
Pool characteristics

Issuance volume € 250,000,000

Total delinquencies 60+ days as per 26-Jul-10 0.23%

Total delinquencies 90+ days as per 26-Jul-10 0.23%

Jan-08 Jul-10

Percentage of non-Self Certified loans 99.5% 99.5%

Percentage of Self Certified loans 0.5% 0.5%

Total

principal amounts Jan-08 Jan-09 Apr-09 Jul-09 Oct-09 Jan-10 Apr-10 Jul-10

Self Certified 1,098,364          1,148,364          1,148,364      1,148,364      1,148,364         1,148,364      1,148,364      1,148,364      

Non-Self Certified 235,267,716      236,396,905      235,274,669  233,477,126  231,298,598     229,572,282  227,429,184  225,783,599  

Total 236,366,079      237,545,269      236,423,033  234,625,490  232,446,962     230,720,645  228,577,548  226,931,963  

number of loans Jan-08 Jan-09 Apr-09 Jul-09 Oct-09 Jan-10 Apr-10 Jul-10

Self Certified 6                        7                        7                    7                    7                       7                    7                    7                    

Non-Self Certified 1,365                 1,381                 1,377             1,367             1,354                1,346             1,336             1,327             

Total 1,371                 1,388                 1,384             1,374             1,361                1,353             1,343             1,334             

60+ days Delinquencies

percentages Jan-08 Jan-09 Apr-09 Jul-09 Oct-09 Jan-10 Apr-10 Jul-10

Self Certified 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

Non-Self Certified 0.06% 0.07% 0.09% 0.18% 0.19% 0.28% 0.23% 0.23%

Total 60+ days 0.05% 0.07% 0.09% 0.18% 0.19% 0.28% 0.23% 0.23%

principal amounts Jan-08 Jan-09 Apr-09 Jul-09 Oct-09 Jan-10 Apr-10 Jul-10

Self Certified -                     -                     -                -                -                    -                -                -                

Non-Self Certified 130,000             173,400             205,000         431,505         431,130            640,749         530,363         529,972         

Total 60+ days 130,000             173,400             205,000         431,505         431,130            640,749         530,363         529,972         

number of loans Jan-08 Jan-09 Apr-09 Jul-09 Oct-09 Jan-10 Apr-10 Jul-10

Self Certified -                         -                         -                    -                    -                        -                    -                    -                    

Non-Self Certified 1                        2                        2                    3                    3                       4                    3                    3                    

Total 60+ days 1                        2                        2                    3                    3                       4                    3                    3                    

90+ days Delinquencies

percentages Jan-08 Jan-09 Apr-09 Jul-09 Oct-09 Jan-10 Apr-10 Jul-10

Self Certified 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

Non-Self Certified 0.00% 0.07% 0.09% 0.18% 0.19% 0.13% 0.23% 0.23%

Total 90+ days 0.00% 0.07% 0.09% 0.18% 0.19% 0.13% 0.23% 0.23%

principal amounts Jan-08 Jan-09 Apr-09 Jul-09 Oct-09 Jan-10 Apr-10 Jul-10

Self Certified -                     -                     -                -                -                    -                -                -                

Non-Self Certified -                     173,400             205,000         431,505         431,130            300,749         530,363         529,972         

Total 90+ days -                     173,400             205,000         431,505         431,130            300,749         530,363         529,972         

number of loans Jan-08 Jan-09 Apr-09 Jul-09 Oct-09 Jan-10 Apr-10 Jul-10

Self Certified -                         -                         -                    -                    -                        -                    -                    -                    

Non-Self Certified -                         2                        2                    3                    3                       2                    3                    3                    

Total 90+ days -                         2                        2                    3                    3                       2                    3                    3                    

Performance E-MAC NL 2007-NHG V

E-MAC NL 2007-NHG V Performance July 2010


