Performance E-MAC NL 2008-I

Pool characteristics

Issuance volume € 250,000,000
Total delinquencies 60+ days as per 26-Jul-10 1.12%
Total delinquencies 90+ days as per 26-Jul-10 0.86%

Apr-08 Jul-10
Percentage of non-Self Certified loans 80.7% 83.0%
Percentage of Self Certified loans 19.3% 17.0%
Total
principal amounts Apr-08 Jan-09 Apr-09 Jul-09 Oct-09 Jan-10 Apr-10 Jul-10
Self Certified 46,917,270 42,100,102 40,800,071 39,994,269 38,953,973 | 38,431,402 37,849,059 36,638,967
Non-Self Certified 196,219,022 189,490,040 188,263,314 187,055,492 183,798,804 | 181,857,165 179,994,133 178,439,714
Total 243,136,292 231,590,142 229,063,385 227,049,762 222,752,776 | 220,288,567 217,843,192 215,078,680
number of loans Apr-08 Jan-09 Apr-09 Jul-09 Oct-09 Jan-10 Apr-10 Jul-10
Self Certified 224 203 199 195 191 188 186 182
Non-Self Certified 952 935 931 924 910 903 891 884
Total 1,176 1,138 1,130 1,119 1,101 1,091 1,077 1,066
60+ days Delinquencies
percentages Apr-08 Jan-09 Apr-09 Jul-09 Oct-09 Jan-10 Apr-10 Jul-10
Self Certified 0.00% 0.43% 0.89% 0.00% 2.26% 3.84% 3.90% 3.32%
Non-Self Certified 0.00% 0.08% 0.25% 0.24% 0.24% 0.24% 0.65% 0.67%
Total 60+ days 0.00% 0.15% 0.37% 0.20% 0.59% 0.87% 1.22% 1.12%
principal amounts Apr-08 Jan-09 Apr-09 Jul-09 Oct-09 Jan-10 Apr-10 Jul-10
Self Certified - 180,000 365,000 - 880,500 1,474,750 1,474,750 1,215,372
Non-Self Certified - 161,000 477,450 444,700 444,700 444,700 1,175,543 1,189,793
Total 60+ days - 341,000 842,450 444,700 1,325,200 1,919,450 2,650,293 2,405,165
number of loans Apr-08 Jan-09 Apr-09 Jul-09 Oct-09 Jan-10 Apr-10 Jul-10
Self Certified - 1 1 - 3 5 5 5
Non-Self Certified - 1 2 2 2 2 5 5
Total 60+ days - 2 3 2 5 7 10 10
90+ days Delinquencies
percentages Apr-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% 1.36% 3.50% 3.90% 2.39%
Non-Self Certified 0.00% 0.00% 0.00% 0.24% 0.24% 0.24% 0.37% 0.55%
Total 90+ days 0.00% 0.00% 0.00% 0.20% 0.44% 0.81% 0.98% 0.86%
principal amounts Apr-08 Jan-09 Apr-09 Jul-09 Oct-09 Jan-10 Apr-10 Jul-10
Self Certified - - - - 530,500 1,346,500 1,474,750 874,750
Non-Self Certified - - - 444,700 444,700 444,700 670,700 982,293
Total 90+ days - - - 444,700 975,200 1,791,200 2,145,450 1,857,043
number of loans Apr-08 Jan-09 Apr-09 Jul-09 Oct-09 Jan-10 Apr-10 Jul-10
Self Certified - - - - 2 4 5 4
Non-Self Certified - - - 2 2 2 3 4
Total 90+ days - - - 2 4 6 8 8
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