Total Original Balance (£) 39.827.607
Total Current Balance (£) 12.421.59
Number of Loans 205
Number of Borrowers 458
Average Current Balance (£) 42.107
Weighted-average Original FTV (%) 77,94%
Weighted-average Current FTV (%) 31,82%
Current FTV > 60% 738.025
Weighted-average Seasoning (Months) 216
Weighted-average Remaining Term (Months) 101
Weighted-average Current Rental Rate (%) 5,32%
HPPs >= £500k (%) 0,00%
Adverse credit / CCJs (%) 0,00%
Adverse credit / CCJs 3 or more (in last 24 months) (%) 0,00%
Current FTV > 60% 5,.94%
London Exposure (%) 34,58%
Maximum any other region exposure (%) 16.07%
Maximum Borrower Balance (%) 2,15%
Rent Only (%) 0,00%
ExPat/Overseas Borrowers (%) 0,00%
Self-employed (%) 20,66%
FTB Landlord (%) 0,00%
Weighted-average Margin (%) 1,33%
'Weighted-average Fixed Rate Period 0,00
Performing Loans (< 30 days in arrears) (%) 87,79%
Arrears 30-90 days (%) 1,89%
Defaulted Loans (> 90 days in arrears) (%) 10.32%
Original Balance £ % # %
X < 25,000 0 0,00% 0 0,00%
25,000 <= 547,652 1,38% 14 4,75%
50,000 <= x < 100,000 7.008.937 17,60% 92 31,19%
100,000 10.020.265 25,16% 82 27,80%
150,000 9.863.341 24,77% 58 19,66%
200,000 <= 6.364.312 15,98% 29 9,83%
250,000 <= 4.512.350 11,33% 16 5,42%
350,000 <= 1.107.000 2,78% 3 1,02%
403.750 1,01% 1 0,34%
0 0,00% 0 0,00%
o 0,00% o 0,00%
0 0,00% 0 0,00%
0 0,00% 0 0,00%
39.827.607 100% 205 100%
Max 403.750
Min 25.001
Average 135.009
Current Balance £ % # %
0<x 0 0,00% 0 0,00%
X <25,000 1.230.102 9,90% 97 32,88%
25,000 <= 3.936.687 31,69% 107 36,27%
50,000 <= x < 100,000 5.045.717 40,62% 75 25,42%
100,000 1.724.235 13,88% 14 4,75%
150,000 <= 0 0,00% 0 0,00%
200,000 <= 217.718 1,75% 1 0,34%
250,000 267.136 2,15% 1 0,34%
350,000 0 0,00% 0 0,00%
400,000 <= 0 0,00% 0 0,00%
450,000 <= 0 0,00% o 0,00%
500,000 <= 0 0,00% 0 0,00%
0 0,00% 0 0,00%
700,000 <= x < 800,000 0 0,00% 0 0,00%
12.421.596 100% 295 100%
Max 267.136
Min 2
Average 42.107
Original FTV £ % # %
X <45% 558.557 4,50% 28 9,49%
151.554 1,22% 5 1,69%
290.070 2,34% 10 3,39%
404.936 3,26% 13 4,41%
735.569 5,92% 22 7,46%
1.225.954 9,87% 29 9,83%
1.022.603 8,23% 27 9,15%
855.609 6,89% 2 7,80%
80% <= 1.983.893 15,97% 45 15,25%
2.296.676 18,49% a7 15,93%
1.738.083 13,99% 29 9,83%
x <100% 1.119.841 9,02% 16 5,42%
100% <= 38.250 0,31% 1 0,34%
12.421.596 100,00% 295 100,00%
Max 100%
Min 16%
Weighted-Average 8%
Original Valuation £ % # %
X < 50,000 25.149 0,20% 2 0,68%
50,000 <= x < 100,000 757.589 6,10% 39 13,22%
100,000 <= x < 150,000 2.041.486 16,43% 68 23,05%
150,000 <= x < 200,000 2.483.606 19,99% al 24,07%
200,000 2.773.472 22,33% 51 17,29%
250,000 2.096.010 16,87% 35 11,86%
300,000 <= 698.713 5,62% 1 3,73%
350,000 <= 979.202 7.88% 1" 3,73%
400,000 <= 533.162 4,29% 6 2,03%
33.507 0,27% 1 0,34%
0 0,00% 0 0,00%
x < 1,000,000 o 0,00% o 0,00%
0 0,00% 0 0,00%
0 0,00% 0 0,00%
12.421.596 100,00% 205 100,00%
Max 468.000
Min 42500
Weighted-Average 220,811



Current FTV £ % # %
x<25% 4.754.858 38,28% 169 57,29%
4.434.278 35,70% 88 29,83%
1.360.882 10,96% 20 6,78%
168.245 1,35% 4 1,36%
349.427 2,81% 4 1,36%
615.882 4,96% 5 1,69%
60% <= x < 65% 201.475 1,62% 2 0,68%
65% <= x < 70% 145.716 117% 1 0,34%
70% <= x < 75% 123.698 1,00% 1 0,34%
0 0,00% 0 0,00%
o 0,00% o 0,00%
85% <= x < 90% 0 0,00% 0 0,00%
90% <= x < 95% 0 0,00% 0 0,00%
95% <= x < 100% 0 0,00% 0 0,00%
100% <= x < 150% 267.136 2,15% 1 0,34%
12.421.596 100,00% 295 100,00%
Max 121%
Min 0%
Weighted-Average 32%
Current Valuation £ % # %
x < 50,000 o 0,00% o 0,00%
50,000 <= x < 100,000 149.091 1,20% i 3,73%
100,000 <= x < 150,000 537.688 4,33% 27 9,15%
150,000 <= x < 200,000 1.413.960 11,38% 50 16,95%
200,000 < 250,000 1.411.860 11,37% 36 12,20%
250,000 <= x < 300,000 1.424.321 11,47% 41 13,90%
1.453.325 11,70% 30 10,17%
783.850 631% 16 5.42%
400,000 <= x < 450,000 885.683 7.13% 16 5,42%
450,000 <= x < 500,000 1.324.640 10,66% 25 8,47%
500,000 <= x < 1,000,000 3.037.179 24,45% 43 14,58%
1,000,000 <= x < 1,500,000 0 0,00% 0 0,00%
1,500,000 < 2,000,000 o 0,00% o 0,00%
2,000,000 <= X < 2,500,000 0 0,00% 0 0,00%
12.421.596 100,00% 205 100,00%
Max 918.488
Min 65.678
Weighted-Average 381614
Property type £ % # %
Residential (House, detached or semi-detached) 5.574.222 44,88% 119 40,34%
Residential (Flat/Apartment) 1.244.866 10,02% 2 8,14%
Residential (Bungalow) 166.233 1,34% 2 0,68%
Residential (Terraced House) 5.418.380 43,62% 149 50,51%
Multifamily House (properties with more than four units securing one underlying exposure) 0 0,00% 0 0,00%
Partial Commercial use (property is used as a residence as well as for commercial use) 0 0,00% 0 0,00%
Commercial or Business Use 0 0,00% 0 0,00%
Land Only o 0,00% o 0,00%
Other 17.89 0,14% 1 0,34%
12.421.596 100,00% 205 100,00%
Region £ % # %
South East 919.086 7,40% 20 6.78%
West Midlands 1.569.715 12,64% 48 16,27%
South West 462.413 3,72% 13 4,41%
North West 1.995.837 16,07% 60 20,34%
Yorkshire & Humberside 1.062.633 8,55% 30 10,17%
London 4.295.869 34,58% 73 24,75%
East Anglia 597.379 481% 17 5,76%
Wales 217.854 1,75% 4 1,36%
East Midlands 800.544 6,44% 18 6,10%
North 500.267 4,03% 12 407%
12.421.596 100,00% 205 100,00%
Term £ % # %
x<24 0 0,00% 0 0,00%
24 <=x <60 o 0,00% o 0,00%
60 <= x < 120 0 0,00% 0 0,00%
120 <= x < 180 0 0,00% 0 0,00%
74.910 0,60% 3 1,02%
705.861 5,68% 30 10,17%
9.201.392 74,08% 226 76,61%
1.513.676 12,19% 2 7,80%
925.757 7,45% 13 4,41%
0 0,00% 0 0,00%
12.421.596 100,00% 295 100,00%
Max 468
Min 204
Weighted-Average 317
Seasoning £ % # %
x<6 o 0,00% o 0,00%
6<=x<12 0 0,00% 0 0,00%
12<=x<18 0 0,00% 0 0,00%
0 0,00% 0 0,00%
o 0,00% o 0,00%
0 0,00% 0 0,00%
0 0,00% 0 0,00%
0 0,00% 0 0,00%
o 0,00% o 0,00%
0 0,00% 0 0,00%
12.421.59 100.00% 205 100.00%
12.421.596 100,00% 205 100,00%
Max 248
Min %
Weighted-Average 216
Remaining Term £ % # %
0<x 0 0,00% 0 0,00%
x<12 43.359 0,35% 6 2,03%
12<=x<24 31.242 0,25% 4 1,36%
24<=x<48 266.800 2,15% 9 3,08%
48 <=x <60 300.742 2,42% 14 4,75%
60 <= x <120 9.027.494 72,68% 220 74,58%
120 <= x < 144 521.636 4,20% 7 2,37%
144 <= x < 168 818.027 6,59% 15 5,08%
168 <= x < 192 375.715 3,02% 5 1,69%
399.196 3,21% 6 2,03%
343.642 2,77% 3 1,02%
228.797 1,84% 5 1,69%
64.945 0,52% 1 0,34%
0 0,00% 0 0,00%
0 0,00% 0 0,00%
12.421.596 100% 295 100%
Max 269
Min o
Weighted-Average 101



Origination Year (all originated between 2005 and 2021) £ % # %
2005 175.654 1,41% 6 2,03%
2006 1.525.561 12,28% 50 16,95%
2007 3.878.400 31,22% 105 35,59%
2008 4.632.717 37,30% 86 29,15%
2009 2.200.264 17,79% 48 16,27%
2010 0 0,00% 0 0,00%
2011 o 0,00% o 0,00%
2012 0 0,00% 0 0,00%
2013 0 0,00% 0 0,00%
2014 0 0,00% 0 0,00%
2015 o 0,00% o 0,00%
2016 0 0,00% 0 0,00%
2017 0 0,00% 0 0,00%
2018 0 0,00% 0 0,00%
2019 o 0,00% o 0,00%
2020 0 0,00% 0 0,00%
2021 0 0,00% 0 0,00%
12.421.596 100% 205 100%
Maturity Year £ % # %
<2031 582,821 4,69% 30 1017%
2031 - 2035 9.046.647 72,83% 222 75,25%
2036 - 2040 1.526.305 12,29% 25 8,47%
2041 - 2045 972.081 7,83% 12 4,07%
>= 2046 293.742 2,36% 6 2,03%
12.421.596 100,00% 205 100,00%
Loan purpose £ % # %
Purchase 8332525 67,08% 185 62,71%
Remortgage 0 0,00% 0 0,00%
Other 4.089.071 32,92% 110 37,29%
12.421.596 100,00% 295 100,00%
Repayment Method £ % # %
Rent Only o 0,00% o 0,00%
Repayment 12.421.596 100,00% 205 100,00%
Part & Part 0 0,00% 0 0,00%
12.421.596 100,00% 205 100,00%
Payment Type £ % # %
Bullet 0 0,00% 0 0,00%
Annuity 12.421.59 100,00% 205 100,00%
Other 0 0,00% 0 0,00%
12.421.596 100,00% 295 100,00%
Rental Rate Type £ % # %
Floating rate loan (for life) 12.421.596 100,00% 295 100,00%
2 year Fixed (reverting to floating) 0 0,00% 0 0,00%
5 year Fixed (reverting to floating) 0 0,00% 0 0,00%
12.421.596 100,00% 205 100,00%
Current Rental Rate Index £ % # %
BoE Base Rate 12.421.59% 100,00% 295 100,00%
Standard Variable Rate 0 0,00% 0 0,00%
12.421.596 100,00% 295 100,00%
Current Rental Rate £ % # %
X <4% 0 0,00% 0 0,00%
4% <=x <5% 1.112.825 8,96% 19 6,44%
5% <= x < 6% 11.305.579 91,02% 275 93,22%
3192 0,03% 1 0,34%
0 0,00% 0 0,00%
8% <=x <9% 0 0,00% 0 0,00%
12.421.596 100,00% 295 100,00%
Max 6,09%
Min 4,89%
Weighted-Average 5,32%
Number Months in Arrears £ % # %
10.904.505 87,79% 274 92,88%
61.691 0,50% 3 1,02%
173.642 1,40% 3 1,02%
200.440 1,61% 4 1,36%
2 0,00% 1 0,34%
9<=x<12 0 0,00% 0 0,00%
x>=12 1.081.316 871% 10 3,39%
12.421.596 100,00% 205 100,00%
Max 1164
Min 0
Weighted-Average 72
Gross Annual Income Coverage Ratio (ICR) £ % # %
90% <= x < 95% - -
95% <= x < 100% - -
100% <= x < 150% - -
Max .
Min -
Weighted-Average -
Rental Income Coverage Ratio (RICR) £ % # %
X <45% - -
70% <= x < 75% - -
75% <= x < 80% - -
80% <= x < 85% - -
95% <= x < 100% - -
100% <= x < 150% - -
Max .
Min -
Weighted-Average -
Status £ % # %
Self-employed 2.566.752 20,66% 56 18,98%
Employed 9.680.458 77.93% 233 78,98%
Pensioner o 0,00% o 0,00%
Unemployed 132.027 1,06% 5 1,69%
Other 42.360 0,34% 1 0,34%
12.421.596 100,00% 205 100,00%



Borrouing B
Total Original Balance (£) 95,627,373
Total Current Balance (€) 95.310.967
Number of Loans. 38
Number of Borrowers 1
Average Current Balance (£) 247,561
Weighted-average Original FTV (%) 66,84%
Weighted-average Current FTV (%) 68,21%
Gurrent FTV > 60% 75.611.670
Weighted-average Seasoning (Months) 6
Weighted-average Remaining Term (Months) 313
Weighted-average Curent Rental Rate (%) 6.23%
HPPs >= £500K (%) 11.50%

[ Adverse credit / GCJs (%) 0,00%
Adverse credit / CGJs 3 o more (i last 24 months) (%) 0,00%
Current FTV > 60% 79.33%
London Exposure (%) 54,78%
Maximum any other region exposure (%) 13,85%
Maximum Borrower Balance (%) 2,60%
Rent Only (%) 73,26%
ExPat/Overseas Borowers (%) 478%
Seit-employod (%) 49.44%
FT8 Landiord (%) 13,67%
Weighted-average Margin (%) 247%
Wieighted-average Fixed Rate Period (years) 3
Performing Loans (< 30 days in arrears) (%) 99.72%
Arrears 30.90 days (%) 0.28%
Defauttod Loans (> 90 days in arrears) (%) 0.00%

3 % # %

X <25,000 o 0.00% o 0.00%

25,000 <= x < 50,000 0 0,00% o 0,00%
50,000 <= x < 100,000 3.491.504 3.64% 44 11,43%
100,000 <= x < 150,000 8.027.107 8.38% 66 17,14%
150,000 <= x < 200,000 11.565.987 12,07% 66 17,14%
200,000 <= x < 250,000 9.498.668 9.91% 43 117%
250,000 <= x < 350,000 25.337.412 26.44% 83 21,56%
350,000 <= x < 400,000 11.655.439 12,06% 31 8.05%
400,000 <= x < 450,000 11.070.978 11,55% 2 6.75%
450,000 <= x < 500,000 4.256.480 4.44% 9 2,34%
500,000 <= x < 600,000 5.398.598 5.63% 10 2.60%
600,000 <= x < 700,000 1.872.067 1,95% 3 0.78%
700,000 <= x < 800,000 700.000 0.73% 1 0,26%

800,000 <= x < 1,500,000 3.053.133 3.19% 3 0.78%
95.827.373 100% 385 100%
Max 1303133
Min 56.000
Average 248.902
Current Balance 3 % # %

< o 0.00% o 0.00%
<25,000 0 0,00% 0 0,00%

25,000 <= x < 50,000 o 0.00% 0 0,00%
50,000 <= x < 100,000 4124417 433% 51 13.25%
100,000 <= x < 150,000 8.254.604 8.66% 66 17,14%
150,000 <= x < 200,000 11.007.902 1,55% 62 16,10%
200,000 <= x < 250,000 9.830.314 10.31% 4 11,43%
250,000 <= x < 350,000 25.274.183 26.52% 82 21.30%

11.284.489 11.84% 30 7.79%
10.269.038 10.77% 2 6,23%
4.744.220 4.98% 10 2.60%
500,000 <= x < 600,000 4.895.173 5.14% 9 2.34%
600,000 <= x < 700,000 1.869.220 1,96% 3 0.78%
700,000 <= x < 800,000 700.000 0.73% 1 0.26%
800,000 <= x < 1,500,000 3.057.389 3.21% 3 0.78%
95.310.967 100% 385 100%
Max 1303133
Min 53.530
Average 247.561
Original FTV. £ % # %
X <45% 4.459.707 4.68% 21 5.45%
4% <= x <50% 913.059 0,96% 6 1,56%
50% <= x < 5% 4743546 4.98% 17 4.42%
55% <= x < 60% 7.426.021 7.79% 25 6.49%
60% <= x < 65% 11.416.175 11,98% 40 10,39%
65% <= x < 70% 12.483.988 13,10% 45 11,69%
0% <= x < 75% 11.903.269 12,49% 43 117%
75% <= x < 80% 24.573.915 25,78% 9 25.71%
80% <= x < 85% 17.011.285 17,85% 88 22.86%
o 0.00% o 0.00%
o 0,00% o 0,00%
95% <= x < 100% 380.000 0.40% 1 0.26%
100% <= x < 150% 0 0.00% o 0.00%
95.310.967 100,00% 385 100,00%
Max 6%
Min 16%
Weighted-Average 69%
Original Valuation £ % # %

X <50,000 o 0.00% o 0.00%
50,000 <= x < 100,000 913.187 0,96% 14 3.64%
100,000 <= x < 150,000 3.736.055 3.92% 40 10,39%
150,000 <= x < 200,000 4.832.486 5.07% 39 10,13%
200,000 <= x < 250,000 6.610.805 6.94% 42 10,91%
250,000 <= x < 300,000 7.331.047 7.69% 39 10,13%

4.508.329 473% 21 5.45%
350,000 <= x < 400,000 5.311.869 5.57% 2 571%
400,000 <= x < 450,000 11.619.850 12,19% 40 10,39%
450,000 <= x < 500,000 10.172.974 10,67% 34 8.83%
29.368.576 30,81% 76 19,74%
4.069.175 4.27% 8 2.08%
3.798.963 3.99% 6 1,56%
1,600,000 <= x < 5,000,000 3.038.651 319% 4 1,04%
95.310.967 100,00% 385 100,00%
Max  4.080.000
Min 70.000
Weighted-Average 526.989
Current FTV. £ % # %
x<25% 949.795 1,00% @ 1.04%
25% <= x < 35% 854,663 0,90% 6 1,56%
35% <= x < 45% 3.021.845 3.47% 13 3.38%
1426675 1,50% 8 2,08%
50% <= x < 5% 4745730 4,98% 18 4,68%
55% <= x < 60% 8.700.589 9.13% 31 8.05%
60% <= x < 65% 14.135.612 14,83% 50 12,99%
65% <= x < 70% 8.643.396 9.07% 3 8.05%
70% <= x < 75% 20.218.009 21.21% 7 20,00%
75% <= x < 80% 26.567.035 27.87% 119 30,91%
5.667.617 5.95% 27 7.01%
0 0,00% 0 0,00%
o 0.00% o 0.00%
380.000 0.40% 1 0,26%
100% <= x < 150% [ 0.00% o 0.00%
95.310.967 100,00% 385 100,00%
Max 9%
Min 8%

Weighted-Average 68%



Current Valuation . % # %
*<50.000 0 0.00% 0 0.00%
834.189 0.88% 3 3.36%
3934035 413% a2 10.91%
4.672.055 4.90% 3 9.87%
6.651.253 6.96% 2 10.91%
7536599 791% W0 10,39%
4.487.729 471% 21 5.45%
5641681 5.92% 2 597%
11.092.496 12,58% 4 10,65%
9.226.171 9,66% a1 8.05%
34.104.961 35,78% 5 22,08%
2.336.890 245% 4 1.04%
1,500,000 <= x < 2,000,000 3.057.389 321% 3 0.78%
2,000,000 <= x < 5,000,000 835518 0.88% 2 052%
95.310.967 100,00% 385 100,00%
Max 4052078
Mn 60975
Weighted-Average  527.980
Property type e % # %
Residential (House. detached or sem-detached) 30645471 32.15% Tz 29.00%
Residential (Fat/Apartment) 17.182.014 18,03% 7 18,44%
Residential (Bungalow) 222,664 023% 2 052%
Residential (Terraced House) 47.260.817 49,59% 200 51,95%
Multifamily House (properties with more than four units securing one underlying exposure) o 0,00% o 0.00%
Partial Commercia use (property is used as a residence as well as for commercial use) 0 0.00% 0 0.00%
‘Commercial or Business Use 3 0.00% 0 0.00%
Land Only 0 0.00% o 0.00%
Other 0 0.00% o 0.00%
95310967 100,00% 35 100,00%
Geographic Region . % # %
‘South East 5443.025 6.76% 2 519%
West Midlands 13.201.747 13,85% s 18,96%
South West 912183 0.96% 4 1.00%
North West 5.435.670 570% % 9.35%
Yorkshire & Humberside 2934764 3.08% 27 7.01%
London 52210627 54,78% 153 30.74%
East Anglia 5.404.656 8.62% a1 8.05%
Walos 1.567.750 1.64% 1 364%
East Mdlands 3826134 401% 2 597%
373510 0.39% 4 1.00%
95.310.967 100,00% 385 100,00%
Term £ % # %
<2t o 0.00% 0 0.00%
20<=x <60 0 0.00% 0 0.00%
60<=x <120 621,197 0.65% 2 0.52%
120 <=x < 180 3.631.001 381% 14 364%
180 <= x <240 3.948.855 414% " s42%
240 <= x <300 23,323,597 20.47% & 2078%
300 <= x < 360 27.3%.157 26.68% 105 2721%
360 <= x <420 17.788.743 18,66% o1 21.00%
420 <= x <480 9.485.048 9.95% “ 10,65%
480 <= x 9.76.278 9.63% 4 11.69%
95.310.967 100,00% 35 100,00%
Max 80
Min o
Weighted-Average 319
Seasoning £ % # %
9,984,484 52.40% 17 ST
33.540.135 35,19% 136 35,32%
11.624.421 12.20% 51 13.25%
161,927 0.17% 1 0.26%
0 0.00% 0 0.00%
0 0.00% 0 0.00%
0 0.00% o 0.00%
0 0.00% 0 0.00%
0 0.00% 0 0.00%
0 0.00% o 0.00%
0 0.00% o 0.00%
95310967 100,00% 35 100,00%
Max 18
Min 1
Weighted-Average s
Remaining Term e % # %
x<% o 0.00% o 0.00%
<x<i2 0 0.00% 0 0.00%
12<=x<2 0 0.00% 0 0.00%
24<=x <48 0 0.00% o 0.00%
48<=x <60 0 0.00% 0 0.00%
60<=x < 120 3.262.602 342% 2 312%
120 <=x < 144 430,848 0.46% 1 0.26%
148 <=x < 168 703.376 0.83% 4 1.00%
168 <= x < 192 1.130.170 1.19% 7 1.82%
1.932.561 2,03% i 1.82%
19,131,137 2007% 62 16,10%
2479.261 2,60% " 2,86%
4.265.125 447% 1® 468%
23,541,521 24,70% 8 2.12%
38,335,277 4022% 174 45.19%
95.310.967 100% 385 100%
Max a79
Min [
Weighted-Average 313
Origination Year £ % # %
2024 3.025.691 37% 1 364%
2025 73.340.056 76.95% 208 77.40%
2026 18.945.220 19,88% 3 18,96%
2027- 0 0.00% o 0.00%
95310967 100,00% 35 100,00%
Maturity Year . % # %
pror and including 2031 0 0.00% 0 0.00%
20312035 3262692 342% 2 312%
2036 - 2040 1.934.933 2,08% 10 260%
2041 - 2045 17.214.311 18,06% 50 15,32%
2046 onwards 72.899.030 76.49% 304 78.96%
95.310.967 100,00% 385 100,00%
Loan purpose £ % # %
Purchase 22339647 waazh 190 w935%
Remortgage 52.971.320 55,56% 195 50,65%
Other 0.00% o 0.00%
95.310.967 100,00% 385 100,00%
Repayment Method £ % # %
Rent Oy 9.625.701 73.25% 25 53.90%
Repayment 25.485.266 26,74% 139 36,10%
Part & Part 3 0.00% o 0.00%
95310967 100,00% 385 100,00%
Payment Type £ % # %
Rent Oy 9.625.701 73.25% 25 53.90%
Repayment 25.485.266 26,74% 139 36,10%
Part & Part 3 0.00% o 0.00%
95310967 100,00% 385 100,00%
Rental Rate Type £ % # %
Fioating rate oan (or fe) 3100.896 3.25% 1 364%
2-year fixed (reverting to float) 26.464.287 27.77% 130 33.77%
5-year fixed (revering to foat) 65.745.684 68.98% 241 62:60%
95.310.967 100,00% 385 100,00%
Current Rental Rate Index £ % # %
BoE Base Rate o 0.00% 0 0.00%
Standard Variable Rate 95.310.967 100,00% 385 100,00%
95.310.967 100,00% 385 100,00%
Current Rental Rate e % # %
<% o 0.00% o 0.00%
A= x <% 0 0.00% 0 0.00%
16.718.904 17.54% 60 15,58%
78.224.007 82,07% 23 83.90%
368,056 0.39% 2 052%
8% <=x<o% 0 0.00% 0 0.00%
95.310.967 100,00% 385 100,00%
Max 7a45%
Min 5,54%
Weighted-Average 6.23%



Number Months in Arrears £ % # %
x<1 95.048.607 99.72% 384 99.74%
1e=x<2 o 0,00% o 0,00%
2<=x<3 262.360 0.28% 1 0.26%
3<=x<6 0 0.00% 0 0,00%
6e=x<g o 0,00% o 0,00%
9<=x<12 0 0,00% 0 0,00%
x>12 0 0.00% o 0.00%
95.310.967 100,00% 385 100,00%
Max 3
Min 0
Weighted-Average 0
2
Gross Annual Income Coverage Ratio (ICR) £ % # %
51.364.318,48. 53,89% 261 67.79%
3.404.529,53 3.57% 13 3.38%
3.980.180,42 418% 14 3.64%
2.825.803,06 2.96% 9 2.34%
3.204.194,55 3.36% 10 2.60%
3.153.727,67 331% 10 2,60%
241291355 2.53% 9 2.34%
2.357.742,12 247% 6 1,56%
251086278 2.63% 7 1,82%
1.820.107.81 1.91% 5 1,30%
90% <= x < 95% 1,610.533,41 1,69% 4 1,04%
5% <= x < 100% 436.284,87 0.46% 1 0,26%
100% <= x < 150% 16.229.768,80 17,03% 36 9.35%
95.310.967 100,00% 385 100,00%
Max 421
Min 0,00
Weighted-Average 063
2
Rental Income Coverage Ratio (RICR) £ % # %
o 0.00% o 0.00%
0 0,00% 0 0,00%
o 0.00% o 0.00%
o 0,00% o 0,00%
0 0,00% 0 0,00%
0 0.00% o 0.00%
o 0,00% o 0,00%
19.760.076. 20,73% 55 14,29%
120% <= x < 130% 23.935.179 25.11% 75 19.48%
130% <= x < 140% 9.810.421 10,29% 39 10,13%
140% <= x < 150% 10.548.795 11,07% 54 14,09%
150% <= x < 160% 5.728.168 6.01% 28 7.21%
x> 160% 25.528.329 26,78% 134 3481%
95.310.967 100,00% 385 100,00%
Max 954%
Min 110%
Weighted-Average 155%
2
Employment Status £ % # %
Self-employed 47.125.987 49.44% 181 47.01%
Employed 47.285.475 49,61% 198 51,43%
Pensioner 0 0,00% 0 0,00%
Unemployed 0 0.00% 0 0,00%
Other 899.805 0.94% 6 1,56%
95.310.967 100,00% 385 100,00%



Portfolio Parameters (on Ori

Parameter

Maximum weighted (by outstanding Finance Balance of each Home Purchase Plan included in the Asset Base) average
current Finance Balance to unindexed Property value ratio (expt asa of the Finance Balance
of all Home Purchase Plans included in the Asset Base (to be first tested once the Asset Base reaches £35,000,000)

Maximum proportion of Assets which have an outstanding Finance Balance that is greater than or equal to £500,000
Maximum number (by outstanding Finance Balance) of Home

Purchase Plans included in the Asset Base in respect of which the HPP Obligor has an adverse credit history or was subject
to a County Court Judgement in the previous 24 months

The maximum aggregate outstanding Finance Balance of Home Purchase Plans included in the Asset Base in respect of
which the HPP Obligor has an adverse credit history or was subject to 3 or more County Court Judgements in the previous
24 months asa of the Finance Balance of all Home Purchase Plans included in the Asset
Base

Maximum average Finance Balance of all Home Purchase Plans in the Asset Base (to be first tested once the Asset Base
reaches £35,000,000)

The maximum aggregate outstanding Finance Balance of Home Purchase Plans within the Asset Base that currently have
Finance Balance to Property value ratio (expi asa of Finance Balance of all Home Purchase
Plans included in the Asset Base greater than 60 per cent, exp! asa of the Finance Balance of
all Home Purchase Plans included in the Asset Base

Maximum aggregate outstanding Finance Balance of all Home Purchase Plans relating to Properties located within the
London region (exp asa of the Finance Balance of all Home Purchase Plans included in the
Asset Base)

Maximum aggregate outstanding Finance Balance of all Home Purchase Plans relating to Properties located within a

single region (other than the London region) (exp asa of the Finance Balance of all Home
Purchase Plans included in the Asset Base)

Maximum aggregate outstanding Finance Balance of all Home Purchase Plans relating to a single HPP Obligor (expressed
as a percentage of the aggregate Finance Balance of all Home Purchase Plans included in the Asset Base)

Maximum aggregate outstanding Finance Balance of all Home Purchase Plans relating to a Home Purchase Plans under
which the HPP Obligor is obliged to make regular payments of Rent only and is not required to make any regular

pay of Acquisition Amounts (exp! asa of the Finance Balance of all Home Purchase
Plans included in the Asset Base)

Maximum aggregate outstanding Finance Balance of all Home Purchase Plans under which the HPP Obligor is currently
resident in a country other than the United Kingdom (exp asa of the Finance Balance of all
Home Purchase Plans included in the Asset Base)

Maximum aggregate outstanding Finance Balance of all Home Purchase Plans under which (a) the HPP Obligor is
currently resident in a country other than the United Kingdom and (b) minimum rental income coverage ratio threshold is
satisfied only by taking into account the private income of such HPP Obligor other than rent expected to be paid on the
Property by an undertenant to the HPP Obligor (exp asa of the Finance Balance of all Home
Purchase Plans included in the Asset Base)

Maximum aggregate outstanding Finance Balance of all Home Purchase Plans under which the HPP Obligor is self-

asa of the Finance Balance of all Home Purchase Plans included in the Asset

Base)

Maximum aggregate outstanding Finance Balance of all Home Purchase Plans under which the HPP Obligor is purchasing
a Property for the purposes of letting the same to undertenants for business purposes for the first time (expressed as a
percentage of the aggregate Finance Balance of all Home Purchase Plans included in the Asset Base)

Minimum Weighted Average Margin (Post-Swap)

Maximum aggregate outstanding Finance Balance of all Home Purchase Plans under which the HPP Obligor is more than
30and not less than 90 days in arrears of payments of Rent and/or Agreed Acquisition Amounts (expressed as a
percentage of the aggregate Finance Balance of all Home Purchase Plans included in the Asset Base)

Maximum weighted (by outstanding Finance Balance of each Home Purchase Plan included in the Asset Base) average
Fixed Rate Period for Home Purchase Plans which currently charge a fixed Rental Rate in Years

Maximum aggregate outstanding Finance Balance of all Home Purchase Plans classified as 'bridging' Home Purchase

Plans and/or related to Properties subject to light i works (exp! asa of the
Finance Balance of all Home Purchase Plans included in the Asset Base)

Financial Covenants
Minimum Tangible Net worth
6 month Forecast (liquidity)

Status

72,00%

12,50%

2,00%

1,00%

250.000,00

85,00%

55,00%

30,00%

5,50%

80,00%

30,00%

3,00%

65,00%

15,0%

21%

7,0%

4,5 Years

5,00%

>£2,500,000
3.051.086,92
2.790.567

Current status Check to Data
68,84% -3,16%
11,50% -1,00%

0,46% -1,54%
0,00% -1,00%
247.560,95 -2.439,05
79,33% 5,67%
54,78% -0,22%
13,85% -16,15%
2,60% -2,90%
73,26% -6,74%
4,78% -25,22%
2,49% -0,51%
49,44% -15,56%
13,67% -1,33%
247% 037%
0,28% 6,72%
4,00 0,50
N/A N/A

16.400.000,00
2.157.531,26



[please update on monthly basis in tab PROFIT calculation
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Tranche AdvanceRate  BorrowingBase  Available to draw Senior Mezz ot reeenay o e Date diff

Senior 88,0% £ 9351372067 £ 9351372067 € 93.498.36499 £ 1535568 [Nobreach Principal redemption of Senior 15.355,68

Mezz 95,0% £ 100037.70523 £ 100.037.70523 £ 7.499.99963 £92.537.705,60 Nobreach Principal redemption of Mezz 92.537.705,60
Total avaiable to draw
Blended AR :
Utiisation Collection Period 78-Feb 2026
Headroom
Junior H

Note:

Based on Subscription and Agency Agreement 28.06.2024

(8 The Senior Borrowing Base must not be excoeded and it wil be tested on each Profit

Tost).

®

roft
ind each time a Utiisation Request is made (ihe “Mezzanine Borrowing

However, since the Borrowing base cut-off is on the end of the collection period,
we will use the same cut-off for the Senior and Mezz balance to be compared with
the Borrowing Base Amount




Total Rent receipts

Total fees

Collection on excluded accounts
Total expenses

Total ERC

Total Revenue Recoveries

Less : Third Party Amounts Paid

TOTAL REVENUE RECEIPTS

Acquisition Payments Collections for Calculation Period
Opening Outstanding Acquisition Payments
Originations
Total Acquisition Payments receipts

of which scheduled

of which prepayment
Acquisition Payments Losses/Adjustment
Total Acquisition Payments Recoveries
Any Payment Pursuant to any Insurance Policy
Repurchase Proceeds of any finance by the Seller
Other (Rent charge for the month)
Calculated Closing Balance

TOTAL Acquisition Payments RECEIPTS
Closing Balance

Difference

ok

ok

ok

£471.225,85
£0,00
£7.693,52
£0,00

£478.919,37

Based on Current Balance
£98.962.259,40
£9.369.797,00
£139.260,34

£462.443,40
£0,00

£0,00
£107.730.352,66

£601.703,74
£107.732.563,46

(£2.210,80)

collection on the long-term arrears accoun

Bill payment to servicer

Based on Principal Only
£98.758.287,60
£9.369.797,00
£139.260,34

£462.443,40
£0,00

£0,00
£107.526.380,86

£601.703,74
£107.536.373,79

(£9.992,93)

Cash Flow

Revenue Collections for Calculation Period
Total Rent receipts

Total fees

Total expenses

Total ERC

Total Revenue Recoveries

Less : Third Party Amounts Paid

Total Revenue Receipt

Acquisition Payments Collections for Calculation Period
Opening Acquisition Payments
Total Acquisition Payments receipts

of which scheduled

of which prepayment
Acquisition Payments (Losses) / Adjustments
Total Acquisition Payments Recoveries
Other
Any Payment Pursuant to any Insurance Policy
Repurchase Proceeds of any finance by the Seller
Total Acquisition Payment receipts
Total Receipt

£478.919,37
£0,00
£0,00
£0,00
£0,00
£0,00
£478.919,37

£0,00
£0,00
£139.260,34
£462.443,40
£0,00

£0,00

£0,00

£0,00

£0,00
£601.703,74
£1.080.623,11

Cash Receipt
£0,00
Total Cash Flow

Variance

£1.080.623,11
£29.986,77
£1.080.623,11
£0,00

Restricted - External



Restricted - External



Defaults ledger

ContractID

190012703
190025002
190074104
190085604
190090808
190119200
190137705
190138404
190142103
190151900
190156103
190165410
190175906
190185302
190060202

Default
orIneligible flag
Greater than 3 months in arrears
Greater than 3 months in arrears
Greater than 3 months in arrears
Greater than 3 months in arrears
Greater than 3 months in arrears
Greater than 3 months in arrears
Greater than 3 months in arrears
Greater than 3 months in arrears
Greater than 3 months in arrears
Greater than 3 months in arrears
Greater than 3 months in arrears
Greater than 3 months in arrears
Greater than 3 months in arrears
Greater than 3 months in arrears
Greater than 3 months in arrears

Principal Balance at
Default
20.973,81
41.510,62
63.025,88
267.135,69
53.272,04
3.944,34
81.853,51
145.716,04
217.718,12
1,69
96.040,57
123.698,29
63.282,29
91.959,37
11.625,89

Days in arrears

730
168
97
4.813
504
119
753
1.189
1.429
273
947
2.059
523
92
577

Current month

28/02/2026
28/02/2026
28/02/2026
28/02/2026
28/02/2026
28/02/2026
28/02/2026
28/02/2026
28/02/2026
28/02/2026
28/02/2026
28/02/2026
28/02/2026
28/02/2026
28/02/2026

Date Defaulted
orbecame Ineligible
29/02/2024
13/09/2025
23/11/2025
25/12/2012
12/10/2024
01/11/2025
06/02/2024
27/11/2022
01/04/2022
31/05/2025
27/07/2023
10/07/2020
23/09/2024
28/11/2025
31/07/2024

Loss

Date Loss
Incurred



Loss Tracker

Contract Outstanding Principal Amount X .
Contract ID ) Default Date Disposal Date Disposal Amount Loss € Loss %
Maturity Date at Default



Hedging Tracker

Swap ID

1dn0893e36d / 752562478
1dn08b4054f / 75672383B
1dn08c50a86 / 759155398
ldn08def2d3 / 762575858
LDNO8F18E9D / 76508014b
1dn0907e52¢ / 768117938
ldn091a20c5 / 77028697B
1dn092d9865 / 772910218
1dn0942ce62 / 77585503B
1dn09562ce4 / 779103008
Idn096afeb2 / 782412048
1dn097d917¢ / 785510558
1dn098cbe80 / 788101228
1dn099fbbe6 / 790940268
1dn09b65ab8 / 794149518

L R R R R R R R R R R

Original notional
amount
1.838.250
2.876.096
3.424.500
4.711.221
3.896.403
4.367.838
8.122.782
5.800.690
4.749.319
5.996.378
11.726.507
8.539.686
8.959.068
8.706.173
3.417.800

Final maturity date

20/12/2029
20/02/2030
20/03/2030
23/04/2030
20/05/2030
20/06/2030
22/07/2030
20/08/2030
17/09/2030
20/10/2030
20/11/2030
20/12/2030
20/01/2031
20/02/2031
20/03/2031

Notional amount sum
83.714.911,00

Trade date

23/12/2024
14/02/2025
11/03/2025
15/04/2025
15/05/2025
18/06/2025
17/07/2025
18/08/2025
20/09/2025
20/10/2025
20/11/2025
20/12/2025
22/12/2025
20/02/2026
20/03/2026

OB sum
95.310.967,05

Fixed Rate

4,1760%
4,0640%
4,0940%
3,9170%
3,9650%
3,8380%
3,8600%
3,8180%
3,7750%
3,7060%
3,7450%
3,6550%
3,6030%
3,5800%
3,9660%

Ratio
0,8783345



Invoice no. /
‘Additional additional
Classification 1~ Classification 2 Payment classification Payment reference ~payment info ‘comment

&

I e ioan AEET,

e 13618 s §5 Tailioral Servicng) o e BoSilé Agicemart.
g pariad op vnil e Mraion Dle vale parision 1 A9z 3 Darie pUTs

Swap o - Trade rof1dn0942c062/ 775855038 (20-Fob-2026 -
20:Mor2026)

‘Swap o - Trade rof 40910205/ 770286978 (20-Fob-2026 -
D) 20Mar202) __ - -

Swap e - Trade rof 4n09249805 772910218 (20-Fab-2026
wr831) @r831) 204or 2020

Swap e - Trad ref an0G118a04 /765080148 (20-Fab-2026-
0.tar

080
n08derza /- “Swap oo - Tral o7 dn0adef2d5 ) 762575858 (20°Fob 2036
762875858 20Mer2026) - IR

7

Sivap oo - Trado o
Idndgbdosst/ Swap o - Trado rof An0Bb40541/ 756723636 (20-Fob 2020 -
7567230% 20Mor20%6) i -

wap
Iand6es0a86/ ‘Swap e - Trade rof dn08c50a66 /759155398 (20-Fob-2026 -
15539 for2020) - IR U

‘Swap foe - Trade 107 =
IanD883e36a, Swap e - Trade refian0893a36c 752562478 (20-Fab-2026
782562478 20.Mar2026).

Prot Amaunt

Proft Amourtsof Senior Grticate (20 Fab 2026 - 19 Mar

00 Avalabilty Perod 0O Revenue

Subordinaied
Coneate. Froft Ao,

Sibarinaicy -
Coeate Residual Amount

Total (osaazen  (Losaszien  (s19sen1y)
o

otalamount per table of payment (s19048,17)
an ok



Summary table

AMOUNT in | AMOUNT (i
con Gap)
[cLassiFcaTn PAYABLE TO BENEFICIARY BANK SORT CODE sicswEr | cey
/5P Costs. rustmoore veland Iried B 81 AIBK 53 2086 7501 4086 [ ABKE2DY0 | EUR -
5P Coste Jerroms Business Solubons Lirisd | BARCLAYS BANKPLC Account number: 14006456  EANE GE AT HBURGe1E | Gap 5 3
Ee London Siock Exchanga Flc HSBC EANKPLC. ‘G2 MIDL 4005 3041 525727 00530 WDLGaz2 | Gar 5 3
lsev costs g vaT) - - | e 5
[T SFOM L n
lsev costs 1807 | newanon | ewr 2
[spv coss THE GURRENGY CLOUDLTD Gars Tccl - | rccieen | cee 2
lspv costs 201990 sancomz2 | cap | 1772478 1772478 |Senicing Fee
Isev costs Rogisorfeo P |hsBCUKBankPlc o1z cep | seimzs| 1aeiazs
lspv costs 2 - | e -
By
Isev Costs bl 00235 ezt | cap 33000 33000 [27012026°
ISPy Coste |Sariing Fee 560005 - | e 2 -
[Sanicing Fae (oher han 1 Serveng
Isev costs iy Feo) sp A
2 I er 3
Rocket Associntes UK Lty Royal Bank of ot Accountnumbor 11066593 162120 meosceal | cap | 1izooo0| 1170000 nveica No. 4831
Barclays BankPLC GB391 BARC 2052 5390 8995 67 20000 BARCGEZZ | _GeR 5
Barclays BankPLC Barclays Bark P G891 BARC 2032 5380 8968 87 - | earcoez | s | 1a00000| 1200000
Barclays Bank PLC Barclays Bank P ‘GBSt BARC 2037 5380 8598 67 BARCGR22 | car .
Barclays Bank e, Barclays Bank P Aczount o' 88204068 ] BARCGR22 | Gar 5 -
Rodkstoad L1y Lioyss Bank 309585 ep 5
|Swap e - Trade raf an0s07esze Comespondent Account Swap e - Trac ref dn0907e52 /768117938 (20-Fab-2026 - 20-
Isev Costs 768117038 Barclays Bank PLC London Barciays B |sCa0000000152021 cer 35033 35033 |Mar2026)
[Swap fee - Corsspondent Account TSiap e
lsev Costs |rrsass0an Barclays Bank PLC London Barciays BankPLC cep 15214 152.14 |war 2026)
|Swap e - Trade af an091520c5 / Coespondent Account Suap e - Trade ref dn0120c5 /770286078 (20-Feb-2026-20-
ISPy costs |rroeeere Barclays Bark PLC London cee 78803 785,03 ar2026)
|Swap fee - Trado ef an0529865 1 Goespondent Account ‘Swap o - Trade ref14n09249855 /772910218 (20-Feb-2026 - 20
lspv costs 290218 021 ap 1831 37631 Mar2026)
|Swap e - Trade ol an02i18694 / Gorespondent Account ‘Swap o - Trad refI4n081809d 1765080148 (20-Feb-2026 -20-Mar |
lsev coss 765060145 Barclays Bank PLC London Barclays Bank PLC 5200000015202 sp 83056 0.6 2026
Swap foo Trade relgn08coa3 Comospondent Account: ‘Swap o - TradrefdnDBcf2d3 (76257585 (20-Feb-2025 -20-Mar |
Isev costs Iro2575858 Barclays Bank PLC London Barclays BarkPLC cep asra1 6141 2026)
Comespondent Account Swap e - Trac ref|dnD8ADS4f 756723638 (20-Feb-2025 -20-Mar |
Isev Costs ays Bank PLC London KeLo cee 2608 726,08 2026
Suap ow
lsev costs ays Bank PLC London BARcoB220| GBP. 04545 945,45 Mar2026)
Suap oa-
lsev Costs 752562478 B Barceaz0n| Gap s1925 61925 |Marz026)
lsev costs -
lsev coss -
lsev costs .
Isev Costs - -
lsev cosis = =
el e Pl (2 3
|Swap Fee.
GSUTOFFABTL LHITE 130075603
(Corfcate (20 Fob 2026 - 10 Mar 2026)
rost Amount i 21990 sarconze | cap | ssorsior| ssereror
AcsountNo. 70763366 BAN: Gai Voluntary Cantbuton of Sanior Certcat (20 b 2026 -1 Mar
21000 amcoeze | cae | wssis2|  1ossuse ooz
lrott Amount G810 TRWI 2314 7094240403 | Accounto. 94240403 231470 rRwiobzuox| Gsp | ssosas|  ssossss 19 ar 2026)
rott Amount ot Amountsof Subordinated Corticate A 200000 sarcosz2 | csp s0ess 604,49 | Proft Amountsof Subarinated Certate (20 Feb 2026 - 19 Mar 2026
[Coverage ——————[Couerage of Prncipal Shorll. P = | Goverage ofPinipal Shorall (20 Fab 2026 10 ar 2026
[Raplenien Reserve Account o Liauidly Raserva Accaunt ity Reserve Racured Amaunt (20
cap B 2 2020)
ep - | Swap Suborsinsted Amount (20 Fe 2026 - 19 ar 2026)
Residual Amountof Subarcinated Gertate (20 Feb 2026 13 War
sp - Jooze)

|00 Avatabity Period Rovenve
IShortal




Invoice no. /
‘Additional additional
~payment info ‘comment

“Avatable PrincpalFunds

0170378

B 5 0110374

20 ®

prnsipal Principal Rod
Regompton ___ _ Contteate 16.Mor 2026).

Ghock

ot (s0170374) (60170078)  (601.70374)
o

ol amount pertabls ofpayment (s01703,74)

a B



Summary table

[cLassiFcaTn IoEscriPTIon PAYABLE TO BENEFICIARY BANK SORTCODE sicswEr | cov PAYMENT REFERENCE
[Coverage [Coverage ofPrnipar Sroral Gor = | Coverage ofPrincpal ol (20 b 7076 T War 2076
Principal Redampion of Semor Crtfcaa (20 Fab 202 - 16 War
[rinipal Redormpton of Senior Certcste i 201990 oarceez | o = - lovan)
[Pincipal Redemmpton of Mezzanine. Prn T
|certcate o8 No_ 042004t 231470 TRwis200| 8P - - |aozs)
|cortcate oamconz | Gse | aotroaza| eot7osze
e | wsooono| sonoon)
ordnaied oo i T
|cortcate loo0s ses1 02 200000 earcomze | ome | ssazosta| ssaros7a fwar2ozs)

"Dopos Funding Accoun! (20 Fa 2076 10 War 2073
7

Excoss Fund o Fonding Accoun

I IDposis Funding Account CFFABTLLAITED BARCIAYS BANKPLC RezouniNe TUTITAT 250000 BARCGEZ | GeE E
[Excoss Fung [Excoss Fund o Funcing Account “OFFABL LMITED BARCLAYS BANKPLC RecountNo 03071751 200000 BARCGB22 | GoP. =




