AFG Series 2017-1
Collateral Report

Model Period
Collection Period Start
Collection Period End
No. of Days

Interest Period Start
Interest Period End
No. of Days

Determination Date
Payment Date

Pool Statistics

5

01-Jan-18
31-Jan-18
31

10-Jan-18
11-Feb-18
33

07-Feb-18
12-Feb-18

AFG

Perpetual

Closing Balance of Mortgages

No. of Loans (Unconsolidated)

No. of Loans (Consolidated)
Average Loan Size (Unconsolidated)
Average Loan Size (Consolidated)
Largest Loan Size (Unconsolidated)
Largest Loan Size (Consolidated)
Smallest Loan Size (Unconsolidated)
Smallest Loan Size (Consolidated)
Weighted Average Interest Rate
Weighted Average LVR

Weighted Average Seasoning
Weighted Average Remaining Term

LVR Distribution

315,807,316
1,292
931
244,433
339,213
998,372
1,394,928
(5,824)
(180)
4.32%
65.67%
25.43
327.78

Current LTV Balance % Balance  Loan Count (Consol.) % Loan Count
<= 25% 7,522,100 2.38% 76 8.16%
25% > and <= 30% 5,984,759 1.90% 33 3.54%
30% > and <= 35% 6,793,540 2.15% 32 3.44%
35% > and <= 40% 12,930,373 4.09% 45 4.83%
40% > and <= 45% 13,772,731 4.36% 45 4.83%
45% > and <= 50% 12,765,455 4.04% 38 4.08%
50% > and <= 55% 20,538,700 6.50% 61 6.55%
55% > and <= 60% 20,553,908 6.51% 48 5.16%
60% > and <= 65% 36,768,690 11.64% 91 9.77%
65% > and <= 70% 28,856,799 9.14% 75 8.06%
70% > and <= 75% 35,095,347 11.11% 93 9.99%
75% > and <= 80% 45,666,347 14.46% 116 12.46%
80% > and <= 85% 26,297,419 8.33% 70 7.52%
85% > and <= 90% 23,969,731 7.59% 55 5.91%
90% > and <= 95% 18,291,417 5.79% 53 5.69%
95% > and <= 100% 0 0.00% 0 0.00%
100% > and <= 105% 0 0.00% 0 0.00%
> 105% 0 0.00% 0 0.00%
Total 315,807,316 100.00% 931 100.00%
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<=25%

25% > and <= 30%
30% > and <= 35%
35% > and <= 40%
40% > and <= 45%
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Balance Distribution (Unconsolidated)

Lo

0 10,000,000 20,000,000 30,000,000 40,000,000 50,000,000
Current Balance Balance % Balance Loan Count % Loan Count
<= $100,000 13,702,948 4.34% 307 23.76% <= $100,000 |—
$100,000 > and <= $150,000 15,065,028 4.77% 121 9.37% $100,000 > and <= $150,000 S ——
$150,000 > and <= $200,000 22,655,379 7.17% 128 9.91% $150,000 > and <= $200,000 |
$200,000 > and <= $250,000 27,727,784 8.78% 124 9.60% $200,000 > and <= $250,000 |———
$250,000 > and <= $300,000 45,114,160 14.29% 163 12.62% $250,000 > and <= $300,000 |
$300,000 > and <= $350,000 39,334,487 12.46% 122 9.44% $300,000 > and <= $350,000 |
$350,000 > and <= $400,000 42,744,294 13.53% 115 8.90% $350,000 > and <= $400,000 |
$400,000 > and <= $450,000 29,731,974 9.41% 71 5.50% $400,000 > and <= $450,000 |
$450,000 > and <= $500,000 22,647,735 7.17% 48 3.72% $450,000 > and <= $500,000 |
$500,000 > and <= $550,000 18,261,436 5.78% 35 2.71% $500,000 > and <= $550,000 |
sssoane ra = Sinccn w3l : L ot micsmnon
$650,000 > and <= $700,000 4,784,613 1.52% 7 0.54% :228'238 Jane< :%gggg =
$700,000 > and <= $750,000 5,776,223 1.83% 8 0.62% $700,000 > and <= $750.000 —
$750,000 > and <= $800,000 1,546,543 0.49% 2 0.15% ' W00 N
$800,000 > and <= $850,000 1,656,105 0.52% 2 0.15% $750,000 > and <=$800,000 ki
$850,000 > and <= $900,000 0 0.00% 0 0.00% $800,000 > and <= $850,000 & & Balance Distribution (Unconsolidated)
$900,000 > and <= $950,000 3,718,381 1.18% 4 0.31% $850,000 > and <= $900,000 |
$950,000 > and <= $1,000,000 1,975,174 0.63% 2 0.15% $900,000 > and <= $950,000 s
> $1,000,000 0 0.00% 0 0.00% $950,000 > and <= $1,000,000 =t
Total 315,807,316 100.00% 1,292 100.00% >$1,000,000 |
0 10,000,000 20,000,000 30,000,000 40,000,000 50,000,000
Current Balance Balance % Balance Loan Count % Loan Count
<= $100,000 3,502,815 1.11% 57 6.12% <=$100,000 fot
$100,000 > and <= $150,000 6,536,327 2.07% 53 5.69% $100,000 > and <= $150,000
$150,000 > and <= $200,000 16,312,960 5.17% 92 9.88% $150,000 > and <= $200,000 I —
$200,000 > and <= $250,000 21,437,626 6.79% 95 10.20% $200,000 > and <= $250,000 )
$250,000 > and <= $300,000 40,672,885 12.88% 147 15.79% $250,000 > and <= $300,000 |
$300,000 > and <= $350,000 35,915,659 11.37% 111 11.92% $300,000 > and <= $350,000
$350,000 > and <= $400,000 43,898,584 13.90% 118 12.67% $350.000 > and <= $400,000 |
$400,000 > and <= $450,000 29,030,306 9.19% 69 7.41% $400,000 > and <= $450,000 |
$450,000 > and <= $500,000 17,496,434 5.54% 37 3.97% $450,000 > and <= $500,000  ——
$500,000 > and <= $550,000 19,890,958 6.30% 38 4.08% $500.000 > and <= $550,000 ]
$550,000 > and <= $600,000 18,273,994 5.79% 32 3.44% $550,000 > and <= $600,000  ——
$600,000 > and <= $650,000 14,302,272 4.53% 23 2.47% ' 000 N
$650,000 > and <= $700,000 11,517,548 3.65% 17 1.83% $600,000> and <= $650,000 fe—
$700,000 > and <= $750,000 7,224,250 2.29% 10 1.07% $650,000> and <= $700,000 Ke—"
$750,000 > and <= $800,000 2,348,193 0.74% 3 0.32% $700,000 > and <= $750,000 ==
$800,000 > and <= $850,000 8,147,717 2.58% 10 1.07% $750,000 > and <= $800,000 &
$850,000 > and <= $900,000 805,855 0.28% 1 0.11% $800,000 > and <= $850,000 | ' Balance Distribution (Consolidated)
$900,000 > and <= $950,000 6,431,283 2.04% 7 0.75% $850,000 >and <=$900,000 W
$950,000 > and <= $1,000,000 3,915,533 1.24% 4 0.43% $900,000 > and <= $950,000
> $1,000,000 8,056,116 2.55% 7 0.75% $950,000 > and <= $1,000,000 |t
Total 315,807,316 100.00% 931 100.00% >$1,000,000 |—
an Seasoning Distribution
i 0 20,000,000 40,000,000 60,000,000 80,000,000 100,000,000
Seasoning (Months) Balance % Balance Loan Count % Loan Count
<= 12 Months 31,977,641 10.13% 121 9.37% <=12Months —
12 Months > and <= 18 Months 85,742,244 27.15% 299 23.14% 12 Months > and <= 18 Months
18 Months > and <= 24 Months 65,178,396 20.64% 264 20.43% 18 Months > and <= 24 Months |
24 Months > and <= 30 Months 49,513,332 15.68% 193 14.94% 24 Months > and <= 30 Months |
30 Months > and <= 36 Months 25,024,596 7.92% 121 9.37% 30 Months > and <= 36 Months
36 Months > and <= 42 Months 23,751,117 7.52% 106 8.20% 36 Months » and << 42 Months |
42 Months > and <= 48 Months 11,246,822 3.56% 56 4.33% -
48 Months > and <= 54 Months 9,084,289 2.88% 51 3.95% 42 Months >and <= 48 Months
54 Months > and <= 60 Months 4,962,426 1.57% 33 2.55% 48 Months > and <= 54 Months
60 Months > and <= 66 Months 6,608,413 2.09% 36 2.79% 54 Months > and <= 60 Months
66 Months > and <= 72 Months 1,467,918 0.46% 7 0.54% 60 Months > and <= 66 Months
> 72 Months 1,250,120 0.40% 5 0.39% 66 Months > and <= 72 Months . Lo
Total 315,807,316 100.00% 1,202 100.00% >72 Months & Loan Seasoning Distribution
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Geographic Distribution

Jurisdiction State Balance % Balance  Loan Count (Consol.) % Loan Count
New South Wales 80,436,330 25.47% 217 23.31% = New South Wales
Victoria 82,000,623 25.97% 229 24.60% m Victoria
Queensland 46,823,039 14.83% 148 15.90% = Queensland
Western Australia 62,869,797 19.91% 175 18.80%
South Australia 37,518,728 11.88% 140 15.04% = Western Australia
Tasmania 1,393,986 0.44% 6 0.64% m South Australia
Australian Capital Territory 3,255,250 1.03% 12 1.29%
Northern Territory 1,509,562 0.48% 4 0.43% = Tasmania
No Data 0 0.00% 0 0.00% m Australian Capital Territory
Total 315,807,316 100.00% 931 100.00%
Locality
S&P Category Balance % Balance  Loan Count (Consol.) % Loan Count
Metro 252,910,577 80.08% 724 77.77% u Metro
Non Metro 60,094,908 19.03% 198 21.27% = Non Metro
Inner City 2,801,830 0.89% 9 0.97%
No Data 0 0.00% 0 0.00% = Inner City
Total 315,807,316 100.00% 931 100.00%
Top 10 Postcodes
0 1,000,000 3,000,000 4,000,000
Postcode Balance % Balance  Loan Count (Consol.) % Loan Count ) . L )
3199 3,252,360 1.03% 6 0.46% 1)
3141 2,822,515 0.89% 5 0.39% 2
5095 2,721,718 0.86% 7 0.54% 3
2290 2,629,826 0.83% 6 0.46% 4
6164 2,581,245 0.82% 8 0.62% 5 & Top 10 Postcodes
3029 2,503,914 0.79% 5 0.39% 6
4030 2,372,203 0.75% 6 0.46%
6055 2,164,068 0.69% 4 0.31% 7
2747 1,991,947 0.63% 3 0.23% 8
4209 1,962,915 0.62% 5 0.39% 9
Total 25,002,711 7.92% 55 4.26% 10 ]
Documentation
Document Type Balance % Balance Loan Count % Loan Count m Full Doc
Full Doc 315,807,316 100.00% 1,292 100.00%
Low Doc 0 0.00% 0 0.00% uLow Doc
No Doc 0 0.00% 0 0.00% = No Doc
Total 315,807,316 100.00% 1,292 100.00%

Rate Type Balance % Balance Loan Count % Loan Count = Variable Rate
Variable Rate 315,807,316 100.00% 1,292 100.00%
Fixed Rate 0 0.00% 0 0.00% m Fixed Rate
Total 315,807,316 100.00% 1,292 100.00%

Repayment Type
Rgpqyment Type Balance % Balance Loan Count % Loan Count m Principal & Interest
Principal & Interest 232,009,080 73.47% 956 73.99%
Interest Only 83,798,236 26.53% 336 26.01% ® Interest Only
Non-Billing 0 0.00% 0 0.00%  Non-Billing
Total 315,807,316 100.00% 1,292 100.00%
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3o0f4



Loan Type

Product Category Balance % Balance Loan Count % Loan Count . .
Line of Credit 0 0.00% 0 0.00% = Line of Credit
Term Loan 315,807,316 100.00% 1,292 100.00% ® Term Loan
Total 315,807,316 100.00% 1,292 100.00%
Property Type
0 100,000,000 200,000,000 300,000,000
Property Type Balance % Balance  Loan Count (Consol.) % Loan Count
Residetial House 255,759,057 80.99% 739 79.38% Residetial House
Residential Unit 60,048,259 19.01% 192 20.62% Residential Unit
Residential - Inner City 0 0.00% 0 0.00% . . X
Rural 0 0.00% 0 0.00% Residential - Inner City
Semi-Rural 0 0.00% 0 0.00% Rural
NoData 0 000 0 000 semiurel
0 Data . .
M Property Type
Total 315,807,316 100.00% 931 100.00% Vacant Land perty yp
Arrears
Arrears Band Balance % Balance Loan Count % Loan Count 0 100,000,000 200,000,000 300,000,000 400,000,000
Current 313,363,281 99.23% 1,284 99.38% Current
1-30 days 2,444,035 0.77% 8 0.62% 130 days 1
31-60 days 0 0.00% 0 0.00% 31-60 days
61-90 days 0 0.00% 0 0.00% 61-90 days |
91-120 days 0 0.00% 0 0.00% 91-120 d vs
121-150 days 0 0.00% 0 0.00% - days i
151-180 days 0 0.00% 0 0.00% 121-150 days |
181 days or more 0 0.00% 0 0.00% 151-180 days | Arrears
Total 315,807,316 100.00% 1,292 100.00% 181 days or more |
LMI Provider
- 0 50,000,000 100,000,000 150,000,000 200,000,000
LMI Provider Balance % Balance  Loan Count (Consol.) % Loan Count
QBELMI 33,749,400 10.69% 101 10.85% QBELMI
Genworth 111,881,603 35.43% 363 38.99%
Do Gi th
PMI 307,502 0.10% 1 0.11% enwor
No LMI / No Data 169,868,720 53.79% 466 50.05% PMI
Total 315,807,316 100.00% 931 100.00% No LMI / No Data
] rovider
Property Occupancy
Property Occupancy Balance % Balance Loan Count % Loan Count
Investment 126,902,608 40.18% 482 37.31% o Investment
Owner Occupier 188,904,708 59.82% 810 62.69% .
Total 315,807,316 100.00% 1,292 100.00% = Owner Occupier
Default Statistics
Default Data Amount No. of Loans
Defaulted Loans 0.00 0.00
Loss on Sale 0.00 0.00
Claims on LMI 0.00 0.00
Claims paid by LMI 0.00 0.00
Claims Denied/Reduced 0.00 0.00
Loss covered by Excess Spread 0.00 N/A
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