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This report highlights the June 2023 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 June 2023 was 4.070 (99.49)%. 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 3.960 (99.30)%. 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)



Percent by 3:00 Cut-off

Cutoff Sigma

S 50 S L
Agent P&l Timeliness Compliance = All Business Dates
2023 Monthly Totals
a5 [ ®3:00 Cutof Sigma 0 COB Sigma
433 123
a0 e 418 :
373 375
3.5
3.0 -
2.5 4
Q Q
2.0 -
1.5 -
1.0 -
0.5 4
. 0.00 0.00 0.00 .00 L 000
- Jamary Fabruary March April May Juna July August September October Mowvember December
O O O
January February March April May June July August September October November | December T¥TD




6.
] = = 2 2 2 Agent P&I Timeliness I§l1ce 2
55 ] June 2023
T ™ 3:00 Cutoff Sigma
1 o COB Sigma
5.0 1 1 i Culoff Benchmark T =
] Cufoff 21 CDB =382 3.6F
45 ]
] =] -
4.0 ] 3 = e = g
1 T = =
] [ | | < | - | .. | .. N | [ N~ | | | = | |
1 | e o
3.5 1 3 3 ﬁ
3.0
25 4
2.0 ]
1.5 ]
1.0 ]
0.5 ]
0.0
e 2k A e o e el e i b - <]
&\ﬁ‘ o & o o o F o A ‘__éc‘ s o e e of . i Y‘F?{\
& S5 <2 & e d{‘@ ra o & c,\é' & = “ EQ;" ™
\é? Q=P ac_;t - & ((Q*L\ @Q& & & " E lj- &
= o & o ¥ &
Wilmington Deutsche State Freddie Fannie - Computers Amer S Wells All Other
Trusk LS Eenfs Bank Stueet REar (Erds Mac Mae ISR hare Stock Trf GAIL) (2t (LI Equinitd HSBC Bank F argo Agents
A:;:;:;‘::Is 2.18% 13.88% 2.21% 4.16% 0.00% 1.13% 0.06% 4. 26% 16.76% 1.65% 0.35% 18.52% 3.808% 0.19% 6.52% 23.11%

Fercent by 3:00 Cut- ' . 100.00% X ! J . 99.87%  99.42%  100.00%

off
Cutoff Sigma 3.3 3 4 4 A 4.52 4.02 6.00

WELEISS (e -0.91 0.35 -0.06 2.26 2.26 2.26 2.6 0.48 0.78 0.29 2.26 0.11 1.69 -0.32 0.23 -0.05
Industry Cutoff




3
| P&l Allocations - 2023 Monthly Totals
| Horizontal (Category) Axis m Dollar Allocations Sigma
0 Count Allocation Sigma
4
.80
366
3.48 .48 3.54 3.56 149
3
2
4 4
o 000 L 0.00 0.00 00 0.00
January February March April Klay June July August September Oetober Movember Decem ber
January February March April May June July Augusk September DOctober No b n] b ¥TOD




&
5 E i P&I Allocations - June 2023 Agent Totals i
m Dollar Allocation Sigma [ Count Allocation Sigma |
Industry Sigma
Allocations =3.90 FD CUSIP Allocations = 3.52
5 Do ocations mar arg =383 "
. s 3 === S 3 RN :
— . o
[ | El: B || | 8 - A |
= rd
=]
3 qH
3
l
3 =
2 ;-'u I -
1 -
2+ & & o o 6"'@ £ & s & F L, & =
& E & o & K & < 3 & R o & o
& 5 & o & & # & py o
o o & o &
S State - -
Wilmingto Deutsche Freddie F annie o HS5BLC PR wWells Amer Computer All Octher
AGENT n Trust US Bank Bank Sé:&e:t Mac Mae BHNYTM M&T Bank | Citibank Bank Equiniti Ally Bank Ferm Stock Trf share Agents
Total Ezpected ¢ $8 297 $54 175 38 682 $16. 483 $4 544 $0.238 $73 648 $0.003 $16.918 $0. 464 $15.716 $1.517 $27 288 %6649 $67_739 $96_340
* of Industry 2 07 13 493 2163 4 10z 1133 LI M1 18_333< 000z 4 213 LU i 391 0 385 6. 795 1663 16_863< 23 983
_' o 9 39 990 D0 LT 0000 39 9.9 099 99 0000 94 99 of 3
0 0 g 1 9 g 111 111 111 9 g 610 g 111 1 g g
Yariance from -0.95 -0.02 -0.10 204 z.04 204 -0.04 0.63 064 0.22 137 2.04 021 0.07 0.90 014
Industry ¥ Sigma
Yariance from
Industry CUSIP -0.5% 013 014 251 251 2.51 0_36 -1 0_90 -0_47 025 251 026 -3 065 -0_26
Sigma




