Performance E-MAC NL 2007-li

Pool characteristics

Issuance volume € 550,000,000
Total delinquencies 60+ days as per 26-Jul-10 0.75%
Total delinquencies 90+ days as per 26-Jul-10 0.65%

Jul-07 Jul-10
Percentage of non-Self Certified loans 84.9% 86.7%
Percentage of Self Certified loans 15.1% 13.3%
Total
principal amounts Jul-07 Jan-08 Jan-09 Apr-09 Jul-09 Oct-09 Jan-10 Apr-10 Jul-10
Self Certified 59,867,136 75,720,966 69,575,041 69,013,051 67,675,789 67,038,377 | 65,732,639 65,081,315 64,267,325
Non-Self Certified 335,619,638 453,605,585 435,572,777 431,688,665 429,057,067 426,900,423 | 424,467,475 421,066,853 417,339,904
Total 395,486,775 529,326,551 505,147,818 500,701,716 496,732,856 493,938,800 | 490,200,114 486,148,168 481,607,229
number of loans Jul-07 Jan-08 Jan-09 Apr-09 Jul-09 Oct-09 Jan-10 Apr-10 Jul-10
Self Certified 313 396 363 360 355 351 346 342 337
Non-Self Certified 1641 2,246 2,162 2,142 2,127 2,114 2,102 2,085 2,065
Total 1954 2,642 2,525 2,502 2,482 2,465 2,448 2,427 2,402
60+ days Delinquencies
percentages Jul-07 Jan-08 Jan-09 Apr-09 Jul-09 Oct-09 Jan-10 Apr-10 Jul-10
Self Certified 0.29% 0.50% 1.53% 0.28% 3.93% 2.17% 2.21% 3.73% 3.79%
Non-Self Certified 0.00% 0.23% 0.32% 0.35% 0.30% 0.31% 0.33% 0.35% 0.29%
Total 60+ days 0.04% 0.27% 0.49% 0.34% 0.80% 0.57% 0.58% 0.80% 0.75%
principal amounts Jul-07 Jan-08 Jan-09 Apr-09 Jul-09 Oct-09 Jan-10 Apr-10 Jul-10
Self Certified 171,000 376,000 1,063,776 191,000 2,656,462 1,453,462 1,453,462 2,428,801 2,433,776
Non-Self Certified - 1,036,692 1,402,502 1,530,562 1,293,659 1,342,962 1,400,562 1,471,250 1,194,511
Total 60+ days 171,000 1,412,692 2,466,278 1,721,562 3,950,120 2,796,424 2,854,024 3,900,051 3,628,287
number of loans Jul-07 Jan-08 Jan-09 Apr-09 Jul-09 Oct-09 Jan-10 Apr-10 Jul-10
Self Certified 1 2 3 1 6 3 3 7 7
Non-Self Certified 0 6 6 7 6 6 6 6 5
Total 60+ days 1 8 9 8 12 9 9 13 12
90+ days Delinquencies
percentages Jul-07 Jan-08 Jan-09 Apr-09 Jul-09 Oct-09 Jan-10 Apr-10 Jul-10
Self Certified 0.00% 0.50% 1.11% 0.28% 1.44% 217% 2.21% 2.79% 3.20%
Non-Self Certified 0.00% 0.00% 0.29% 0.29% 0.27% 0.27% 0.28% 0.30% 0.26%
Total 90+ days 0.00% 0.07% 0.40% 0.29% 0.43% 0.53% 0.54% 0.63% 0.65%
principal amounts Jul-07 Jan-08 Jan-09 Apr-09 Jul-09 Oct-09 Jan-10 Apr-10 Jul-10
Self Certified - 376,000 773,776 191,000 972,462 1,453,462 1,453,462 1,818,776 2,053,776
Non-Self Certified - - 1,264,690 1,248,502 1,172,739 1,149,212 1,205,562 1,268,250 1,073,250
Total 90+ days - 376,000 2,038,466 1,439,502 2,145,201 2,602,674 2,659,024 3,087,026 3,127,026
number of loans Jul-07 Jan-08 Jan-09 Apr-09 Jul-09 Oct-09 Jan-10 Apr-10 Jul-10
Self Certified 0 2 2 1 3 3 3 5 6
Non-Self Certified 0 - 5 5 5 5 5 5 4
Total 90+ days 0 2 7 6 8 8 8 10 10
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