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This report highlights the October 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 October 2022 was 3.430 (97.31)%. 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
October 2022 was 3.620 (98.30)%. This month’s performance is below 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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5.0

4.5

4.0

3.5

3.0

25

2.0

1.5

1.0

0.5

0.0

2022 Monthly Totals

Agent P&| Timeliness Compliance

420

w300 Cutof Sigma

1 COB Sigma

= All Business Dates

413

4.09

402

3.93

381

381

3.48

0.00

000

January

February

March

April

June

July

August

September

October

Movember

December

January

February

May June

July

Augqust

September

October

¥YTD




[-25] . ) ., _
- 2 g 2 Agent P&I Timeliness Compliance 2 2 g
a5 October 2022
- m 3:00 Cutoff Sigma
o COB Sig
50 Industry Sigma Cutoff mark Target = 2
Cutoff = 3.52 | COB = 3.82 367
4.5 ]
5
-r p ) &
4.0 § :
= ' | [
1 o ]
35
)
3.0 o
z B
o
25 ]
204
1.5 4
1.0 ]
0.5 4
oo 5 2 :
& & g+ & ¢ * # #
«e‘zﬁ— o o o & & =5 R Y&o
G o e o i & o
= e ¥ < « < & 3 o
o o cf @6“ &
Wilmington Deutsche Freddie Fannie . HSEBEC Amer — Computersh Srate All Other
Trust 8 (Semts | Bank 2V [Berl: ‘ Mac Mae S Dems e Bank Svock Tri ER Sy ||l e are Street B&ET| Agents
;fh‘:;:t‘:;:'s 3.79% 16.57% 4.78% 0.00% 1.41% 0.08% 4.35% 0.30% 0.39% 2.05% 27.30% 3.37% 9.04% 11.05% 1.96% 13.00%
P L 00 q q a5 0 q 00,00 00,00 00.00 q 0 00 .00 049 gq qa 00,00 q B 049.9 q
0 ] 1 &.00 G.00 G. 00 O G.00 0 G.00 06 09
ATETIED [ -0.19 012 0.07 2.57 2.57 2.57 -0.45 2.57 0.70 0.70 0.2 2.57 0.05 1.63 1.33 0.09

Industry Cutoff




3
P&l Allocations - 2022 Monthly Totals
u Dallar Allocations Sigma
0 Count Allocation Sigma
4
380
3.50 3.52 3 46
3.43 335
323
3
2
1 4
2 000 0.00
January February March April June July Auvgust September Octobear Mowvember Decambar
January February March April MMay June July August September October Mo b (n] b YTD

Total Ezpected
Allocations [Billions)

$323.178 297874 $355.941 $280.999 320382 £3I71.011 286222 282 510 360651 284 671 3164338
Allocation 3 Percent 99052 98 942 99192 98 91 98 52 99002 98 59 9B T3 2913 28 30 98 852
Allocation ¥ Sigma 385 3.80 R | 370 368 383 269 373 3.88 3.62 378

Unallocated Impact

(Billion= £) £3 053 $£3 162 $Z2 877 $3 063 $4.733 $3 722 £4. 035 $£3 538 $£3 147 24 841 $3I6. 237




P&T Allocations - October 2022 Agent Totals = E

ollzr Allocation Sigma o Caunt Alloct a

Indusiry Sigma
m [PD Dollar Allacations = 3.90 PO CGUSIP Allocations = 2.52

* I

£

Bl | ew

[
| B . :

. “
1 5

1
!

5

e & - P 3 e
5«@*} \?Q;F & o é{{-;ﬂi’Q o s;f" @ﬁ,}x‘ fq-r o & ‘9?@ < & o y o #p
5% i & o - * & & o & & e
e & o o &
S - - State
Wilmingto Deutsche | Freddie F annie . Amer Computer R Wells H5BC MET All Oxther
LB n Trust ks (e Bank Mac Mae Eemy || &l et Stock TrF share (ELTRA] Eauinity Fargo Bank Sé::it Bank Agents
Toral Ezpected ¢ $10_ 467 $46. 521 $13. 432 34013 $0.221 $11.781 $0_863 £5.955 $32.139 $75.920 $9 843 $25 796 $0_390 35 618 $0.005 40322
> of Industry 36822 163422 4. 72 1412 0082 41422 0302 2,092 11292 26 67 F. 462 G062 LI [ 3 1972 000z 14162
_._ 3 _. 9 98 0 2 bs 9 o _ D ILIMILI 38 0 D 0D_D0
Ceatie | i1 il i1 | i1 i1 | |
rarianSefi Lo 017 -0.05 0.28 228 2.38 0.06 2.38 0.632 143 0.38 228 0.06 -0.28 -1.55 -2.33 -0.09
Industry $ Sigma
Yariance from
Industry CUSIF -0.10 L1 & LIMIE ] 2.54 2.54 040 2.54 006 085 034 2.54 036 -0.65 -0.0% -3.39 -0.38
Sigma




