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LVR Distribution Arrears by LVR
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Bloomberg

RMBS PRIMARY MARGINS

Prime RMBS, AUD Senior Tranche Pricing Spread
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Bloomberg

RMBS PRIMARY MARGINS
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PRIMARY MARKET MONITOR: 4TH QUARTER PRICED TRANSACTIONS
Px Date Deal Name/Originator Class Crnecy Size Index Spread Mdy Fitch S&P WAL Collateral Type Lead Manager(s)
(‘o00) (bp) (Yrs)
02/10  Light Trust 2024-1 LT 2024-1 A AUD 920000 BBSW1M 107 - AAA AAA 32 MBS ANZ, CBA, MBL
People’s Choice LT 2024-1 AB AUD 37000 BBSW1M 145 - AAA AAA 57 NAB, WBC
LT 2024-1B AUD 14000 BBSW1M 165 - NR AA 5.7
LT 2024-1 C AUD 10500 BBSW1M 185 - NR A 5.7
LT 2024-1D AUD 4500 BBSW1M 200 - NR BBB 5.7
LT 2024-1 E AUD 7500 BBSW1M 420 - NR BB 5.7
LT 2024-1 F AUD 6500 BBSW1IM 550 - NR NR 5.7
03/10 MA Money Residential MAMAU 2024-1 A1S AUD 145000 BBSW1M 90 Aaa AAA - 0.4 MBS HSBC, NAB, WBC
Securitisation Trust 2024-1 MAMAU 2024-1 A1L  AUD 230000 BBSW1M 130 Aaa AAA - 29
MA Financial Group MAMAU 2024-1 A2 AUD 51500 BBSW1M 155 Aaa AAA - 29
MAMAU 2024-1 B AUD 40000 BBSW1M 175 Aa2 NR - 3.9
MAMAU 2024-1 C AUD 6000 BBSW1IM 190 A2 NR - 39
MAMAU 2024-1D  AUD 9500 BBSW1M 200 Baaz  NR - 3.8
MAMAU 2024-1 E AUD 7000 BBSW1M 400 Ba2 NR - 3.3
MAMAU 2024-1 F AUD 3500 BBSW1M 530 B2 NR - 2.2
MAMAU 2024-1 G1  AUD 4500 BBSW1M  U/D NR NR - 5.0
MAMAU 2024-1G2  AUD 3000 BBSW1M  U/D NR NR - 5.0
03/10 RESIMAC Premier Series 2024-2 RESI 2024-2 A1 AUD 200000 BBSW1IM 85 - AAA AAA 0.4 MBS BNJ, DBS, NAB
Resimac RESI 2024-2 A2 AUD 700000 BBSW1M 110 - AAA AAA 29 UOB, WBC
RESI 2024-2 AB AUD 55000 BBSW1M  U/D - AAA AAA 38
RESI 2024-2 B AUD 22500 BBSW1M  U/D - NR AA 3.8
RESI 2024-2 C AUD 10000 BBSW1M  U/D - NR A 3.8
RESI 2024-2 D AUD 4250 BBSW1M  U/D - NR BBB 3.8
RESI 2024-2 E AUD 4000 BBSW1M  U/D - NR BB 38
RESI 2024-2 F AUD 1250 BBSW1M  U/D - NR B+ 3.8
RESI 2024-2 G AUD 3000 BBSW1M U/D - NR NR 3.8
10/10  ConQuest 2024-1 Trust CONQ 2024-1 A1 AUD 552000 BBSW1M 107 - AAA AAA 30 MBS CBA, ING, MBL, WBC
MyState Bank CONQ 2024-1 AB AUD 23100 BBSW1M 145 - AAA AAA 5.2
CONQ2024-1B AUD 9300 BBSW1IM 165 - NR AA 5.2
CONQ 2024-1C AUD 6900 BBSW1IM 185 - NR A+ 5.2
CONQ 2024-1D AUD 3300 BBSW1M 200 - NR BBB+ 5.2
CONQ 2024-1E AUD 2400 BBSW1M 420 - NR BB+ 5.2
CONQ 2024-1F AUD 3000 BBSW1IM 540 - NR NR 5.2

All data are taken from Bloomberg Finance L.P. unless otherwise specified. ©2020 Bloomberg L.P. All rights reserved.
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. Size Spread . WAL
Px Date Deal Name/Originator Class Crncy Index Mdy Fitch S&P Collateral Type Lead Manager(s)
('000) (bp) (¥rs)
10/10 FIRSTMAC MORTGAGE FUNDING FMACB 2024-4 A1 AUD 1575000 BBSW1M 108 - AAA AAA 26 MBS ANZ, CBA, DBS
TRUST NO. 4 SERIES 2024-4 FMACB 2024-4 A2 AUD 70000 BBSW1M 135 - AAA AAA 4.7 NAB, NAT, UOB
Firstmac FMACB 2024-4 AB AUD 35000 BBSW1M 150 - NR AAA 4.7
FMACB 2024-4 B AUD 28000 BBSW1M 165 - NR AA 4.7
FMACB 2024-4 C AUD 18660 BBSW1M 185 - NR A 4.7
FMACB 2024-4 D AUD 9340 BBSW1M 200 - NR BBB 4.7
FMACB 2024-4 E AUD 7000 BBSW1M 415 - NR BB 4.7
FMACB 2024-4 F AUD 2330 BBSW1M 530 - NR B 4.7
FMACB 2024-4 G AUD 4670 BBSW1IM 630 - NR NR 4.7
16/10 PUMA Series 2024-2 PUMA 2024-2 A AUD 1380000 BBSW1M 95 - AAA AAA 2.9 MBS ANZ, BOC, BofA, CBA
Macquarie Bank PUMA 2024-2 B AUD 120000 BBSW1M  U/D - NR NR 9.0 MBL, NAB, SMBC
17/10 Liberty Series 2024-2 LBRTY 2024-2 A1A AUD 425000 BBSW1M 85 Aaa AAA - 0.4 MBS BofA, CBA, DB, NAB
Liberty LBRTY 2024-2 A1B AUD 575000 BBSW1M 125 Aaa AAA - 25 SMBC, WBC
LBRTY 2024-2 A2 AUD 186000 BBSW1M 145 Aaa AAA - 3.4
LBRTY 2024-2 B AUD 12000 BBSW1M 165 Aal NR - 3.4
LBRTY 2024-2 C AUD 20000 BBSW1M 185 Al NR - 3.4
LBRTY 2024-2 D AUD 5000 BBSW1M 200 Baal NR - 3.4
LBRTY 2024-2 E AUD 10000 BBSW1M 400 Bal NR - 3.0
LBRTY 2024-2 F AUD 3500 BBSW1M 500 Ba2 NR - 2.2
LBRTY 2024-2 G AUD 13500 BBSW1M  U/D NR NR - 4.0
17/10 Progress 2024-2 Trust PROGS 2024-2 A AUD 920000 BBSW1M 105 - AAA AAA 3.0 MBS CBA, DB, MUFG
AMP Bank PROGS 2024-2 AB AUD 39200 BBSW1M 150 - AAA AAA 5.4 NAB, WBC
PROGS 2024-2 B AUD 16600 BBSW1M 170 - NR AA 5.4
PROGS 2024-2 C AUD 10700 BBSW1M 185 - NR A 5.4
PROGS 2024-2 D AUD 4800 BBSW1M 200 - NR BBB 54
PROGS 2024-2 E AUD 4400 BBSW1M 410 - NR BB 5.4
PROGS 2024-2 F AUD 4300 BBSW1M 540 - NR NR 5.4
18/10 Moneyme Autopay ABS 2024-1 MMEAP 2024-1 CN AUD 17500 BBSW1M 135 Aaa AAA - 1.4 ABS DB, WBC
MoneyMe Limited MMEAP 2024-1 A1 AUD 344500 BBSW1M 135 Aaa AAA - 1.5
MMEAP 2024-1 A2 AUD 45500 BBSW1M 165 NR AAA - 2.6
MMEAP 2024-1 B AUD 29500 BBSW1M 175 NR AA - 26
MMEAP 2024-1C AUD 25500 BBSW1M 200 NR A - 26
MMEAP 2024-1D AUD 20000 BBSW1M 225 NR BBB - 2.6
MMEAP 2024-1 E AUD 15000 BBSW1M 480 NR BB - 26
MMEAP 2024-1 F AUD 10000 BBSW1M 600 NR B+ - 2.6
MMEAP 2024-1 G1 AUD 5000 BBSW1M  U/D NR NR - 3.1
MMEAP 2024-1 G2 AUD 5000 BBSW1M  U/D - NR - 3.1
24/10 Orion Trust 2024-1 BRIGH 2024-10 AS AUD 140000 BBSW1M 90 - AAA AAA 0.5 MBS CBA, GS, IPM
Brighten BRIGH 2024-10 AL AUD 420000 BBSW1M 130 - AAA AAA 2.7 MBL, NAT, WBC
BRIGH 2024-10 A2 AUD 64680 BBSW1M 155 - NR AAA 2.7
BRIGH 2024-10 B AUD 35980 BBSW1M 175 - NR AA 3.6
BRIGH 2024-10 C AUD 20440 BBSW1M 190 - NR A 3.6
BRIGH 2024-10 D AUD 10220 BBSW1M 200 - NR BBB 3.6
BRIGH 2024-10 E AUD 3500 BBSW1M 410 - NR BB 3.6
BRIGH 2024-10 F AUD 2660 BBSW1M 500 - NR B 3.2
BRIGH 2024-10 G AUD 2520 BBSW1M  U/D - NR NR 4.0
24/10 Plenti PL-Green ABS Trust 2024-2 PLENG 2024-2 A1 AUD 165000 BBSW1M 118 Aaa - - 1.4 ABS NAB, SCB, WBC
Plenti PLENG 2024-2 A1G AUD 89100 BBSW1M 118 Aaa - - 1.4
PLENG 2024-2 B AUD 24090 BBSW1M 160 Aa2 - - 23
PLENG 2024-2 C AUD 14190 BBSW1M 180 A2 - - 23
PLENG 2024-2 D AUD 7920 BBSW1M 200 Baaz2 - - 23
PLENG 2024-2 E AUD 9900 BBSW1M 385 Bal - - 23
PLENG 2024-2 F AUD 11550 BBSW1M 490 B2 - - 23
PLENG 2024-2 G1 AUD 5280 BBSW1M  U/D NR - - 3.2
PLENG 2024-2 G2 AUD 2970 BBSW1M  U/D NR - - 3.2
24/10 RedZed Trust Series 2024-3 REDZE 2024-3 A1S AUD 100000 BBSW1M 85 Aaa AAA - 03 MBS BCLY, BNJ, CBA
RedZed REDZE 2024-3 A1L AUD 380000 BBSW1M 125 Aaa AAA - 2.7 NAB, WBC
REDZE 2024-3 A2 AUD 51000 BBSW1M 145 Aaa AAA - 2.7
REDZE 2024-3 B AUD 30600 BBSW1M 175 NR AA - 4.0
REDZE 2024-3 C AUD 14400 BBSW1M 190 NR A - 4.0
REDZE 2024-3 D AUD 8400 BBSW1M 200 NR BBB - 4.0
REDZE 2024-3 E AUD 6600 BBSW1M 400 NR BB - 4.0
REDZE 2024-3 F AUD 6900 BBSW1M 500 NR BB- - 3.4
REDZE 2024-3 G1 AUD 1500 BBSW1M  U/D NR NR - 5.0
REDZE 2024-3 G2 AUD 600 BBSW1M  U/D NR NR - 5.0
25/10  Renaissance Centre Katoomba KTMBA 1 A AUD 7250 (fixed) 925 - - - - ABS
Trust 1

All data are taken from Bloomberg Finance L.P. unless otherwise specified. ©2020 Bloomberg L.P. All rights reserved. Page 8
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Px Date Deal Name/Originator Class Crncy Size Index Spread Mdy Fitch S&P WAL Collateral Type Lead Manager(s)
(‘000) (bp) (¥rs)
31/10 Barton Series 2019-1 Trust BARTN 2019-1 A1-R  AUD 119920 BBSW1M 97 - AAA AAA 2.7 MBS ANZ
Beyond Bank
(*refinanced)
31/10 Blackwattle Series BKWTL 5 A1-S AUD 150000 BBSW1M 85 - AAA AAA 0.53 MBS CBA, WBC
RMBS Trust Number 5 BKWTL 5 A1-L AUD 275000 BBSW1M 130 - AAA AAA 2.95
Sintex Consolidated Pty Limited BKWTL 5 A2 AUD 41000 BBSW1M 155 - AAA AAA 295
BKWTL 5 B AUD 12000 BBSW1M 175 - NR AA 3.64
BKWTL S5 C AUD 11250 BBSW1IM 190 - NR A 3.64
BKWTLSD AUD 5250 BBSW1IM 200 - NR BBB 3.64
BKWTLS E AUD 2500 BBSW1M 400 - NR BB 3.59
BKWTLS F AUD 1000 BBSW1M 530 - NR B 2.82
BKWTL 5 G AUD 2000 BBSW1M u/D - NR NR 411
07/11 Trustee for Torrens TORR 2019-2 AR AUD 241900 BBSW1IM 93 - AAA AAA 3.0 MBS NAB
Series 2019-2 Trust/The
Bendigo and Adelaide Bank
(*refinanced)
13/11 Medallion Trust Series 2019-1 MEDL 2019-1 A1-R AUD 342300 BBSW1IM 90 - AAA AAA 2.7 MBS CBA
Commonwealth Bank of Australia
(*refinanced)
15/11 Progress 2019-1 Trust PROGS 2019-1 AR AUD 185000 BBSW1M 97 Aaa - AAA 2.0 MBS NAB
AMP Bank
(*refinanced)
15/11 Series 2024-2 WST Trust WST 2024-2 A AUD 1840000 BBSW1IM 93 - AAA AAA 2.9 MBS WBC
Westpac WST 2024-2 B AUD 160000 BBSW1M  U/D - NR NR 5.3
20/11 Think Tank Commercial THINK 2024-3 A1 AUD 325000 BBSW1M 125 - - AAA 1.8 CMBS/SME CBA, DB, NAB, NAT
Series 2024-3 Trust THINK 2024-3 A2 AUD 67500 BBSW1IM 140 - - AAA 1.8 SCB, WBC
Think Tank THINK 2024-3 B AUD 39500 BBSW1M 165 - - AA 3.0
THINK 2024-3 C AUD 29000 BBSW1M 185 - - A 3.0
THINK 2024-3 D AUD 19000 BBSW1M 195 - - BBB 3.0
THINK 2024-3 E AUD 10000 BBSW1M 385 - - BB 3.0
THINK 2024-3 F AUD 6500 BBSW1IM 485 - - B 3.0
THINK 2024-3 G AUD 3500 BBSW1IM  U/D - - NR 3.0
21/11 FIRSTMAC MORTGAGE FUNDING FMACB 2024-5PP A1G AUD 240000 BBSW1M 102 - AAA AAA 2.0 MBS JPM, NAB, WBC
TRUST NO. 4 SERIES 2024-5PP FMACB 2024-5PP A1B AUD 1080000 BBSW1M 109 - AAA AAA 2.9
Firstmac FMACB 2024-5PP A2 AUD 105000 BBSW1M 150 - AAA AAA 4.7
FMACB 2024-5PP B AUD 35000 BBSW1M 165 - NR AA 4.7
FMACB 2024-5PPC  AUD 17800 BBSW1M 185 - NR A 47
FMACB 2024-5PPD  AUD 7200 BBSW1M 200 - NR BBB 47
FMACB 2024-5PPE  AUD 7000 BBSW1IM 415 - NR BB 4.7
FMACB 2024-5PPF  AUD 2800 BBSW1IM 530 - NR B 4.7
FMACB 2024-5PP G AUD 5200 BBSW1IM 630 - NR NR 4.7
21/11 Robusta 2024-1 Trust RBSTA 2024-1 A-S AUD 77300 BBSW1M 90 - AAA - 0.3 MBS GS, NAB, WBC
BNK Bank RBSTA 2024-1 A-L AUD 200300 BBSW1M 135 - AAA - 2.5
RBSTA 2024-1 A2 AUD 39600 BBSW1M 155 - AAA - 2.5
RBSTA 2024-1 B AUD 10800 BBSW1IM 175 - AA - 3.4
RBSTA 2024-1 C AUD 6600 BBSW1M 190 - A - 3.4
RBSTA 2024-1 D AUD 4500 BBSW1M 210 - BBB - 3.4
RBSTA 2024-1E AUD 2100 BBSW1M 420 - BBB- - 3.4
RBSTA 2024-1 F AUD 3300 BBSW1IM 550 - B - 3.4
RBSTA 2024-1 G AUD 2600 BBSW1M  U/D - - - 4.1
25/11 IC Trust Series 2024-1 ICTA2024-1 A AUD 69300 BBSW1M 250 Al - - 2.1 ABS NMRA
Fin One Pty Ltd ICTA2024-18B AUD 4600 BBSW1IM 350 Baa2 - - 2.8
ICTA2024-1C AUD 9400 BBSW1IM 450 Baz - - 2.8
ICTA 2024-1D AUD 3500 BBSW1IM 600 B2 - - 2.8
ICTA2024-1E AUD 3200 BBSW1IM 750 NR - - 31
ICTA2024-1F AUD 4000 BBSW1M  U/D NR - - 3.1
ICTA2024-1G AUD 6022.6 BBSW1IM  U/D NR - - 3.1
29/11 Crimson Bond Trust 2024-1 CRIMS 2024-1 AIMM AUD 129500 BBSW1M 85 - AAA AAA 04 MBS DB, HSBC, JPM, MBL
BC Invest CRIMS 2024-1 A1AU  AUD 276000 BBSW1IM 125 - AAA AAA 2.8 NAB, NAT, WBC
CRIMS 2024-1 A2 AUD 56000 BBSW1M 145 - AAA AAA 2.8
CRIMS 2024-1 B AUD 24000 BBSW1IM 175 - NR AA 3.6
CRIMS 2024-1 C AUD 12000 BBSW1IM 190 - NR A 3.6
CRIMS 2024-1 D AUD 3500 BBSW1M 200 - NR BBB+ 36
CRIMS 2024-1E AUD 2500 BBSW1M 400 - NR BB+ 36
CRIMS 2024-1 F AUD 1500 BBSW1M 530 - NR B+ 2.9
CRIMS 2024-1G AUD 2000 BBSW1M  U/D - NR NR 4.1

All data are taken from Bloomberg Finance L.P. unless otherwise specified. ©2020 Bloomberg L.P. All rights reserved.
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29/11  Mortgage House RMBS MTHPR 2024-2 A1S  AUD 172500 BBSW1M 80 - AAA AAA 0.4 MBS CBA, HSBC, ING
Prime Series 2024-2 MTHPR 2024-2 A1L  AUD 502500 BBSW1M 110 - AAA AAA 26 NAB, SMBC, WBC
Mortgage House MTHPR 2024-2 A2 AUD 35250 BBSW1M 130 - AAA AAA 3.4

MTHPR 2024-2 B AUD 14020 BBSW1M 155 - NR AA 3.4
MTHPR 2024-2 C AUD 13270 BBSW1M 175 - NR A 34
MTHPR 2024-2 D AUD 4580 BBSW1M 195 - NR BBB 34
MTHPR 2024-2 E AUD 3600 BBSW1M 385 - NR BB 3.4
MTHPR 2024-2 F AUD 1430 BBSW1M 485 - NR B 26
MTHPR 2024-2 G1 AUD 1420 BBSW1M u/D - NR NR 3.9
MTHPR 2024-2 G2 AUD 1430 BBSW1IM U/D - NR NR 3.9
05/12 Angle Asset Finance Trust 2024-2 ANGAF 2024-2 A AUD 256550 BBSW1M 123 Aaa - - 1.7 ABS CITI, DB, NAB
Angle Finance ANGAF 2024-2 B AUD 30800 BBSW1M 160 Aa2 - - 24 SCB, WBC
ANGAF 2024-2 C AUD 16450 BBSW1M 185 A2 - - 24
ANGAF 2024-2 D AUD 8750 BBSW1M 200 Baa2 - - 24
ANGAF 2024-2 E AUD 16800 BBSW1M 385 Ba2 - - 2.4
ANGAF 2024-2 F AUD 9100 BBSW1M 485 B3 - - 2.4
ANGAF 2024-2 G1 AUD 5770 BBSW1M U/D NR - - 3.0
ANGAF 2024-2 G2 AUD 5780 BBSW1M U/D NR - - 3.0

06/12  SAPPHIRE XXXI SAPP 2024-3 A1S AUD 168000 BBSW1M 85 Aaa - AAA 0.5 MBS CBA, MBL, NAB
SERIES 2024-3 TRUST SAPP 2024-3 A1L AUD 300000 BBSW1M 125 Aaa - AAA 2.8 NAT, SMBC, WBC
Bluestone SAPP 2024-3 A2 AUD 63000 BBSW1M 135 Aaa - AAA 2.8

SAPP 2024-3 B AUD 33120 BBSW1M 160 NR - AA 3.5
SAPP 2024-3C AUD 12480 BBSW1M 180 NR - A 35
SAPP 2024-3 D AUD 10800 BBSW1M 195 NR - BBB 3.5
SAPP 2024-3 E AUD 8100 BBSW1M 385 NR - BB 34
SAPP 2024-3 F AUD 2100 BBSW1M 485 NR - B+ 1.7
SAPP 2024-3 G1 AUD 1200 BBSW1M u/D NR - NR 4.0
SAPP 2024-3 G2 AUD 1200 BBSW1M U/D NR - NR 4.0
12/12  Azora ABS 2024-1P Trust AZORA 2024-1P A1 AUD 125000 BBSW1M 130 Aaa - - 1.6 ABS NAB, WBC
Azora AZORA 2024-1P A2 AUD 50500 BBSW1M 175 Aaa - - 1.6
AZORA 2024-1P B AUD 27500 BBSW1M 185 Aa2 - - 22
AZORA 2024-1P C AUD 11000 BBSW1M 210 A2 - - 2.2
AZORA 2024-1P D AUD 10000 BBSW1M 235 Baa2 - - 2.2
AZORA 2024-1P E AUD 13500 BBSW1M 490 Baz - - 2.2
AZORA 2024-1P F AUD 4000 BBSW1M 610 B2 - - 22
AZORA 2024-1PG1  AUD 4250 BBSW1M  U/D NR - - 3.0
AZORA 2024-1P G2 AUD 4250 BBSW1IM  U/D - - - 3.0

12/12  Triton Bond Trust 2024-3 TRTN 2024-3 A1AU  AUD 670000 BBSW1M 112 - AAA AAA 2.7 MBS CBA, NAB, NAT, WBC
in respect of Series 1 TRTN 2024-3 A1UG ~ AUD 350000 BBSW1M 112 - AAA AAA 2.7
Columbus Capital TRTN 2024-3 A2 AUD 108000 BBSW1M 130 - AAA AAA 4.6

TRTN 2024-3 AB AUD 28440 BBSW1M 140 - NR AAA 4.6
TRTN 2024-3 B AUD 18000 BBSW1M 150 - NR AA 46
TRTN 2024-3 C AUD 12000 BBSW1M 165 - NR A 46
TRTN 2024-3 D AUD 4800 BBSW1M 185 - NR BBB 4.6
TRTN 2024-3 E AUD 4560 BBSW1M 375 - NR BB 4.6
TRTN 2024-3 F AUD 1200 BBSW1M 485 - NR B 46
TRTN 2024-3 G AUD 3000 BBSW1M U/D - NR NR 49
20/12 Labassa Property Trust No.1 LABAS 2024-1 A AUD 24000 BBSW3M 500 - - - - CMBS/SME

LABAS 2024-1 B AUD 3000 BBSW3M 800 - - - -

LABAS 2024-1C AUD 3000 BBSW3M  U/D - - - -

* Chart statistics reporting may have slightly changed from previous newsletters due to an adjustment in aggregation methodology and some specific data point revisions.

For any inquiries, please contact:

Andrea Brenari Yang Yang Moeka Nakamura Beatrice Wong
Product Manager Data Analyst Data Analyst Data Analyst
abrenari@bloomberg.net yyang108@bloomberg.net mnakamura94@bloomberg.net  bwong358@bloomberg.net

All data are taken from Bloomberg Finance L.P. unless otherwise specified. ©2020 Bloomberg L.P. All rights reserved. Page 10



AUSTRALIA STRUCTURED " Bloom ber‘g

FINANCE OVERVIEW

For prior revisions, please click here

RMBS Performance charts can now be replicated on CPR <GO>
Please use these 3 templates under the Australia RMBS Loan Level drop-down section.

* AUS Newsletter Graphs by Occupancy Type and LVR
* AUS Newsletter Graphs by Quality & Originator Type
* AUS Newsletter Graphs by State
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i
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