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This report highlights the February 2022 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 February 2022 was 3.600 98.19%. This month’s
performance is below 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
February 2022 was 3.830 99.00%. This month’s performance was at 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.
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P&I Allocations - 2022 Monthly Totals

= Crollar Allecations Sigma
O Count Alloc ation Sigma

4

388
3.50
3.25

3

2

1

5 0.00 0.0 0.00 0.00 oo 0.00 0.00 0.00 0.00 0.00

January February March April May June July Bugust September October MHowvembear Decembear
January Fehbruary March April May June July August September October Movember | December ¥TOD

Total Ezpected
Alloc ations
[Billions)

323077

Allocation $ Percent 9909z

Allocation $ Sigma 386

Unallocated Impact

[BEillions %] $2d28

2297 874

99002

383

32982

2621.051

99052

3.84

359N




PEI Allocations - February 2022 Agent Total 5
N Dallar Miscation Sgma O Counl Allccalio
Indusiry Sigma
u |PD Dallar Allecations = 3.90  PD CUSIP Alla
5 Dallar =12 nchmark Targst =383
q
]
3 3 T et
! S8 — . M| EE
L "
3 ﬁ ﬁ H
2 o
1 o
o
3 5 " -
< Ea il .(«.fb \w‘e’ ﬁé\, & &':'o el o o il e o
& o o= i o & o bl
¥ a * 5 e & £ :
&F + o uf 2
wilmingt Demt=ch Freddi F: i S c 14 A well HEBLC All Otk
AGENT RIRIES | US Bask emtscle recae AMBEE Street Citibank | MET Bask | BMTM GRPEEET | Ally Bank e = Equiniti er
n Trazt Bank Mac Max BiT =hare Srock Trf Fargo Bank Agent=s
Total Expected ! $3.6T0 150835 $21.151 $3.624 $0.213 $1.936 $1T. 903 10021 $ET. 623 123 638 0231 15233 F2T 458 F0_354 10486 F23 81T
% of Industry F 25% w.orx T10% 1.28% 00T 65X 601X o1z 3 42% 10.02% 08X 118X 3. 23%x 0_13x 3 52% 10.01%

Allocation §

10000  100.00% 100_00% 100_00%
Percent
Allecation § Sigma 577
AT (D) -n.52 -0.08 0.36 217 194 0_87 050 0.56 020 082 217 o 013 -0.08 217 0.0
Inductry I Sigma
Yariance from
Industry CUSIP -0.03 053 (WE 276 1.33 0_56 114 -0.84 050 0_88 376 058 081 114 276 -0.08

Sigma




