Performance E-MAC NL 2004-1l

Pool characteristics

Issuance volume €610,000,000
Total delinquencies 60+ days as per 26.0c1:26 112%
Total delinquencies 80+ days as per 26.001:26 1.12%
Jan-05. Oct26

Percentage of non-Self Certfied loans 56.5% 389%
Percentage of Self Cerlifed loans. 435% 61.1%
Total
incipal amour Jan-05 | Jan-06. Jan-08 ] ¥ Jan-10] Jan-11] Jan-12] Jan-13 Jan-14’ Jan-15| Jan-16’ Jan-17. Jan-18' Jan-19)] Jan-20° Jan-2 Jan-22. an-23 ] Jan-24. Jan-25. Jul-25 Oct-25 Jan-26. pr-26. Jul-26 Oct-26
Self Certified 184958575 | 240,949,486 | 104227,021 | 168849633 | 137,291,133 | 115644511 | 102659986 | 93005244 | 67,184319 | 82229221 | 71079733 | 65011540 | 58236450 | 63185239 | 48,712,254 | 43342727 | 30034671 | 340666468 | 29026162 | 27,060,966 | 23474577 22493098 21,682, 20903260 | 20507,389 20241187 20259076 19,629,135
Non Self Certified 239054802 | 323405560 | 276182697 | 243912054 | 221949921 | 198630332 | 180,878,698 | 162689812 | 147864766 | 132935069 | 101699367 | 85490910 | 74530889 | 66262564 | 57097320 | 50497233 | 43240020 | 31295107 | 26281464 | 21942492 | 17303465 15739871 15238971 14799540 | 13935440 13636067 13060362 12612622

424013377 | 664355055 | 470400710 | 400761692 | 350pa1054 | 3142744z | 283438684 | 056505066 | 235040085 | 215164200 | 173,670,100 | 150502451 | 132767339 | 110447804 | 105800584 | o300 | epo7ame0 | esostsra | seoomeos | aootoass | ao77sosr  as2spoeo 36921855  35702:800 0820 33877254 33319438 32441757
number of loans Jan-05 | Jan-06. Jan-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] Jjan-23] Jan-24. Jan-25 25 Jul-25 Oct-25 Jan-26. Apr-26 Jul-26 Oct-26

principal amounls Jan- pr26
Self Certified - 609,406 300337 373587 399,750 769,750 430,500 825000 | 1111378 | 1520378 | 1676681 | 1096943 | 101489 709,655 354,861 371,500 672562 27001 140,000 344,750 609,878 569,878 569,878 384,878 180,128 365,128 180,128 180,128
Non-Self Cartiied - 1,266,341 626427 1,469,636 1,504,262 1838082 1763105 | 2740311 | 2287192 | 1763449 | 2418376 | 1704852 | 1800477 920,700 944,059 675250 473,000 207,231 - 99982 99,982 - - - 78,774 - 182,000 182,000
Total 60+ days - 1875747 926,764 1843223 1,904,012 2,607,832 2193605 | 3565311 | 330571 | 3osasor| 395057 | 2s0n7es | 2815373 | 1630355 | 1208920 | 106750 | 1145562 567231 140,000 444732 709,860 569,878 569,878 384,878 258902 365,128 362,128 362,128
[[oumber of foans I Jan-05| Jan-06 Jan-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. Apr25 Jul-25 Oct-25 Jan-26. Apr26 Jul-26 Oct-26
Self Certified - 4 2 3 5 3 5 6 8 11 7 6 5 2 2 4 2 1 2 3 3 1 2 1 1
Non-Self Cartiied - 7 4 9 9 10 9 3 14 12 13 10 10 5 5 3 3 2 - 1 1 - - - 1 - 1 1
Total 60+ days - 11 6 12 12 15 12 18 2 20 24 kid 16 10 7 5 7 4 1 3 4 3 3 2 2 2 2 2
90+ davs.
entages Jan-07] Jan-10] Jan-11]

Self Certified 0.10% 0.40% 0.42%

Non-Self Cartiied 0.13% 076% 075%

Total 90+ days 0.12% 063% 063%

amounts Jan-07] Jan-10] Jan-11]

Self Certified 190,000 466,250 430,500

o st Gt e | mw| s iz !

Total 90+ days 543,669 1,506,873 1675466 1,967,037 1.782,105 3,363,958 2,185,696 180,128
[[oumber of foans I Jan-05| Jan-06 Jan-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. Apr25 Jul-25 Oct-25 Jan-26. Apr26 Jul-26 Oct-26
Self Certified - 1 2 2 3 3 5 4 6 11 7 4 2 1 2 4 2 1 2 2 1 2 1 1 1
Non-Self Cartiied - 4 2 7 8 8 7 2 14 11 10 9 8 5 2 2 1 2 - - 1 - - - - - 1 1
Total 90+ days - 7 3 ] 10 1 10 kil 18 kid 21 16 12 7 3 4 s 4 1 2 3 1 2 2 1 1 2 2

Performance E-MAC NL 2004-Il October 2026



