
Pool characteristics

Issuance volume € 600,000,000

Total delinquencies 60+ days as per 27-Jul-26 2.33%

Total delinquencies 90+ days as per 27-Jul-26 1.62%

Jul-07 Jul-26

Percentage of non-Self Certified loans 79.9% 75.2%

Percentage of Self Certified loans 20.1% 24.8%

Total

principal amounts Jul-07 Jan-08 Jan-09 Jan-10 Jan-11 Jan-12 Jan-13 Jan-14 Jan-15 Jan-16 Jan-17 Jan-18 Jan-19 Jan-20 Jan-21 Jan-22 Jan-23 Jan-24 Jan-25 Jan-26 Apr-26 Jul-26

Self Certified 118,644,709     113,960,450     102,634,615      95,711,975       89,582,970       83,159,617       77,536,309       73,318,933       66,964,085     63,142,513     55,486,976     47,426,344     42,938,262     38,283,591     32,855,714     28,291,245     22,530,792     20,315,212     18,392,670     17,201,217     17,127,624     16,519,210     

Non-Self Certified 472,928,336     466,022,879     449,806,191      432,980,223     414,959,003     397,297,997     381,361,649     358,116,364     332,426,900   296,741,943   253,899,241   210,025,767   185,259,095   160,454,948   130,553,574   101,178,758   76,782,094     68,079,997     61,394,634     53,021,356     52,026,977     50,087,576     

Total 591,573,045     579,983,329     552,440,806      528,692,198     504,541,973     480,457,614     458,897,959     431,435,297     399,390,985   359,884,456   309,386,217   257,452,111   228,197,357   198,738,539   163,409,289   129,470,003   99,312,886     88,395,209     79,787,304     70,222,574     69,154,601     66,606,786     

number of loans Jul-07 Jan-08 Jan-09 Jan-10 Jan-11 Jan-12 Jan-13 Jan-14 Jan-15 Jan-16 Jan-17 Jan-18 Jan-19 Jan-20 Jan-21 Jan-22 Jan-23 Jan-24 Jan-25 Jan-26 Apr-26 Jul-26

Self Certified 571                   553                   504                     472                   442                   411                   385                   366                   338                 326                 288                 253                 228                 206                 177                 156                 127                 116                 106                 100                 99                    94                    

Non-Self Certified 2,280                2,261                2,182                  2,103                2,017                1,934                1,864                1,772                1,662              1,500              1,304              1,093              985                 869                 729                 583                 464                 418                 382                 335                 325                 314                 

Total 2,851                2,814                2,686                  2,575                2,459                2,345                2,249                2,138                2,000              1,826              1,592              1,346              1,213              1,075              906                 739                 591                 534                 488                 435                 424                 408                 

60+ days Delinquencies

percentages Jul-07 Jan-08 Jan-09 Jan-10 Jan-11 Jan-12 Jan-13 Jan-14 Jan-15 Jan-16 Jan-17 Jan-18 Jan-19 Jan-20 Jan-21 Jan-22 Jan-23 Jan-24 Jan-25 Jan-26 Apr-26 Jul-26

Self Certified 0.11% 0.48% 1.35% 2.55% 2.88% 3.29% 4.76% 5.93% 4.10% 4.99% 4.88% 4.96% 2.73% 0.30% 2.52% 2.14% 1.93% 3.72% 1.96% 4.64% 4.66% 6.80%

Non-Self Certified 0.05% 0.17% 0.24% 0.47% 0.52% 0.70% 0.83% 0.84% 0.71% 0.51% 0.95% 0.79% 0.27% 0.79% 1.22% 1.28% 0.39% 0.92% 0.53% 0.28% 0.28% 0.85%

Total 60+ days 0.06% 0.23% 0.45% 0.85% 0.94% 1.14% 1.49% 1.70% 1.27% 1.30% 1.66% 1.55% 0.73% 0.70% 1.48% 1.47% 0.74% 1.57% 0.86% 1.35% 1.37% 2.33%

principal amounts Jul-07 Jan-08 Jan-09 Jan-10 Jan-11 Jan-12 Jan-13 Jan-14 Jan-15 Jan-16 Jan-17 Jan-18 Jan-19 Jan-20 Jan-21 Jan-22 Jan-23 Jan-24 Jan-25 Jan-26 Apr-26 Jul-26

Self Certified 136,000            546,200            1,387,500          2,436,750         2,580,079         2,733,110         3,693,920         4,346,248         2,742,449       3,147,867       2,707,774       2,350,300       1,171,000       115,000          828,175          605,349          435,349          756,375          360,000          798,670          798,670          1,123,670       

Non-Self Certified 230,000            778,200            1,080,677          2,040,723         2,159,303         2,765,718         3,146,234         2,991,524         2,348,198       1,526,817       2,422,619       1,649,390       496,729          1,270,229       1,593,221       1,296,054       299,999          627,493          325,000          147,000          147,000          428,151          

Total 60+ days 366,000            1,324,400         2,468,177          4,477,473         4,739,381         5,498,827         6,840,154         7,337,772         5,090,647       4,674,684       5,130,393       3,999,690       1,667,729       1,385,229       2,421,396       1,901,402       735,348          1,383,868       685,000          945,670          945,670          1,551,821       

number of loans Jul-07 Jan-08 Jan-09 Jan-10 Jan-11 Jan-12 Jan-13 Jan-14 Jan-15 Jan-16 Jan-17 Jan-18 Jan-19 Jan-20 Jan-21 Jan-22 Jan-23 Jan-24 Jan-25 Jan-26 Apr-26 Jul-26

Self Certified 1                        4                        4                         8                        8                        10                     13                     16                     10                    12                    11                    9                      5                      1                      4                      4                      3                      4                      2                      4                      4                      5                      

Non-Self Certified 1                        4                        7                         13                     10                     14                     16                     15                     14                    9                      10                    8                      2                      6                      6                      6                      1                      3                      2                      1                      1                      2                      

Total 60+ days 2                        8                        11                       21                     18                     24                     29                     31                     24                    21                    21                    17                    7                      7                      10                    10                    4                      7                      4                      5                      5                      7                      

90+ days Delinquencies

percentages Jul-07 Jan-08 Jan-09 Jan-10 Jan-11 Jan-12 Jan-13 Jan-14 Jan-15 Jan-16 Jan-17 Jan-18 Jan-19 Jan-20 Jan-21 Jan-22 Jan-23 Jan-24 Jan-25 Jan-26 Apr-26 Jul-26

Self Certified 0.00% 0.31% 0.33% 1.79% 2.32% 2.76% 4.76% 5.66% 3.27% 3.82% 4.45% 3.35% 2.46% 0.30% 2.52% 2.14% 1.93% 1.70% 1.03% 2.82% 4.66% 4.83%

Non-Self Certified 0.00% 0.17% 0.21% 0.47% 0.45% 0.65% 0.74% 0.76% 0.38% 0.33% 0.67% 0.46% 0.11% 0.25% 1.10% 0.64% 0.39% 0.70% 0.00% 0.00% 0.00% 0.56%

Total 90+ days 0.00% 0.20% 0.23% 0.71% 0.78% 1.02% 1.42% 1.59% 0.86% 0.94% 1.34% 0.99% 0.55% 0.26% 1.38% 0.97% 0.74% 0.93% 0.24% 0.69% 1.15% 1.62%

principal amounts Jul-07 Jan-08 Jan-09 Jan-10 Jan-11 Jan-12 Jan-13 Jan-14 Jan-15 Jan-16 Jan-17 Jan-18 Jan-19 Jan-20 Jan-21 Jan-22 Jan-23 Jan-24 Jan-25 Jan-26 Apr-26 Jul-26

Self Certified -                    355,450            337,500             1,713,000         2,074,650         2,291,925         3,693,920         4,151,248         2,187,199       2,414,364       2,466,674       1,586,500       1,056,000       115,000          828,175          605,349          435,349          344,375          190,000          484,870          798,670          798,670          

Non-Self Certified -                    778,200            932,677             2,040,723         1,874,678         2,598,718         2,809,584         2,717,124         1,266,256       983,917          1,693,719       974,287          198,729          408,729          1,433,221       648,719          299,999          477,493          -                  -                  -                  281,151          

Total 90+ days -                    1,133,650         1,270,177          3,753,723         3,949,328         4,890,642         6,503,504         6,868,372         3,453,455       3,398,281       4,160,393       2,560,787       1,254,729       523,729          2,261,396       1,254,068       735,348          821,868          190,000          484,870          798,670          1,079,821       

number of loans Jul-07 Jan-08 Jan-09 Jan-10 Jan-11 Jan-12 Jan-13 Jan-14 Jan-15 Jan-16 Jan-17 Jan-18 Jan-19 Jan-20 Jan-21 Jan-22 Jan-23 Jan-24 Jan-25 Jan-26 Apr-26 Jul-26

Self Certified -                    2                        2                         5                        5                        7                        13                     15                     8                      8                      9                      7                      4                      1                      4                      4                      3                      2                      1                      3                      4                      4                      

Non-Self Certified -                    4                        6                         13                     9                        13                     14                     13                     8                      6                      6                      5                      1                      2                      5                      3                      1                      2                      -                  -                  -                  1                      

Total 90+ days -                    6                        8                         18                     14                     20                     27                     28                     16                    14                    15                    12                    5                      3                      9                      7                      4                      4                      1                      3                      4                      5                      

Performance E-MAC NL 2007-I

Performance E-MAC NL 2007-I July 2026


