
LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2 LMS2
Initial Pool End Feb 2007 End May 2007 End Aug 2007 End Nov 2007 End Feb 2008 End May 2008 End Aug 2008 End Nov 2008 End Feb 2009 End May 2009 End Aug 2009 End Nov 2009 End Feb 2010 End May 2010 End Aug 2010 End Nov 2010 End Feb 2011 End May 2011 End Aug 2011 End Nov 2011 End Feb 2012 End May 2012 End Aug 2012 End Nov 2012 End Feb 2013 End May 2013 End Aug 2013 End Nov 2013 End Feb 2014 End May 2014 End Aug 2014 End Nov 2014 End Feb 2015 End May 2015 End Aug 2015 End Nov 2015 End Feb 2016 End May 2016 End Aug 2016 End Nov 2016 End Feb 2017 End May 2017 End Aug 2017 End Nov 2017 End Feb 2018 End May 2018 End Aug 2018

Lien Position First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge First Charge

Number of Mortgages 3,052               2,978                     2,789                      2,414                     2,115                      1,882                     1,698                      1,583                     1,519                      1,480                     1,451                      1,433                     1,426                      1,422                    1,417                     1,413                     1,403                     1,395                   1,388                    1,382                    1,379                    1,372                    1,366                    1,357                    1,349                    1,342                    1,342                    1,340                    1,334                    1,316                    1,301                    1,292                    1,281                    1,270                    1,267                    1,256                    1,252                    1,241                    1,222                    1,213                    1,196                    1,185                    1,170                    1,143                    1,125                    1,111                    1,092                    1,068                    

Total Principal Balance € 524,999,285 € 512,472,587 € 478,963,032 € 412,830,708 € 361,592,011 € 317,350,005 € 285,391,396 € 265,793,863 € 255,717,415 € 248,807,561 € 242,836,397 € 239,374,465 € 237,207,467 € 235,824,313 € 234,499,109 € 233,015,814 € 231,313,071 € 229,701,440 € 227,805,515 € 226,108,539 € 224,919,341 € 223,375,157 € 221,757,564 € 219,596,302 € 217,204,006 € 215,142,187 € 214,577,544 € 213,746,503 € 212,203,264 € 208,755,566 € 205,098,855 € 203,040,563 € 200,940,085 € 198,573,519 € 197,936,859 € 195,490,714 € 193,350,817 € 191,747,485 € 189,189,300 € 187,174,288 € 183,942,588 € 181,699,330 € 178,253,046 € 172,513,752 € 168,537,287 € 165,795,553 € 162,104,457 € 158,653,553

Weighted Average Loan-to-Value 62.85% 62.92% 58.67% 62.55% 62.21% 62.15% 62.33% 62.11% 62.26% 62.45% 62.54% 62.65% 62.80% 62.73% 62.78% 62.82% 62.89% 62.94% 62.93% 62.97% 62.97% 63.01% 62.97% 63.00% 62.90% 62.91% 62.94% 62.97% 62.96% 62.88% 62.70% 62.68% 62.65% 62.63% 62.69% 62.64% 63.10% 63.20% 61.81% 61.92% 61.97% 61.94% 61.81% 61.72% 61.67% 61.68% 61.60% 61.72%

Property Type Bungalow 25.67% 25.68% 26.05% 26.04% 26.00% 26.32% 27.19% 27.21% 27.19% 27.50% 27.23% 27.21% 27.23% 27.29% 27.32% 27.25% 27.22% 27.27% 27.19% 27.16% 27.20% 27.28% 27.31% 27.24% 27.25% 27.33% 27.33% 27.37% 27.34% 27.33% 27.27% 27.13% 27.26% 27.23% 27.08% 27.10% 27.14% 27.35% 28.81% 27.46% 27.37% 27.44% 27.25% 27.11% 27.00% 27.02% 27.36% 27.47%
Detached 24.22% 24.39% 24.53% 25.09% 25.80% 25.60% 25.78% 25.94% 25.96% 25.86% 25.96% 25.95% 25.85% 25.77% 25.70% 25.74% 25.76% 25.71% 25.86% 25.75% 25.84% 25.72% 25.74% 25.70% 25.92% 25.85% 25.86% 25.90% 26.02% 25.97% 25.80% 25.84% 25.82% 25.79% 25.81% 25.78% 25.80% 25.53% 22.01% 25.38% 25.21% 25.16% 25.40% 25.35% 25.51% 25.59% 25.53% 25.64%
Flat 1.55% 1.58% 1.52% 1.37% 1.35% 1.37% 1.37% 1.26% 1.16% 1.19% 1.15% 1.16% 1.17% 1.17% 1.17% 1.18% 1.18% 1.19% 1.19% 1.20% 1.20% 1.21% 1.21% 1.22% 1.23% 1.24% 1.24% 1.25% 1.25% 1.27% 1.28% 1.29% 1.23% 1.24% 1.24% 1.25% 1.26% 1.18% 1.15% 1.15% 1.17% 1.18% 1.19% 1.09% 1.11% 1.12% 0.94% 0.96%
Semi 29.97% 29.80% 29.80% 29.63% 28.88% 28.85% 28.88% 28.75% 29.07% 28.68% 28.67% 28.75% 28.91% 28.98% 28.98% 28.98% 29.05% 29.00% 29.02% 29.16% 29.00% 29.00% 28.96% 28.98% 28.78% 28.75% 28.75% 28.70% 28.54% 28.63% 28.72% 28.80% 28.67% 28.85% 28.93% 28.84% 28.71% 28.74% 27.50% 28.56% 28.63% 28.58% 28.64% 28.89% 28.73% 28.69% 28.62% 28.37%
Terraced 18.60% 18.55% 18.11% 17.87% 17.97% 17.86% 16.78% 16.84% 16.62% 16.77% 16.99% 16.93% 16.83% 16.79% 16.82% 16.85% 16.79% 16.83% 16.75% 16.73% 16.76% 16.79% 16.78% 16.86% 16.81% 16.83% 16.82% 16.79% 16.86% 16.81% 16.93% 16.93% 17.02% 16.88% 16.93% 17.03% 17.10% 17.19% 20.54% 17.45% 17.62% 17.64% 17.52% 17.55% 17.65% 17.58% 17.54% 17.55%

Average Loan Balance € 172,018 € 172,086 € 171,740 € 171,088 € 171,017 € 168,624 € 168,117 € 167,953 € 168,392 € 168,149 € 167,393 € 167,044 € 166,345 € 165,840 € 165,490 € 164,909 € 164,870 € 164,661 € 164,125 € 163,610 € 163,103 € 162,810 € 162,341 € 161,825 € 161,011 € 160,315 € 159,894 € 159,512 € 159,073 € 158,629 € 157,647 € 157,152 € 156,862 € 156,357 € 156,225 € 155,645 € 154,434 € 154,510 € 154,819 € 154,307 € 153,798 € 153,333 € 152,353 € 150,931 € 149,811 € 149,231 € 148,447 € 148,552

Weighted Average Yield (bps) 357.37             357.24                   356.97                    350.61                   350.27                    354.37                   354.20                    354.36                   354.16                    353.50                   354.64                    354.27                   355.38                    354.86                  355.00                   355.06                   355.30                   356.78                 356.14                  356.68                  356.41                  355.99                  355.60                  355.26                  355.23                  355.08                  355.16                  355.37                  355.63                  355.43                  355.15                  354.90                  355.24                  355.03                  355.32                  355.43                  355.53                  356.03                  356.32                  351.50                  348.11                  345.20                  343.42                  342.60                  345.01                  344.40                  344.88                  346.02                  

Weighted Average Maturity (years) 27.80               27.54                     27.13                     26.75                     26.48                     26.09                     25.77                     25.60                     25.35                     25.12                     24.90                     24.72                     24.52                     24.37                    24.21                     24.06                    23.91                     23.71                   23.49                    23.25                   23.01                   22.79                   22.56                    22.36                    22.11                    21.86                    21.63                    21.39                    21.16                    20.92                    20.69                    20.48                    20.24                    20.02                    19.79                    19.56                    18.67                    19.12                    19.17                    18.73                    18.53                    18.38                    18.15                    17.95                    17.73                    17.49                    17.28                    17.10                    

Geographic Distribution Carlow 1.45% 1.48% 1.50% 1.49% 1.45% 1.52% 1.54% 1.55% 1.57% 1.54% 1.57% 1.59% 1.60% 1.60% 1.61% 1.61% 1.62% 1.62% 1.57% 1.53% 1.53% 1.54% 1.55% 1.56% 1.57% 1.58% 1.58% 1.58% 1.59% 1.51%  1.54% 1.56% 1.57% 1.57% 1.58% 1.59% 1.60% 1.72% 1.62% 1.64% 1.66% 1.68% 1.52% 1.54% 1.56% 1.58% 1.52%
Cavan 2.51% 2.57% 2.61% 2.44% 2.46% 2.41% 2.54% 2.62% 2.47% 2.53% 2.59% 2.62% 2.63% 2.64% 2.66% 2.67% 2.68% 2.70% 2.71% 2.73% 2.74% 2.67% 2.57% 2.60% 2.62% 2.64% 2.64% 2.65% 2.66% 2.66% 2.48% 2.50% 2.52% 2.55% 2.55% 2.59% 2.61% 2.51% 2.54% 2.56% 2.60% 2.56% 2.52% 2.43% 2.40% 2.43% 2.47% 2.44%
Clare 2.71% 2.78% 2.77% 2.85% 2.96% 3.05% 2.98% 2.78% 2.56% 2.62% 2.54% 2.57% 2.58% 2.58% 2.59% 2.60% 2.61% 2.63% 2.64% 2.66% 2.67% 2.68% 2.69% 2.72% 2.74% 2.76% 2.76% 2.77% 2.78% 2.69% 2.73% 2.75% 2.77% 2.67% 2.69% 2.71% 2.73% 2.70% 2.78% 2.74% 2.76% 2.79% 2.83% 2.91% 2.95% 2.99% 2.78% 2.83%
Cork 7.06% 6.89% 6.96% 7.06% 7.16% 7.39% 7.63% 7.43% 7.58% 7.70% 7.65% 7.74% 7.79% 7.81% 7.83% 7.86% 7.89% 7.93% 7.88% 7.92% 7.94% 7.84% 7.88% 7.94% 7.90% 7.88% 7.88% 7.89% 7.93% 7.94% 8.06% 7.98% 8.04% 7.88% 7.91% 7.98% 7.87% 7.94% 7.86% 7.92% 8.04% 8.10% 8.07% 8.09% 7.83% 7.82% 7.93% 8.02%
Donegal 2.75% 2.82% 2.93% 3.22% 3.03% 3.01% 3.22% 3.13% 3.00% 2.82% 2.88% 2.84% 2.85% 2.86% 2.86% 2.87% 2.88% 2.89% 2.90% 2.91% 2.92% 2.93% 2.95% 2.92% 2.94% 2.96% 2.95% 2.95% 2.96% 2.99% 3.03% 3.05% 3.06% 3.09% 3.08% 3.11% 3.12% 3.13% 3.60% 3.18% 3.24% 3.19% 3.15% 3.08% 3.13% 3.09% 2.99% 3.04%
Dublin 22.35% 22.40% 22.18% 21.70% 21.76% 21.19% 19.93% 19.71% 19.71% 19.38% 19.43% 19.40% 19.32% 19.28% 19.32% 19.37% 19.44% 19.39% 19.39% 19.46% 19.38% 19.42% 19.47% 19.58% 19.43% 19.39% 19.38% 19.31% 19.35% 19.58% 19.86% 19.89% 19.96% 20.09% 20.12% 20.00% 20.08% 20.09% 18.09% 20.07% 20.23% 20.39% 20.37% 19.99% 20.20% 20.18% 19.72% 19.94%
Galway 3.86% 3.91% 3.98% 3.98% 4.16% 4.41% 4.69% 4.78% 4.81% 4.88% 4.90% 4.95% 4.98% 5.00% 5.02% 5.04% 5.06% 5.09% 5.12% 5.15% 5.17% 5.19% 5.12% 5.16% 5.20% 5.15% 5.16% 5.17% 5.19% 5.14% 5.10% 5.14% 5.17% 5.22% 5.12% 5.17% 5.09% 5.13% 5.24% 5.22% 5.18% 5.16% 5.13% 5.26% 5.28% 5.33% 5.42% 5.25%
Kerry 2.11% 2.12% 2.28% 2.52% 2.61% 2.91% 3.07% 3.16% 3.27% 3.29% 3.26% 3.30% 3.21% 3.21% 3.22% 3.23% 3.25% 3.26% 3.28% 3.23% 3.22% 3.24% 3.25% 3.27% 3.19% 3.21% 3.21% 3.21% 3.22% 3.26% 3.31% 3.33% 3.27% 3.29% 3.31% 3.33% 3.34% 3.37% 3.44% 3.41% 3.02% 2.95% 2.92% 3.02% 3.07% 3.09% 3.14% 3.12%
Kildare 5.67% 5.60% 5.75% 5.99% 5.72% 5.84% 5.47% 5.65% 5.83% 5.86% 5.73% 5.73% 5.65% 5.67% 5.69% 5.66% 5.67% 5.69% 5.72% 5.75% 5.77% 5.80% 5.83% 5.87% 5.93% 5.83% 5.84% 5.85% 5.88% 5.96% 6.05% 6.09% 6.14% 6.20% 6.12% 6.18% 6.21% 6.26% 5.07% 6.37% 6.44% 6.50% 6.33% 6.55% 6.70% 6.79% 6.93% 6.97%
Kilkenny 2.27% 2.26% 2.25% 2.35% 2.36% 2.45% 2.23% 2.34% 2.28% 2.33% 2.30% 2.28% 2.29% 2.30% 2.30% 2.31% 2.27% 2.28% 2.20% 2.05% 2.05% 2.06% 2.07% 2.08% 2.10% 2.11% 2.11% 2.11% 2.12% 2.08% 2.10% 2.11% 2.13% 2.14% 2.14% 2.17% 2.18% 2.05% 2.37% 2.08% 2.11% 2.12% 2.12% 2.20% 2.24% 2.26% 2.30% 2.34%
Laois 2.83% 2.81% 2.88% 2.92% 3.10% 2.80% 2.78% 2.69% 2.71% 2.71% 2.73% 2.72% 2.74% 2.74% 2.75% 2.76% 2.76% 2.66% 2.67% 2.69% 2.70% 2.71% 2.54% 2.44% 2.38% 2.40% 2.40% 2.36% 2.29% 2.32% 2.26% 2.28% 2.18% 2.20% 2.20% 2.10% 2.11% 2.13% 2.21% 2.08% 2.11% 2.14% 2.18% 2.24% 2.29% 2.19% 2.24% 2.28%
Leitrim 0.71% 0.70% 0.66% 0.69% 0.75% 0.74% 0.75% 0.73% 0.76% 0.77% 0.73% 0.73% 0.72% 0.73% 0.73% 0.73% 0.73% 0.73% 0.74% 0.73% 0.73% 0.73% 0.73% 0.74% 0.74% 0.75% 0.75% 0.75% 0.67% 0.68% 0.69% 0.56% 0.56% 0.57% 0.57% 0.57% 0.57% 0.58% 0.49% 0.42% 0.43% 0.43% 0.44% 0.34% 0.35% 0.35% 0.35% 0.36%
Limerick 3.89% 3.82% 3.82% 4.02% 3.87% 4.01% 3.99% 4.05% 4.03% 4.01% 3.83% 3.84% 3.86% 3.86% 3.85% 3.86% 3.83% 3.80% 3.73% 3.75% 3.76% 3.73% 3.75% 3.58% 3.50% 3.52% 3.52% 3.52% 3.54% 3.58% 3.46% 3.48% 3.51% 3.54% 3.54% 3.58% 3.59% 3.62% 4.83% 3.57% 3.63% 3.67% 3.73% 3.72% 3.79% 3.83% 3.89% 3.88%
Longford 0.79% 0.81% 0.83% 0.77% 0.88% 0.89% 0.94% 0.91% 0.92% 0.94% 0.96% 0.97% 0.98% 0.98% 0.94% 0.94% 0.94% 0.95% 0.95% 0.96% 0.96% 0.96% 0.97% 0.98% 0.98% 0.99% 0.99% 0.99% 1.00% 1.01% 1.02% 1.03% 1.04% 1.05% 1.05% 1.06% 1.06% 1.07% 1.23% 1.09% 1.04% 1.05% 1.07% 0.98% 1.00% 0.95% 0.97% 0.98%
Louth 4.76% 4.68% 4.68% 4.04% 3.96% 4.04% 4.31% 4.42% 4.28% 4.22% 4.26% 4.24% 4.23% 4.24% 4.26% 4.27% 4.21% 4.15% 4.18% 4.20% 4.06% 4.08% 4.10% 3.98% 4.02% 3.83% 3.84% 3.85% 3.87% 3.92% 3.86% 3.82% 3.85% 3.89% 3.92% 3.97% 3.99% 4.02% 3.76% 3.99% 4.05% 4.08% 4.09% 4.20% 4.10% 4.10% 4.07% 4.15%
Mayo 3.11% 3.20% 3.17% 3.13% 3.15% 2.92% 3.21% 3.34% 3.15% 3.21% 3.20% 3.21% 3.22% 3.23% 3.24% 3.25% 3.26% 3.24% 3.21% 3.19% 3.20% 3.21% 3.22% 3.25% 3.27% 3.30% 3.29% 3.30% 3.31% 3.35% 3.15% 3.12% 3.14% 3.17% 3.19% 3.23% 3.25% 3.27% 3.60% 3.07% 3.02% 2.90% 2.87% 2.92% 2.97% 3.00% 3.03% 3.08%
Meath 7.48% 7.52% 7.30% 6.99% 6.72% 6.07% 5.84% 5.88% 6.02% 6.08% 6.18% 6.25% 6.28% 6.29% 6.32% 6.34% 6.31% 6.35% 6.39% 6.42% 6.45% 6.48% 6.52% 6.57% 6.64% 6.69% 6.70% 6.71% 6.75% 6.85% 6.95% 7.01% 6.75% 6.70% 6.69% 6.77% 6.80% 6.86% 5.81% 6.95% 7.03% 7.16% 7.28% 7.49% 7.11% 7.18% 7.30% 7.22%
Monaghan 1.23% 1.26% 1.14% 1.21% 1.27% 1.32% 1.39% 1.50% 1.55% 1.50% 1.54% 1.52% 1.53% 1.53% 1.54% 1.54% 1.55% 1.56% 1.57% 1.58% 1.58% 1.59% 1.60% 1.61% 1.63% 1.64% 1.64% 1.65% 1.65% 1.68% 1.70% 1.72% 1.73% 1.75% 1.75% 1.75% 1.76% 1.46% 1.31% 1.48% 1.50% 1.50% 1.53% 1.57% 1.45% 1.40% 1.42% 1.45%
Offaly 3.35% 3.34% 3.28% 3.26% 3.11% 3.13% 3.24% 3.19% 3.12% 3.01% 3.07% 3.11% 3.13% 3.13% 3.14% 3.15% 3.17% 3.18% 3.13% 3.15% 3.16% 3.17% 3.18% 3.17% 3.20% 3.22% 3.22% 3.22% 3.14% 3.19% 3.23% 3.26% 3.21% 3.23% 3.24% 3.10% 2.99% 3.01% 3.27% 3.06% 3.10% 3.13% 3.03% 3.01% 3.07% 3.01% 2.93% 2.91%
Roscommon 0.93% 0.96% 0.97% 1.04% 0.95% 1.00% 1.10% 1.11% 1.15% 1.15% 1.09% 1.11% 1.11% 1.11% 1.12% 1.12% 1.12% 1.12% 1.13% 1.14% 1.14% 1.14% 1.15% 1.16% 1.16% 1.15% 1.15% 1.15% 1.08% 1.03% 0.97% 0.91% 0.92% 0.92% 0.93% 0.93% 0.93% 0.93% 1.06% 0.94% 0.79% 0.79% 0.79% 0.77% 0.78% 0.79% 0.80% 0.81%
Sligo 0.79% 0.81% 0.89% 0.96% 1.05% 1.12% 1.20% 1.18% 1.07% 1.09% 1.11% 1.03% 1.03% 0.93% 0.93% 0.93% 0.94% 0.94% 0.95% 0.95% 0.95% 0.96% 0.96% 0.97% 0.98% 0.98% 0.99% 0.99% 0.99% 1.00% 1.02% 1.02% 1.03% 1.04% 1.03% 0.89% 0.85% 0.89% 1.15% 0.90% 0.78% 0.78% 0.79% 0.71% 0.72% 0.73% 0.74% 0.75%
Tipperary 3.42% 3.41% 3.39% 3.47% 3.41% 3.33% 3.64% 3.66% 3.75% 3.73% 3.81% 3.79% 3.81% 3.82% 3.83% 3.84% 3.85% 3.87% 3.89% 3.88% 3.90% 3.76% 3.78% 3.81% 3.85% 3.88% 3.88% 3.88% 3.90% 3.86% 3.92% 3.80% 3.78% 3.71% 3.72% 3.64% 3.66% 3.69% 4.09% 3.75% 3.74% 3.43% 3.48% 3.57% 3.55% 3.58% 3.51% 3.59%
Waterford 3.31% 3.26% 3.11% 3.20% 3.17% 3.22% 3.20% 3.18% 3.29% 3.28% 3.35% 3.38% 3.40% 3.41% 3.42% 3.43% 3.44% 3.45% 3.47% 3.45% 3.46% 3.48% 3.44% 3.46% 3.49% 3.51% 3.51% 3.51% 3.53% 3.25% 3.20% 3.22% 3.25% 3.14% 3.14% 3.06% 3.02% 3.04% 3.19% 3.00% 2.99% 3.01% 3.04% 2.89% 2.92% 2.95% 2.99% 2.75%
Westmeath 2.75% 2.66% 2.71% 2.40% 2.38% 2.61% 2.51% 2.59% 2.66% 2.69% 2.75% 2.70% 2.72% 2.72% 2.65% 2.66% 2.57% 2.58% 2.60% 2.61% 2.62% 2.63% 2.65% 2.53% 2.55% 2.56% 2.56% 2.57% 2.51% 2.54% 2.37% 2.38% 2.40% 2.42% 2.44% 2.47% 2.48% 2.50% 2.78% 2.51% 2.53% 2.55% 2.59% 2.66% 2.71% 2.73% 2.74% 2.79%
Wexford 5.22% 5.24% 5.26% 5.61% 5.65% 5.50% 5.27% 5.08% 5.16% 5.30% 5.27% 5.23% 5.26% 5.27% 5.20% 5.07% 5.10% 5.12% 5.15% 5.18% 5.19% 5.22% 5.24% 5.27% 5.27% 5.30% 5.30% 5.31% 5.33% 5.29% 5.28% 5.32% 5.36% 5.27% 5.28% 5.34% 5.37% 5.40% 5.65% 5.33% 5.26% 5.20% 5.18% 5.19% 5.15% 4.90% 4.93% 4.95%
Wicklow 2.66% 2.68% 2.71% 2.71% 2.92% 3.10% 3.31% 3.32% 3.29% 3.38% 3.29% 3.17% 3.08% 3.03% 2.99% 2.89% 2.85% 2.83% 2.84% 2.75% 2.76% 2.77% 2.78% 2.80% 2.73% 2.75% 2.75% 2.75% 2.76% 2.64% 2.65% 2.67% 2.69% 2.71% 2.71% 2.73% 2.74% 2.77% 2.86% 2.69% 2.74% 2.76% 2.78% 2.68% 2.72% 2.75% 2.80% 2.60%

2.00%
Mortgage Type Repayment 87.81% 87.68% 85.21% 84.50% 84.31% 84.48% 84.24% 84.28% 83.79% 83.86% 83.74% 83.50% 83.44% 83.45% 83.35% 83.35% 83.25% 83.14% 83.00% 82.98% 83.01% 83.02% 83.01% 82.96% 75.12% 76.29% 76.74% 77.26% 77.26% 77.42% 77.01% 76.96% 76.92% 75.94% 75.66% 76.61% 78.03% 80.57% 85.84% 81.58% 81.95% 82.44% 82.49% 82.27% 82.00% 82.04% 81.97% 81.73%

Interest Only 12.19% 12.32% 14.79% 15.50% 15.69% 15.52% 15.76% 15.72% 16.21% 16.14% 16.26% 16.50% 16.56% 16.55% 16.65% 16.65% 16.75% 16.86% 17.00% 17.02% 16.99% 16.98% 16.99% 17.04% 24.88% 23.71% 23.26% 22.74% 22.74% 22.58% 22.99% 23.04% 23.08% 24.06% 24.34% 23.39% 21.97% 19.43% 14.16% 18.42% 18.05% 17.56% 17.51% 17.73% 18.00% 17.96% 18.03% 18.27%
Other 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

Mortgage Type First Time Buyer 9.85% 9.78% 9.51% 9.11% 9.00% 8.99% 8.98% 9.10% 8.94% 8.80% 8.87% 8.98% 8.88% 8.91% 8.94% 8.97% 9.02% 9.06% 9.11% 9.15% 9.16% 9.21% 9.04% 9.11% 9.09% 9.15% 9.16% 9.17% 8.97% 9.02% 9.05% 8.99% 9.05% 8.97% 8.98% 8.86% 8.91% 8.71% 7.77% 8.85% 8.97% 9.05% 8.91% 8.68% 8.54% 8.42% 8.14% 8.22%
Purchase 13.42% 13.34% 13.09% 13.01% 12.78% 13.01% 12.77% 12.67% 12.78% 12.89% 13.06% 13.03% 13.11% 13.14% 13.20% 13.24% 13.23% 13.26% 13.24% 13.09% 13.14% 13.20% 13.21% 13.20% 13.19% 13.06% 13.07% 13.05% 13.01% 12.92% 12.43% 12.53% 12.36% 12.34% 12.37% 12.36% 12.31% 12.40% 10.80% 12.46% 12.51% 12.41% 12.13% 11.63% 11.56% 11.69% 11.59% 11.66%
Remortgage 76.73% 76.87% 77.40% 77.88% 78.21% 78.00% 78.25% 78.23% 78.29% 78.31% 78.06% 78.00% 78.01% 77.95% 77.87% 77.79% 77.75% 77.69% 77.65% 77.76% 77.70% 77.60% 77.75% 77.68% 77.72% 77.79% 77.78% 77.78% 78.01% 78.07% 78.52% 78.49% 78.58% 78.68% 78.66% 78.77% 78.78% 78.89% 81.42% 78.68% 78.51% 78.54% 78.96% 79.69% 79.90% 79.90% 80.27% 80.12%

Employment Type PAYE 45.56% 45.6% 45.22% 44.75% 43.61% 43.53% 42.42% 42.23% 41.81% 41.37% 41.49% 41.31% 41.34% 41.37% 41.28% 41.29% 41.13% 41.03% 40.99% 41.06% 41.03% 41.07% 41.04% 41.00% 41.04% 41.07% 41.05% 41.09% 41.01% 40.83% 41.15% 41.17% 41.09% 41.10% 41.21% 41.23% 41.28% 41.33% 46.81% 41.33% 41.48% 41.57% 41.10% 41.11% 41.21% 41.05% 40.87% 40.91%
Self Cert 39.04% 39.19% 39.62% 39.54% 40.57% 41.01% 42.29% 42.55% 42.86% 42.94% 42.83% 42.88% 43.01% 43.04% 43.09% 43.15% 43.23% 43.26% 43.20% 43.17% 43.16% 43.13% 43.19% 43.27% 43.33% 43.19% 43.20% 43.18% 43.19% 43.15% 42.80% 42.82% 42.93% 42.77% 42.80% 42.82% 42.69% 42.67% 39.20% 42.78% 42.56% 42.42% 42.69% 42.79% 42.80% 43.08% 43.21% 42.99%
Self Emplyed 15.40% 15.25% 15.16% 15.71% 15.82% 15.47% 15.29% 15.22% 15.33% 15.70% 15.67% 15.81% 15.65% 15.59% 15.64% 15.57% 15.64% 15.71% 15.80% 15.77% 15.81% 15.80% 15.77% 15.73% 15.63% 15.74% 15.75% 15.73% 15.80% 16.02% 16.05% 16.01% 15.98% 16.13% 15.99% 15.94% 16.03% 16.00% 13.99% 15.88% 15.96% 16.01% 16.22% 16.10% 15.99% 15.87% 15.92% 16.09%

Arrears Current 96.79% 92.93% 88.37% 85.52% 83.20% 77.86% 74.53% 69.45% 68.04% 63.37% 58.38% 55.05% 52.53% 49.35% 47.30% 44.61% 42.69% 39.07% 35.62% 32.74% 29.62% 27.94% 26.72% 25.29% 29.44% 28.21% 28.22% 26.76% 26.59% 26.69% 27.49% 27.62% 28.68% 29.10% 28.33% 29.40% 28.81% 29.75% 31.10% 33.17% 38.08% 42.14% 46.33% 49.88% 53.86% 53.93% 55.62% 56.07%
>=1 mths to <=2 mths 1.76% 2.26% 3.78% 3.53% 4.19% 4.85% 5.63% 5.93% 5.90% 6.00% 6.02% 6.82% 6.66% 5.08% 6.01% 4.52% 4.10% 4.95% 4.00% 3.86% 3.23% 2.74% 2.37% 2.44% 1.90% 2.68% 1.35% 1.98% 1.80% 2.40% 2.20% 1.27% 1.42% 1.46% 1.79% 1.91% 2.77% 1.96% 2.44% 3.03% 1.90% 2.31% 2.07% 1.33% 3.12% 3.05% 2.67% 2.33%
>2 mths to <=3 mths 0.56% 1.96% 2.97% 3.58% 4.01% 4.99% 5.77% 7.03% 6.13% 6.04% 4.67% 4.11% 4.67% 6.20% 4.74% 4.83% 4.70% 3.39% 3.95% 4.74% 4.62% 2.96% 2.99% 1.97% 2.19% 2.03% 1.83% 1.66% 0.99% 0.87% 0.89% 1.30% 1.79% 1.72% 1.58% 1.25% 1.05% 1.11% 1.31% 0.84% 1.42% 1.03% 1.02% 0.64% 2.09% 1.79% 1.42% 1.66%
>3 mths to <=6 mths 0.74% 2.19% 3.17% 4.04% 3.57% 5.12% 5.18% 6.84% 5.66% 8.38% 10.01% 8.77% 8.55% 8.89% 10.33% 9.81% 9.30% 10.20% 9.92% 10.64% 9.94% 9.62% 8.20% 7.63% 4.96% 4.70% 4.74% 4.77% 5.24% 4.23% 4.20% 4.62% 3.10% 3.08% 3.81% 2.86% 2.42% 2.86% 1.80% 1.68% 0.89% 0.96% 1.30% 1.75% 5.44% 4.89% 3.73% 3.02%
over 6 months 0.16% 0.66% 1.71% 3.34% 5.02% 7.18% 8.89% 10.75% 14.26% 16.20% 20.91% 25.25% 27.58% 30.47% 31.62% 36.23% 39.21% 42.39% 46.52% 48.02% 52.59% 56.73% 59.71% 62.67% 61.51% 62.37% 63.86% 64.83% 65.38% 65.81% 65.20% 65.19% 65.02% 64.64% 64.50% 64.58% 64.95% 64.32% 63.34% 61.28% 57.70% 53.56% 49.28% 46.39% 35.49% 36.35% 36.55% 36.92%
Total % arrears 3.22% 7.07% 11.63% 14.49% 16.79% 22.14% 25.47% 30.55% 31.95% 36.62% 41.61% 44.95% 47.46% 50.64% 52.70% 55.39% 57.31% 60.93% 64.39% 67.26% 70.38% 72.05% 73.27% 74.71% 70.56% 71.78% 71.78% 73.24% 73.41% 73.31% 72.49% 72.38% 71.33% 70.90% 71.68% 70.60% 71.19% 70.25% 68.90% 66.83% 61.91% 57.85% 53.67% 50.12% 46.14% 46.07% 44.38% 43.93%

PRINCIPAL COLLATERAL CHARACTERISTICS - LMS2

Private & Confidential
All figures are approximate


