0.45 0.39 0.39 0.36 0.51
90+ days 1.28 1.30 1.39 1.45 1.51 1.12 1.09 1.19 1.20 1.26 1.20 1.27
Total 2.23 2.27 2.34 2.40 244 2.01 2.09 2.28 2.05 2.25 2.15 2.24
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% i
70.00% |
60.00% “w
50.00% ‘
40.00%
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20.00%
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0.00%
$55858388338888558838322 0000232222222 885548883
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 23.98 23.04 19.11 20.53 20.99 18.33 17.89 20.44 19.67 16.21 14.84 18.55
Repayment 27.48 26.68 23.03 24.47 24.52 21.58 21.33 23.86 23.21 19.83 18.64 22.16
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

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

National RMBS Trust 2015-1

at June 30, 2024

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

National RMBS Trust 2016-1 Series 2016-1

at June 30, 2024

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

National RMBS Trust 2018-2 Series 2018-2

at June 30, 2024

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

National RMBS Trust 2022-1 Series 2022-1

Originator

Servicer

Servicer Ranking

at June 30, 2024

Outlook

National Australia Bank Ltd.

National Australia Bank Ltd.

Not Ranked

Not Applicable

Loan Pool Arrears Performance vs SPIN

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

at June 30, 2024
Pepper HomelLoans Pty Ltd.

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
20-Nov-12 15 0 5 Mil. A$ 1,606.55
Loan Pool Arrears Performance vs Prime SPIN
9.00%
8.00%
7.00%
6.00%
5.00%
4.00%
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1.00%
000%&923:esee::eeeeaaa&mma&&
5 % 5 % 3 % 5 & 5 % 5 % 5 % & 3 5 5 5 7 5 & 5 3
z > z = z = z = z > z > z = z = 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 0.47 0.25 0.59 0.43 0.45 0.64 0.65 0.66 0.63 0.65 0.70 0.60
61-90 days 0.17 0.15 0.12 0.22 0.34 0.38 0.26 0.16 0.36 0.40 0.22 0.22
90+ days 0.55 0.46 0.41 0.21 0.22 0.21 0.31 0.42 0.43 0.53 0.57 0.59
Total 1.19 0.86 1.12 0.86 1.01 1.23 1.23 1.25 1.42 1.59 1.50 1.40
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 42.87 41.84 32.02 39.38 42.13 45.32 35.83 39.72 46.26 43.09 38.53 37.87

Repayment 43.85 42.89 33.30 40.54 42.91 45.90 36.48 40.32 46.82 43.72 39.13 38.54

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
Pepper I-Prime 2021-1 Trust

Originator

Servicer

at June 30, 2024

Servicer Ranking Outlook

Pepper HomelLoans Pty Ltd.

Pepper Money Ltd.

Not Ranked Not Applicable

Loan Pool Arrears Performance vs SPIN

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

Pepper I-Prime 2021-2 Trust

at June 30, 2024

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

Pepper Prime 2022-1 Trust

at June 30, 2024

($v "1g)

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

Pepper Prime 2022-2 Trust

at June 30, 2024

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

Pepper Prime 2023-1 Trust

at June 30, 2024

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

Police & Nurses Limited

at June 30, 2024

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
29-Nov-10 4 0 2 Mil. A$ 179.38
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% nod
A
000%9::33923:2299::9eeeaaa&ﬁw2&&
8 ¥ 3 & 5 & 3 & 5 ¥ 53 & 5 & 5 3 5 & 5 &% 53 3 5 &% 53 & 3 &
z = z > z > z = z > z = z = z = z = z = z = z = z = z =
B 31-60 days 61-90days [ 90+ days Prime SPIN
(%) 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 0.10 0.15 0.43 0.29 0.16 0.71 0.72 0.49 0.52 0.69 0.99
61-90 days 0.31 0.00 0.11 0.11 0.22 0.11 0.28 0.34 0.54 0.45 0.49 0.18
90+ days 0.43 0.66 0.67 0.50 0.21 0.33 0.33 0.28 0.29 0.50 0.32 0.59
Total 0.97 0.76 0.92 1.04 0.72 0.60 1.32 1.34 1.32 1.47 1.49 1.76
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
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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 2810 2073 2187 2175 2089 1837 2120 2526 26.34  12.03 871  23.34
Repayment 33.53 26.81 25.63 26.18 25.38 23.32 26.39 30.52 31.87 18.92 16.05 29.48
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 at June 30, 2024

Pinnacle Series Trust 2017-T1

Orri

ginator Servicer Servicer Ranking Outlook

Police & Nurses Limited Police & Nurses Limited Not Ranked

Not Applicable

Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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Loan Pool Repayment Trend and Outstanding Security Balance
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== Repayment Rate Prepayment Rate m A1 A2 AB B C

D
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RMBS Performance Watch | Australia

Pinnacle Series Trust 2021-T1

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
Police & Nurses Limited Police & Nurses Limited Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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Loan Pool Repayment Trend and Outstanding Security Balance
100% 350
0,
90% 300
80%
70% 250
60%
200
50%
40% 150
0,
30% 100
20%

10% 50
0% 0
5§55 §8§3838§838388§3§8388887883F§33§733333¢7
T 2 Q@ c 9 =5 5 > £ 5 D a g z2 Q@ c o 5 5 > c 5 9 a g oz Q@ c a9 5 5 > c
c28sSe=228§3°5286248858:2<8§3528628385¢:2¢<83
== Repayment Rate Prepayment Rate m A1 A2 B C D

E mF
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RMBS Performance Watch | Australia

Police Credit Union Ltd

at June 30, 2024

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
25-Sep-18 1 0 1 Mil. A$ 257.00
Loan Pool Arrears Performance vs Prime SPIN
9.00%
8.00%
7.00%
6.00%
5.00%
4.00%
3.00%
2.00%
1.00%
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 0.07 0.00 0.16 0.00 0.00 0.00 0.15 0.10 0.13
61-90 days 0.00 0.00 0.00 0.00 0.00 0.00 0.27 0.00 0.00 0.00 0.05 0.00
90+ days 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.11 0.11 0.11 0.11 0.11
Total 0.00 0.00 0.00 0.07 0.00 0.16 0.27 0.11 0.11 0.26 0.27 0.25
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% T—— —
10.00%
0.00%
% 2 < 8 § § 5 8 § 8 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 28.58 23.36 27.81 31.52 22.51 20.22 22.23 29.00 23.87 22.76 18.43 14.64
Repayment 30.87 25.90 30.17 33.63 25.46 24.46 26.52 33.75 28.10 27.88 23.57 20.58
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
MTG PCU Trust Repo Series No. 1

($v "1g)

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

Current Loan To Value Ratio Distribution Current Loan Size Distribution (A$,000)
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RMBS Performance Watch | Australia

Police Financial Services Limited

at June 30, 2024

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
8-May-18 1 0 1 Mil. A$ 520.70
Loan Pool Arrears Performance vs Prime SPIN
9.00%
8.00%
7.00%
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1.00%
0.00% A:MA - -
e e 2 2 8 8 5 5 § § g g 3
F 8 & 5 Ey 8 & H & 5 & H &
= z = z = z = z = z s z s
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 0.02 0.11 0.00 0.01 0.06 0.00 0.06 0.00 0.01 0.00 0.00 0.23
61-90 days 0.00 0.00 0.12 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 0.02 0.11 0.12 0.01 0.06 0.00 0.06 0.00 0.01 0.00 0.00 0.23
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
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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 31.56 25.79 18.96 29.00 22.16 19.41 17.83 16.75 24.15 16.49 19.56 14.74
Repayment 33.97 27.41 21.61 32.05 25.00 22.20 20.62 19.50 26.22 19.17 22.11 16.73
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

Impetus Funding Trust No. 1 Repo Series No. 1

Originator Servicer Servicer Ranking Outlook
Police Financial Services Limited Police F”ﬂ?;ﬁ':é Services Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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Loan Pool Repayment Trend and Outstanding Security Balance
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== Repayment Rate Prepayment Rate m A B
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RMBS Performance Watch | Australia at June 30, 2024

QPCU Ltd.

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
3-Jul-15 1 0 1 Mil. A$ 214.35
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 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.05 0.06 0.00 0.20 0.00
61-90 days 0.00 0.00 0.00 0.00 0.00 0.00 0.12 0.00 0.00 0.00 0.00 0.00
90+ days 0.11 0.11 0.11 0.11 0.12 0.12 0.00 0.12 0.13 0.10 0.00 0.00
Total 0.11 0.11 0.11 0.11 0.12 0.12 0.12 0.17 0.18 0.10 0.20 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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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 19.35 16.52 29.09 13.17 -3.02 -4.67 -2.10 9.94 1.83 9.31 17.44 21.69
Repayment 28.39 26.29 30.42 28.82 29.42 23.97 19.11 24.85 11.26 20.03 26.03 31.54
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

QPCU Heroes Trust Repo Series No. 1

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
QPCU Ltd. QPCU Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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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
Queensland Country Bank Ltd.

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
16-Dec-14 1 0 1 Mil. A$ 450.00
Loan Pool Arrears Performance vs Prime SPIN
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0.00%AMM o e
g 3 g 3 g 32 & 3 & 3 g 3 g 32 & 3 & 3 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 0.00 0.05 0.00 0.07 0.07 0.19 0.15 0.07 0.07 0.11 0.00 0.00
61-90 days 0.00 0.00 0.05 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.03 0.00
90+ days 0.04 0.01 0.01 0.01 0.01 0.00 0.00 0.00 0.00 0.00 0.00 0.03
Total 0.04 0.06 0.06 0.08 0.08 0.19 0.15 0.07 0.07 0.11 0.03 0.03
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 2328 2723 1755 37.96 4452 41.09 3540 4863 2406 2394 1449 16.44
Repayment 25.43 29.40 20.07 40.05 46.22 42.59 36.87 50.06 25.28 25.21 15.84 17.79
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 QCCU Trust Repo Series No. 1

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
Queensland Country Bank Ltd. Queensland Country Bank Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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== Repayment Rate Prepayment Rate m A B
Current Loan To Value Ratio Distribution Current Loan Size Distribution (A$,000)
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RMBS Performance Watch | Australia

Regional Australia Bank Ltd.

at June 30, 2024

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
15-Jul-15 1 0 1 Mil. A$ 615.00
Loan Pool Arrears Performance vs Prime SPIN
9.00%
8.00%
7.00%
6.00%
5.00%
4.00%
3.00%
2.00%
1.00% I !gki
e e = & = = = 2 8§ 8 5 &§ § § §& 8§ 3
 § =z § 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 0.09 0.00 0.00 0.22 0.06 0.04 0.15 0.00 0.14 0.17 0.24 0.28
61-90 days 0.00 0.02 0.00 0.00 0.15 0.05 0.06 0.14 0.05 0.08 0.11 0.04
90+ days 0.51 0.47 0.50 0.45 0.47 0.43 0.50 0.45 0.43 0.44 0.49 0.40
Total 0.60 0.48 0.50 0.68 0.67 0.53 0.70 0.60 0.62 0.69 0.84 0.72
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% gl
10.00%
0.00%
s % S 5 5 2 2 2 = 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 1759 2400 1979 3415 33.81 2443 20.88 2073 2265 1872 1580  16.99
Repayment 29.92 33.96 29.17 41.62 42.76 34.43 30.71 30.39 31.57 26.35 25.04 24 .97
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

CMG Funding Trust No. 1 Repo Series No. 1

at June 30, 2024

($v "1g)

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

RESIMAC Ltd.

at June 30, 2024

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
18-May-98 24 15 13 Mil. A$ 3,959.72
Loan Pool Arrears Performance vs Prime SPIN
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2.00% A
1.00% a4 s | -I Il _,Va a!!m 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 0.78 0.69 0.50 0.63 0.58 0.72 0.67 0.54 0.82 0.75 0.66 0.61
61-90 days 0.28 0.28 0.26 0.19 0.21 0.22 0.27 0.21 0.22 0.28 0.29 0.30
90+ days 0.58 0.59 0.49 0.51 0.54 0.64 0.72 0.64 0.63 0.63 0.49 0.48
Total 1.65 1.57 1.24 1.33 1.33 1.58 1.66 1.38 1.67 1.66 1.44 1.39
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
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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 31.07 2621 1678 16.92 27.64 2673 29.97 2251 2848 2146 1444 1225
Repayment 32.55 27.86 18.69 18.77 28.91 28.25 31.59 24.42 30.35 23.54 16.81 14.59
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

RESIMAC Triomphe Trust - RESIMAC Premier Series 2019-1

at June 30, 2024

Originator Servicer Servicer Ranking Outlook

RESIMAC Ltd. RESIMAC Ltd. Not Ranked

Not Applicable

($v "1g)

Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Missed Payment Basis
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Il 31-60 days 61-90 days B 90+ days Prime SPIN TCLB
Loan Pool Repayment Trend and Outstanding Security Balance
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== Repayment Rate Prepayment Rate m A1-L A1-S AB B C

D mE mF

Current Loan To Value Ratio Distribution Current Loan Size Distribution (A$,000)

Cumulative Losses Current Geographic Distribution
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- ﬁz‘aerge Off To Rated Loss Covered By Seller & Loss On Sale
LMI Claims Paid to Date Loss Covered By Excess Charge Off To Unrated
Spread ote:

% of Initial Class Balance
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RMBS Performance Watch | Australia

RESIMAC Triomphe Trust - RESIMAC Premier Series 2020-1

Originator

at June 30, 2024

Servicer Servicer Ranking Outlook
RESIMAC Ltd. RESIMAC Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Missed Payment Basis
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Loan Pool Repayment Trend and Outstanding Security Balance
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== Repayment Rate Prepayment Rate m Ala A1lb A2 A3 AB
B nC mD E F
Current Loan To Value Ratio Distribution Current Loan Size Distribution (A$,000)
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RMBS Performance Watch | Australia

RESIMAC Triomphe Trust - RESIMAC Premier Series 2020-3

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
RESIMAC Ltd. RESIMAC Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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Loan Pool Repayment Trend and Outstanding Security Balance
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== Repayment Rate Prepayment Rate m A1 A2 AB B C
mE mF G
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RMBS Performance Watch | Australia

at June 30, 2024

RESIMAC Triomphe Trust - RESIMAC Premier Series 2021-1

Originator Servicer Servicer Ranking Outlook
RESIMAC Ltd. RESIMAC Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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Loan Pool Repayment Trend and Outstanding Security Balance
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== Repayment Rate Prepayment Rate m A1 A2 A3 AB B
C mD mE F G
Current Loan To Value Ratio Distribution Current Loan Size Distribution (A$,000)
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RMBS Performance Watch | Australia

RESIMAC Triomphe Trust - RESIMAC Premier Series 2021-2

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
RESIMAC Ltd. RESIMAC Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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Loan Pool Repayment Trend and Outstanding Security Balance
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== Repayment Rate Prepayment Rate m A AB B C D
E mF m G
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Charge Off To Rated
Notes

LMI Claims Paid to Date
% of Initial Class Balance

Loss Covered By Seller

Loss Covered By Excess
Spread

& Loss On Sale

Charge Off To Unrated
Notes

14.71%  0-39%
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RMBS Performance Watch | Australia

RESIMAC Triomphe Trust - RESIMAC Premier Series 2021-3

at June 30, 2024

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

RESIMAC Triomphe Trust - RESIMAC Premier Series 2022-1

at June 30, 2024

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

RESIMAC Triomphe Trust - RESIMAC Premier Series 2022-2

at June 30, 2024

($v "1g)

Originator Servicer Servicer Ranking Outlook
RESIMAC Ltd. RESIMAC Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Missed Payment Basis
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RMBS Performance Watch | Australia at June 30, 2024

RESIMAC Triomphe Trust - RESIMAC Premier Series 2023-1

Originator Servicer Servicer Ranking Outlook
RESIMAC Ltd. RESIMAC Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Missed Payment Basis
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RMBS Performance Watch | Australia at June 30, 2024

RESIMAC Triomphe Trust - RESIMAC Premier Series 2024-1

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

RHG Home Loans Pty Ltd.

at June 30, 2024

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
31-Jan-96 15 7 1 Mil. A$ 171.11
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 2.59 0.68 1.83 217 1.46 2.66 2.24 2.63 3.15 2.35 2.84 0.94
61-90 days 0.82 0.91 0.35 0.81 1.20 0.98 1.92 0.90 1.02 1.67 0.98 1.29
90+ days 4.40 3.79 4.11 3.25 3.25 3.47 3.10 2.93 2.90 3.18 3.94 3.12
Total 7.81 5.37 6.29 6.23 5.92 7.11 7.26 6.46 7.08 7.21 7.76 5.36
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 1569 1463 1138 1345 1492 16.32 1196 1044 1863  13.92 7.01 9.81
Repayment 19.83 18.97 15.90 17.87 18.77 19.64 15.91 14.39 22.26 17.82 11.28 14.07
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

Avoca Series 2019-1 RMBS

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
RHG Home Loans Pty Ltd. The Serwcml?tdCompany 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

Sintex Consolidated Pty Ltd.

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
7-May-21 4 0 4 Mil. A$ 766.71
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% ==
5 5 ] g Q Q 3
Ey 5 & H & H &
= 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 0.66 0.26 0.69 0.78 0.78 0.89 0.90 0.33 0.81 0.78 0.61 0.70
61-90 days 0.52 0.22 0.00 0.18 0.28 0.24 0.26 0.11 0.12 0.27 0.22 0.34
90+ days 0.55 0.23 0.38 0.16 0.20 0.07 0.00 0.18 0.11 0.17 0.20 0.19
Total 1.74 0.71 1.07 1.11 1.26 1.20 1.16 0.63 1.03 1.21 1.02 1.22
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
100.00%
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80.00%
70.00%
60.00%
50.00%
40.00%
30.00% === ——
20.00% o~ —
10.00%
0.00%
- N N o ("] <
9 & Q R q Q
Q = o = o &L
3 2 3 s & =

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 30.74 28.06 25.29 30.11 31.01 30.60 43.34 42.24 63.98 38.37 28.76 23.32
Repayment 31.92 29.32 26.94 31.42 31.97 31.38 44.00 42.77 64.35 38.94 29.37 23.92
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

Blackwattle Series RMBS Trust 2021-1

at June 30, 2024

Originator Servicer Servicer Ranking Outlook

Sintex Consolidated Pty Ltd. Sintex Consolidated Pty Ltd. Not Ranked

Not Applicable

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

Blackwattle Series RMBS Trust 2021-2

at June 30, 2024

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

Blackwattle Series RMBS Trust No. 3

Originator

at June 30, 2024

Servicer Servicer Ranking Outlook

Sintex Consolidated Pty Ltd.

Sintex Consolidated Pty Ltd.

Not Ranked Not Applicable

9.00%

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

Blackwattle Series RMBS Trust No. 4

Originator Servicer Servicer Ranking Outlook
Sintex Consolidated Pty Ltd. Sintex Consolidated Pty Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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RMBS Performance Watch | Australia at June 30, 2024

Southern Cross Credit Union Ltd.

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
26-Aug-20 1 0 1 Mil. A$ 69.00
Loan Pool Arrears Performance vs Prime SPIN
9.00%
8.00%
7.00%
6.00%
5.00%
4.00%
3.00%
2.00%
0.00% o . 4
2 2 2 2 2 2 2 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 0.00 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%
80.00%
70.00%
60.00%
50.00%
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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 31.02 50.29 29.90 17.64 34.41 29.37 17.95 22.96 27.84 13.44 12.74 20.12
Repayment 33.38 52.07 32.19 20.34 37.35 33.05 22.28 25.57 31.61 17.86 17.20 24.94
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 SCCU Trust Repo Series No. 1

at June 30, 2024

Originator Servicer Servicer Ranking Outlook
Southern Cross Credit Union Ltd. Southern Cr?jg Credit Union Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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RMBS Performance Watch | Australia

Summerland Financial Services Ltd

at June 30, 2024

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
16-Jun-20 1 0 1 Mil. A$ 133.70
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% PN
0.00% — LLAL
8 § § § g g § g 3
s 8 s 3 5 3 s 8 s
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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 0.00 0.00 0.55 0.00 0.00 0.00 0.75 0.00 0.64 0.44 0.35 0.35
61-90 days 0.31 0.00 0.00 0.00 0.00 0.00 0.00 0.77 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 0.79 0.81 0.00 0.00
Total 0.31 0.00 0.55 0.00 0.00 0.00 0.75 0.77 1.42 1.25 0.35 0.35
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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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 36.04 37.46 32.66 37.52 46.98 27.65 25.82 20.40 14.81 16.23 13.00 28.65
Repayment 38.19 39.57 34.85 39.26 49.24 30.23 29.41 25.07 20.24 20.88 18.65 33.82
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 SCU Trust Repo Series No.1

at June 30, 2024

($v "1g)

Originator Servicer Servicer Ranking Outlook
Summerland Financial Services Ltd S“mme"?”d Financial Not Ranked Not Applicable
Services Ltd
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
Suncorp-Metway Ltd.

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
7-Feb-99 19 7 8 Mil. A$ 15,254.35

Loan Pool Arrears Performance vs Prime SPIN

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 0.37 0.32 0.31 0.35 0.39 0.35 0.43 0.43 0.42 0.43 0.41 0.42
61-90 days 0.25 0.23 0.18 0.22 0.22 0.25 0.25 0.29 0.26 0.29 0.26 0.25
90+ days 0.82 0.86 0.81 0.80 0.80 0.75 0.81 0.86 0.85 0.92 0.87 0.88
Total 1.44 1.40 1.31 1.38 1.41 1.35 1.49 1.58 1.52 1.64 1.54 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%
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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 20.80 21.53 17.85 18.27 19.95 20.26 18.81 18.28 19.36 17.00 14.10 16.02
Repayment 23.38 24.11 20.67 21.07 22.63 22.82 21.30 20.82 21.72 19.42 16.59 18.52
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

_Suncorp's collection department doesn't distinguish between loans in a securitised pool and those that are not. Thus losses in a securitised pool only become apparent when
covered by excess spread, hence losses covered in full by LMI will not be reported.
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RMBS Performance Watch | Australia
APOLLO Series 2008-1R Trust

Originator

at June 30, 2024

Servicer Servicer Ranking Outlook

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

($v "1g)

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
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RMBS Performance Watch | Australia

at June 30, 2024
Apollo Series 2015-1 Trust

($v "1g)

Originator Servicer Servicer Ranking Outlook
Suncorp-Metway Ltd. Suncorp-Metway Ltd. Not Ranked Not Applicable
Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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Loan Pool Repayment Trend and Outstanding Security Balance
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== Repayment Rate Prepayment Rate m A AB B1 B2 B3
Current Loan To Value Ratio Distribution Current Loan Size Distribution (A$,000)
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RMBS Performance Watch | Australia

at June 30, 2024
Apollo Series 2017-1 Trust

Originator Servicer Servicer Ranking Outlook

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

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

Originator

at June 30, 2024

Servicer Servicer Ranking Outlook

Suncorp-Metway Ltd.

Suncorp-Metway Ltd. Not Ranked Not Applicable

Loan Pool Arrears Performance vs SPIN

Arrears Reported on a
Scheduled Balance Basis
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RMBS Performance Watch | Australia
Apollo Series 2018-1 Trust

Originator

Servicer

Servicer Ranking

at June 30, 2024

Outlook

Suncorp-Metway Ltd.

Suncorp-Metway Ltd.

Not Ranked

Not Applicable

Loan Pool Arrears Performance vs SPIN

Arrears Reported on a
Scheduled Balance Basis
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RMBS Performance Watch | Australia
APOLLO Series 2022-1 Trust

Originator

Servicer

at June 30, 2024

Servicer Ranking Outlook

Suncorp-Metway Ltd.

Suncorp-Metway Ltd.

Not Ranked Not Applicable
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RMBS Performance Watch | Australia
APOLLO Series 2023-1 Trust

Originator

at June 30, 2024

Servicer Servicer Ranking Outlook

Suncorp-Metway Ltd.

Suncorp-Metway Ltd.

Not Ranked Not Applicable

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

APOLLO Series 2024-1 Trust

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

at June 30, 2024
Westpac Banking Corp.

First Issue Total # Total # Cross Border Value
Released Domestic Issues Issues # Outstanding Outstanding
30-Oct-96 19 6 6 Mil. A$ 4,724.24
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 0.63 0.49 0.47 0.36 0.56 0.60 0.65 0.30 0.35 0.43 0.36 0.49

61-90 days 0.36 0.41 0.39 0.37 0.34 0.39 0.36 0.20 0.23 0.28 0.28 0.29

90+ days 0.92 1.01 1.05 1.19 1.21 1.24 1.24 0.61 0.62 0.64 0.69 0.71

Total 1.92 1.92 1.90 1.91 211 2.23 2.25 1.12 1.21 1.35 1.34 1.49

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 25.83 24.94 22.81 23.64 21.50 22.70 27.19 22.69 24.15 21.87 20.26 23.56
Repayment 28.61 27.24 25.09 25.97 23.71 24.69 28.99 24.60 25.97 23.74 22.08 25.02
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 2014-2 WST Trust

at June 30, 2024

($v "1g)

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

Series 2015-1 WST Trust

at June 30, 2024

Originator Servicer Servicer Ranking Outlook

Westpac Banking Corp. Westpac Banking Corp. Not Ranked

Not Applicable

Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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Loan Pool Repayment Trend and Outstanding Security Balance
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== Repayment Rate Prepayment Rate mA B C
Current Loan To Value Ratio Distribution Current Loan Size Distribution (A$,000)
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RMBS Performance Watch | Australia

Series 2019-1 WST Trust

at June 30, 2024

($v "1g)

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

Series 2020-1 WST Trust

at June 30, 2024

Originator Servicer Servicer Ranking Outlook

Westpac Banking Corp. Westpac Banking Corp. Not Ranked

Not Applicable

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

Series 2021-1 WST Trust

at June 30, 2024

Originator Servicer Servicer Ranking Outlook

Westpac Banking Corp. Westpac Banking Corp. Not Ranked

Not Applicable
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Arrears Reported on a
Loan Pool Arrears Performance vs SPIN Scheduled Balance Basis
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RMBS Performance Watch | Australia at June 30, 2024

Series 2024-1 WST Trust

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