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Important Legal Information EUROPEAN

DATAWAREHOUSE

By participating in this presentation you will be deemed to acknowledge and agree to the following terms and
conditions:

The information to be disclosed during the presentation is of a confidential nature and should not be disclosed or
transmitted in any form to: (a) any other person within your organisation except on a need to know basis; or (b)
any person outside your organisation.

You are being invited to participate in the presentation as a potential future user of the European DataWarehouse
and the information to be disclosed during the meeting should not be used by you for any other purpose.

European DataWarehouse GmbH is and shall remain the exclusive owner of the information to be disclosed
during the presentation and all patent, copyright, trade secret, trademark and other intellectual property rights
therein.
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New Access Interface: ED Cloud Solution EUROPEAN

DATAWAREHOUSE

The ED Cloud solution enables direct access to the universe of loan level data using standard database
queries and enhances the analysis in three ways:
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Benchmark for the same

Measure Selected Deal Data Owner | Vintage & Country Country All
No. of Deals 1 6 4 20 475
bili A Standardised parameters based on Wugory 7655 80.41 7355 7699 7765
W.Avg CLTV 73.38 95.04 65.29 79.90 67.90
CO m para I Ity common RMBS template W.Avg Interest Rate 273 2.23 2.35 240 5.05
A Ability to compare deal statistics with ~ |wavsessoning 1 104 1 106 8
W.Avg Orig. Term to Maturity 41 M1 349 43 324
other deals and benchmarks W.Avg Rem. Term to Maturity 215 238 231 242 237
Average Income 36,992 46,157 39,562 49,480 43,774
% of Loans with >90% CLTV 20.07 4165 11.49 2101 15.78

June 2015 European DataWarehouse GmbH




ED Cloud Capabilities EUROPEAN

DATAWAREHOUSE

ED Cloud helps in the due diligence, monitoring and internal analysis of ABS

[ Fast comparison Q } [ @ Benchmarking transactions }
Drill down (individual slice and dice ‘ . Deal information on aggregated
of the relevant information) t\ . O bpasis with stratification tables

i ED Cloud
Raw Aggregated

loan level data data
Additional portfolio information JPtloe ] | Rty - :
complementing in many cases @~ - i : ' @ Loan performance transition matrix
investor report stratifications

E ,
1 \
! \
/ '
/ \
! \
/

[ Comparison of the loan level data with.}

external portfolios market across jurisdictions and vintages

[ ® Comparison of underlying pools with the }

Ongoing monitoring of transactions with integration
possibilities with internal tools
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: EUROPEAN
ED Cloud Access Options DAlTJAI\?v%EHOUSE

Connec t to ED RMBS Cloud

Option 1* X Eidal YRl
Xce RMBS Deal Viewer

Excel Front End

Version 1.0

ED Cloud

Raw Aggregated i
loan level data data » §6E Server = |-
Management Studio oHE

Option 2 ‘ = |
@ alikview = ‘
3 ||| L L Iy |||| "

Direct access to
the cloud database DATAWATCH

* Excel Front End supports Microsoft Excel versions 2010 and above on PCs (Windows)
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Option 1: Excel Front End EUROPEAN

DATAWAREHOUSE

The ED Cloud Front End Excel template is divided into the following 6 worksheets
Excel
1. Deals Sheet i Displays all the deals in Edwin
2. Summary Sheet 1 Shows detailed deal information and transaction history Excel Front End
3. Benchmarks Sheet i Provides Issuer / Vintage / Country level benchmarks
4. Strats Sheet i Displays various stratification tables with ability to slice and dice based on several parameters
5. Transition Sheet 1 Shows Account Status transition matrix between 2 selected submissions
6. Compare Sheet - Displays strats for up to any 4 selections (deal/data owner/vintage/country) from the cloud and 1 imported LLD file

EUROPEAN
DATHWAREHOUSE

Performance Hatory

EUROPEAN st hame
DATAWAREHOUSE Evolution By Account Status

Total Loans.
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EUROPEAN

DATAWAREHOUSE

Excel Front End T Deals Sheet

RMBS Deal Viewer A :
DATAWAREHOUSE A QUle search for deals by
Deal Name, ED Code or
Select any cell from the table and click on "View Deal’
Deal_Name - Data_Owner Vi tagﬂ Country Curr_Bal ISI N
RMBSDEODD055100120081 Zugspitze 2008-1 GmbH Deutsche Bank Privat- und 2008 Germany 2015-02-28  6,280,482,091 97,501 A2 Inactive DEOODAOWMFM1, DEDODAOWMFNS
RMBSDEDDDO55100220089 Rhoen 2008-1 GmbH Deutsche Bank Privat- und 2008 Germany 2015-02-28 992,161,332 12,871 A2 Inactive DEODDAOAEGAG, DEODDADAEGB4 .
RMBSDEOD00S7100120083 Pure German Lion RMBS 200¢ ING-DiBa AG 2008 Germany 2015-04-30  4,732,210,172 60,005 Al Active  X50394301344, X50394309081, X50394310683 A Select any row / cell and
RMBSDEODD190100120086 TS Lago One GmbH Commerzbank Aktiengesell 2008 Germany 2015-04-02  5,304,221,289 90,168 A2 Active  DEODDAOAEHRS, DEOODADAEHST clickon®&i ew DButtamn! &
RMBSDEOD0556100120088 Rosenkavalier 2008 GmbH  UniCredit Bank AG 2008 Germany 2015-04-30  3,140,316,228 70,141 Al Active  DEODDADAEDB2
RMBSIEOO0062100120060 Fastnet Securities 2 Plc Permanent TSB plc 2006 Ireland 2015-05-29 942,760,228 9,127 A2 Active  XS0256128686, XS0256130401, X50256132795 t o view t he s ell
RMBSIEOO0D62100220076 Fastnet Securities 3 Ltd Permanent TSB plc 2007 Ireland 2015-05-28  5,021,991,761 25,805 A2 Active  XS0336037469, XS0336038194, XS0336038608
RMBSIEDO0D62100320082 Fastnet Securities 5 Ltd Permanent TSB plc 2008 Ireland 2015-05-28  1,111,783,553 7,709 A2 Active  XS0392181946, XS0332182753, X50392183058 summary
RMBSIEDO0D62100420080 Fastnet Securities 6 Ltd Permanent TSB plc 2008 Ireland 2015-05-29  1,501,821515 8,958 A2 Active  XS0398511567, XS0338511997, X50398512292
RMBSIEDOOD62100520095 Fastnet Securities 7 Ltd Permanent TSB plc 2009 Ireland 2014-07-31  1,120,896,076 3,249 A2 Inactive XSD418130240, XSD418130596, X50418131131
RMBSIEDO0D62100620101 Fastnet Securities & Ltd Permanent TSB plc 2010 Ireland 2013-07-31  1,706,888,755 5,252 A2 Inactive XS0496212217, XSD496212720, XS0496213967
RMBSIEDO0D62100720133 Fastnet Securities 9 Limited Permanent TSB plc 2013 Ireland 2015-05-29 904,045,953 8,201 Al Active  XS0996290614, XS0936295258, XS0996295761
RMBSIEDO0D62100920147 Fastnet Securities 10 Limited Permanent TSB plc 2014 Ireland 2015-05-28  2,006,569,901 8,747 A2 Active  xs1143015748, xs1143016472, xs1143016985,
RMBSIEDDD134100120083 Phoenix Funding 2 Limited  KBC Bank Ireland plc 2008 Ireland 2015-04-30  5,663,460,610 27,022 A1 Active  XS0370442377, XSD370443003 Table disp|ays all RMBS deals
RMBSIED00134100220123 Phoenix Funding 5 Limited ~ KBC Bank Ireland plc 2012 Ireland 2015-04-30 767,247,729 4351 A1 Active  XS0783935728, XS0783935991, X50783936023 . .
RMBSIEDD0134100320089 Phoenix Funding 3 Limited  KBC Bank Ireland plc 2008 Ireland 2015-02-28  2,357,709,017 15,520 A1 Active  X50398593433, XS0398593789 in Edwin
RMBSIEDD0134100420095 Phoenix Funding 4 Limited  KBC Bank Ireland plc 2009 Ireland 2015-02-28 617,859,438 3,758 Al Active  X50441360319, XS0441360749
RMBSIEO00145100120105 Mespil 1 RMBS Limited EBS Ltd. 2010 Ireland 2015-04-30 864,853,631 4,399 Al Active  XS0552903038, XS0552903202, XS0562903467
RMBSIED00145100220061 Emerald Mortgages No. 4 Lim EBS Ltd. 2006 Ireland 2015-04-30 751,876,635 5,818 Al Active  XS0260593727, XSD260595185, XS0260595854
RMBSIED00145100320085 Emerald Mortgages No. 5 Lim EBS Ltd. 2008 Ireland 2015-04-30  1,491,549,995 14,155 A1 Active  XS0352154503, XS0352155146
RMBSIEO00167100120083 Celtic Residential Irish Mortg Ulster Bank Ireland Ltd 2008 Ireland 2015-04-30  3,739,635,215 16,537 A1 Active  XS0397712414,XS0337714386, XS0397715359
RMBSIEDO0167100220099 Celtic Residential Irish Mortg Ulster Bank Ireland Ltd 2009 Ireland 2015-02-27  2,656,483,009 12,303 A1 Active  XS0444431471, XSD444438138, X50444451313
RMBSIEDO0167100320105 Celtic Residential Irish Mortg Ulster Bank Ireland Ltd 2010 Ireland 2015-02-27 579,705,771 3,148 A1 Active  XSD474129433, XSD474133385, XS0474133625
RMBSIEO00167100420053 Celtic Residential Irish Mortg Ulster Bank Ireland Ltd 2005 Ireland 2015-04-30 710,578,658 6,693 A2 Active  X50235752994, XS0235753299, XS0235753372
RMBSIEO00167100520076 Celtic Residential Irish Mortg Ulster Bank Ireland Ltd 2007 Ireland 2015-02-27  1,125,653,936 8,592 Al Active  XS0305169236, XS0305170242, XS0305171059
RMBSIEOO0167100620066 Celtic Residential Irish Morts Ulster Bank Ireland Ltd 2006 Ireland 2015-03-31 915,450,476 7,074 A2 Active  XSD262422586, XS0262424012, X50262424525
RMBSIEOO0167100720064 Celtic Residential Irish Mortg Ulster Bank Ireland Ltd 2006 Ireland 2015-02-27  2,053,768,915 14,936 A2 Active  XS0275790359, XS0275790433, XS0275790516
RMBSIED00209100320089 Wolfhound 2 Bank of Scotland plc 2008 Ireland 2013-04-30  2,670,387,417 10,085 A2 Inactive XS0468625206
RMBSIEDD0209100420087 Wolfhound 2008-1 Bank of Scotland plc 2008 Ireland 2013-07-31  3,603,088,081 15,329 A2 Inactive XS0399874063
RMBMITO00103100220095 Estense Finance 5.r.| BANCA POPOLARE DELL'EMI 2008 italy 2015-04-30 884,162,949 13,598 Al Active  ITODD4513542, ITODD4513559, [TOOD4513567
RMBSITO00041100120088 Media Finance S.r.l. 2008 Se Banca Popolare di Pugliae 2008 Italy 2015-03-31 143,839,027 2,518 Al Active  ITOD04347677
RMBSITODOD41100220094 Media Finance 5.r.l. (2009 Se Banca Popolare di Puglia € 2009 Italy 2015-03-31 246,016,104 3,043 Al Active ITOOD4562309
RMBSITO00041100320118 Media Finance S.r.l. (2011 Se Banca Popolare di Pugliae 2011 Italy 2015-03-31 301,326,614 3,375 A1 Active  ITODD4712979, ITODD4712995
- |
oy
|\-!-‘_|
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Excel Front End i Summary Sheet EUROPEAN

DATAWAREHOUSE

| esi Nome |

EDCode EoCode ‘ Ability to navigate between different submissions

Pool Cut-Off Date | < 2015-05-29 [

Remove Outlers? (L0 (Pool Cut-Off Dates)

EUROPEAN
DATAWAREHOUSE

Note: Al computations except Total Loans' and 'Spiit by Account Status’ are on active loans only (loans with current balance not equal to 0)

Deal Status Active Data Owner Data Owner ISINs ISINL, ISINZ, ISIN3
Asset Country Germany Data Provider Data Provider . . .
Vintage 2006 Primary Exchange Listing ot Germany Toggle switch to include / exclude outlier values
T from averages and weighted averages
Report Date (BR1) 2014-09-10|Avg Constant Pre-payment Rate (BR13) 0|Excess Spread Amount (BR11) 2,950
Bond issue Date (BR39) 2006-06-29|Trigger Measurements/Ratios (BR12) ¥|Ending Reserve Account Balance (BR3) 70,000,000
Latest IPD (BR27) 2015-06-10| Drawings under Liquidity Facility (BRS) N|Target Reserve Account Balance (BR4) 70,000,000
Loan Level information View detailed deal information per submission
Current Balance Loan Numbers LV oLV Primary Income .
Total Current Balance 942,760,228 | Total Loans 16,273 |Min ~ [min 4.00 [Min - A Deal LeVel | nformatlon
Average Current Balance 103,294 | Active Loans 9,127 |Max 505.00 |Max 993.00 |Max 336,000 A .
Average Current Balance per Borrower 58,491 | Distinct Borrowers 16,118 |WACLTV 73.34 (WA OLTY 7655 |Average 36,992 Bond Level Inform ation
Max Current Balance 899,463 A H e
Original Balance Borrower Concentration ‘Seasoning / Maturity Interest Rate Loan Slze7 Current Balance! Orlglnal Balance
Original Balance 1,401,613,890 By % of Current Balance WA Seasoning 127 [Min Origation Date 1998-05-01|WA Interest Rate 273 A Borrower Concentratlon
Average Original Balance 153,568 |Largest 0.10 |[WAOTM 341 [Max Origination Date 2008-08-01
Average Original Balance per Borrower 86,960 |Top 10 073 |warTm 215 |Max Maturity 2044-06-01 A OLTV
Max Original Balance 900,000 |Top 20 128 Max OTM 420
Top 50 262 Max RTM 349 A CLTV
A Seasoning
A Primary Income statistics

A Performance statistics
across all the
submissions of the
chosen deal (No. of loans,
% Current Balance by
account status i «— ¢
Performing, Arrears,
Defaults, etc.)

A Arrears information by
months in arrears (No. of
loans, % Current Balance,
Arrears Balance)
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