
Pool characteristics

Issuance volume € 500,000,000

Total delinquencies 60+ days as per 26-Jul-10 0.14%

Total delinquencies 90+ days as per 26-Jul-10 0.14%

Apr-08 Jul-10

Percentage of non-Self Certified loans 78.7% 87.8%

Percentage of Self Certified loans 21.3% 12.2%

Total

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

Self Certified 16,005,153       15,474,794       15,337,273        14,454,769    13,914,401    13,674,032    13,314,262       13,294,789    

Non-Self Certified 59,140,004       100,339,411     100,006,654      98,295,219    97,691,722    97,064,090    96,247,351       95,304,071    

Total 75,145,157       115,814,205     115,343,928      112,749,988  111,606,123  110,738,122  109,561,613     108,598,860  

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

Self Certified 96                     93                     92                      87                  84                  83                  81                     81                  

Non-Self Certified 317                   531                   529                    523                520                517                514                   507                

Total 413                   624                   621                    610                604                600                595                   588                

60+ days Delinquencies

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

Self Certified 0.00% 1.23% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

Non-Self Certified 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.16% 0.16%

Total 60+ days 0.00% 0.16% 0.00% 0.00% 0.00% 0.00% 0.14% 0.14%

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

Self Certified -                    190,000            -                    -                 -                 -                 -                    -                 

Non-Self Certified -                    -                    -                    -                 -                 -                 154,200            154,200         

Total 60+ days -                    190,000            -                    -                 -                 -                 154,200            154,200         

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

Self Certified -                        1                       -                        -                     -                     -                     -                        -                     

Non-Self Certified -                        -                        -                        -                     -                     -                     1                       1                    

Total 60+ days -                        1                       -                        -                     -                     -                     1                       1                    

90+ days Delinquencies

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

Self Certified 0.00% 1.23% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%

Non-Self Certified 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.16% 0.16%

Total 90+ days 0.00% 0.16% 0.00% 0.00% 0.00% 0.00% 0.14% 0.14%

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

Self Certified -                    190,000            -                    -                 -                 -                 -                    -                 

Non-Self Certified -                    -                    -                    -                 -                 -                 154,200            154,200         

Total 90+ days -                    190,000            -                    -                 -                 -                 154,200            154,200         

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

Self Certified -                        1                       -                        -                     -                     -                     -                        -                     

Non-Self Certified -                        -                        -                        -                     -                     -                     1                       1                    

Total 90+ days -                        1                       -                        -                     -                     -                     1                       1                    
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