ADVANCING FINANCIAL MARKETS. TOGETHER™"

l ASSET SERVICES SIGMA- AGENT
PERFORMANCE REPORT

’ December 2021




This report highlights the December 2021 performance of the top agents vs. industry targets. This
report focuses on the following metrics:

Principal and Interest payment timeliness compliance - percentage of funds received from agents
at cut-off (3:00pm ET) and at close of business (6:00pm ET), relative to the total dollars paid for
the month. The Agent sigma performance for December 2021 was 3.730 (98.70)%. This month’s
performance is above the target of 3.670(98.50)%.

Principal and Interest allocations on payable date - percentage of allocated dollars and CUSIPS,
relative to the total expected dollars and CUSIPs allocated. The Agent sigma performance for
(MONTH YEAR) was 3.890 (99.15)%. This month’s performance is above the target of 3.830
(99.00%).

Please visit DTCC’s web-site http://dtcc.com/asset-services/asset-services-performance-
metrics.aspx for more detailed metric definitions and agent trend charts.

DTCC Public (White)
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P&l Allocations - 2021 Monthly Totals

u Dollar Allecations Sigma
O Count Allocation Sigma

4 4

247
3.34

3

2

1 -

0 -

Mowember December

January February March April May June July August September DOctober No b n] b ¥TD




§ E-catiuns - December 2021 Agent Totals g
Dol b i Sigma o Court Allocation Soma |
Irndusirg Sigma
u F rAllocations = 3.90 PO CUSIP Allecations = 3.52
s Allacatans Target = 3.83
2] - =
: :E E = —wr- T —
1 | . [ | [ | | [ - . nl Kl
3 3 . # ; g ri " ’
z -
2
w§
z -
1 -
o
il o & # & & e . - + & e o & & o &
& ¥ e d_a} e o vf & W+ 2F . i . i
w = [+ =+ oF &
A A Etate T—n
All Deher Amer Computer | Demtsche . Fammie Freddiz HEBC wells wilmingto
SCENY Agemts ey Erock Trf ELTOL share Eank Eqsna Maz Mac Eank LAEAr (s S;r:-:t Il i (s Fargo = Trust
Total Expected f 143302 10338 7252 3100513 | 166 4&5 7200 314473 30253 I4 868 30413 20003 323 808 31.848 367600 127063 $iz.825
* of Industry 11.73% 008X 1.73% 23.92% 15.862% 4. 09% J.44x 006X 1.16% 010X 0.00% T.09% 0. 44% 16.09% 6. 44% 3.05%

Allocation §
Percemt

Allocation £

100 00X

100.00%

100.00%

Sigma

YWariamce from
Induztry § Sigma

-0.53F

033

o3

LI ) |

1.30

-0.26

-0.68

-0.01

YWariamce from
Inductry CUSIP

Sigma

-0_33

2 66

0_26

02T

o2z

2 66

1.08

062

-T2

-2 63

2_66

0_25

0_33

0_35

o_05




