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Dilosk RMBS No. 6 STS DAC

Current Period: 30.06.2026

Original Cut-Off Date: 31.03.2023

2. Performance

Mortgage Portfolio Breakdown

Summary Current Period Original Cut-Off Date

Total number of Accounts 1,944 2,706

Aggregate Balances of the Mortgages €329,838,225 €530,734,282

Average Mortgage Balance €169,670 €196,132

Largest Mortgage €1,295,386 €1,454,840

Weighted Average Current LTV 55.44 63.39

Weighted Average Seasoning 65.81 months 28.48 months

Weighted Average Remaining Term 20.63 years 23.84 years 5.48                                                 

Longest Maturity Date 28/05/2058 28/02/2057

CPR 6.78% N/A

Weighted Average Interest Rate 2.73% 2.49%

Delinquent Loans Ratio (>90 days) 0.16% 0.00%

Deficient Mortgage Loans Ratio (>180 days) 0.10% 0.00%

Losses 0.00% 0.00%

Current LTV (%)

> <= Current Balance (€) % of Total No. of Loans % of Total Balance (€) % of Total No. of Loans % of Total

0% 30% 41,025,919                             12.44% 539 27.73% 44,293,932                             8.35% 598 22.10%

31% 40% 38,780,597                             11.76% 242 12.45% 41,173,958                             7.76% 251 9.28%

41% 50% 44,359,272                             13.45% 218 11.21% 59,991,364                             11.30% 296 10.94%

51% 60% 49,263,810                             14.94% 229 11.78% 73,711,757                             13.89% 294 10.86%

61% 70% 60,557,740                             18.36% 281 14.45% 75,887,787                             14.30% 321 11.86%

71% 80% 59,435,034                             18.02% 273 14.04% 109,644,714                           20.66% 429 15.85%

81% 90% 36,415,854                             11.04% 162 8.33% 126,030,769                           23.75% 517 19.11%

91% 95% -                                          0.00% 0 0.00% -                                          0.00% 0 0.00%

96% 100% -                                          0.00% 0 0.00% -                                          0.00% 0 0.00%

Total 329,838,225 100.00% 1,944 100.00% 530,734,282 100.00% 2,706 100.00%

Current Period Original Cut-Off Date

Minimum LTV 0.00 0.02

Maximum LTV 85.63 88.84

Weighted Average LTV 55.44 63.39

-                                                  

Interest Rate

Current Balance (€) % of Total No. of Loans % of Total Balance (€) % of Total No. of Loans % of Total

Up to 3.00% 234,086,311 70.97% 1,122 57.72% 473,565,348 89.23% 1,982 73.24%

3.01% to 3.50% 594,954 0.18% 4 0.21% 1,938,674 0.37% 13 0.48%

3.51% to 4.00% 352,136 0.11% 2 0.10% 2,605,150 0.49% 26 0.96%

4.01% to 4.50% 91,586,774 27.77% 794 40.84% 1,644,395 0.31% 19 0.70%

4.51% to 5.00% 2,500,124 0.76% 16 0.82% 26,296,263 4.95% 280 10.35%

5.01% to 5.50% 370,181 0.11% 3 0.15% 7,306,245 1.38% 87 3.22%

5.51% to 6.00% 347,747 0.11% 3 0.15% 6,890,958 1.30% 107 3.95%

6.01% to 6.50% 0 0.00% 0 0.00% 3,919,650 0.74% 72 2.66%

6.51% to 7.00% 0 0.00% 0 0.00% 6,567,599 1.24% 120 4.43%

Total 329,838,225 100.00% 1,944 100.00% 530,734,282 100.00% 2,706 100.00%

Current Period Original Cut-Off Date

Maximum 5.75 6.85

Minimum 1.95 1.95

Weighted Average 2.73 2.49

Original Cut-Off DateCurrent Period

Current Period Original Cut-Off Date
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Dilosk RMBS No. 6 STS DAC

Current Period: 30.06.2026

Mortgage Size

> <= Current Balance (€) % of Total No. of Loans % of Total Balance (€) % of Total No. of Loans % of Total

0 100,000 30,559,373 9.27% 558 28.70% 31,663,391 5.97% 606 22.39%

100,000 200,000 107,608,665 32.62% 720 37.04% 138,676,826 26.13% 913 33.74%

200,000 300,000 111,362,965 33.76% 463 23.82% 184,506,530 34.76% 750 27.72%

300,000 400,000 46,980,101 14.24% 139 7.15% 99,955,959 18.83% 294 10.86%

400,000 500,000 17,544,976 5.32% 40 2.06% 41,061,386 7.74% 92 3.40%

500,000 750,000 12,426,074 3.77% 21 1.08% 22,937,062 4.32% 39 1.44%

750,000 3,356,070 1.02% 3 0.15% 11,933,128 2.25% 12 0.44%

Total 329,838,225 100.00% 1,944 100.00% 530,734,282 100.00% 2,706 100.00%

Current Period Original Cut-Off Date

Minimum 1                                              39                                            

Maximum 1,295,386                               1,454,840                               

Average 169,670                                  196,132                                  

Seasoning Term (Mnths)

> <= Current Balance (€) % of Total No. of Loans % of Total Balance (€) % of Total No. of Loans % of Total

0 6 1,071,216                               0.32% 6 0.31% 63,553                                    0.01% 2 0.07%

6 12 449,624                                  0.14% 5 0.26% 94,115,966                             17.73% 381 14.08%

12 24 757,668                                  0.23% 7 0.36% 375,621,279                           70.77% 1,573 58.13%

24 48 644,772                                  0.20% 9 0.46% 3,636,522                               0.69% 22 0.81%

48 72 294,588,890                           89.31% 1,453 74.74% 629,033 0.12% 17 0.63%

72 32,326,055                             9.80% 464 23.87% 56,667,929 10.68% 711 26.27%

  
Total 329,838,225 100.00% 1,944 100.00% 530,734,282 100.00% 2,706 100.00%

Current Period Original Cut-Off Date

Minimum 1.17 5.27

Maximum 302.57 269.87

Weighted Average 65.81 28.48

Remaining Term (Yrs)

> <= Current Balance (€) % of Total No. of Loans % of Total Balance (€) % of Total No. of Loans % of Total

0 5 3,657,386                               1.11% 135 6.94% 2,631,541                               0.50% 129 4.77%

5 10 19,711,720                             5.98% 228 11.73% 18,251,038                             3.44% 223 8.24%

10 15 45,844,559                             13.90% 314 16.15% 45,274,797                             8.53% 326 12.05%

15 20 68,391,833                             20.74% 380 19.55% 100,152,966                           18.87% 515 19.03%

20 25 85,421,103                             25.90% 403 20.73% 128,592,856                           24.23% 575 21.25%

25 30 68,282,417                             20.70% 302 15.54% 135,078,335                           25.45% 523 19.33%

30 38,529,208                             11.68% 182 9.36% 100,752,749                           18.98% 415 15.34%

Total 329,838,225 100.00% 1,944 100.00% 530,734,282 100.00% 2,706 100.00%

Current Period Original Cut-Off Date

Minimum 0.00 0.11

Maximum 31.93 34.19

Weighted Average 20.63 23.84

Current Period Original Cut-Off Date

Current Period Original Cut-Off Date 

Current Period Original Cut-Off Date
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Dilosk RMBS No. 6 STS DAC

Current Period: 30.06.2026

Occupancy Type

Current Balance (€) % of Total No. of Loans % of Total Balance (€) % of Total No. of Loans % of Total

Owner Occupied 329,729,178 99.97% 1,943 99.95% 530,734,282 100.00% 2,706 100.00%

BTL 109,047 0.03% 1 0.05%  
Total 329,838,225 100.00% 1,944 100.00% 530,734,282 100.00% 2,706 100.00%

Borrower's Employment Status 

Current Balance (€) % of Total No. of Loans % of Total Balance (€) % of Total No. of Loans % of Total

Employed 197,871,935 59.99% 1,281 65.90% 322,572,380 60.78% 1,803 66.63%

Civil Servant 110,687,412 33.56% 555 28.55% 173,321,460 32.66% 747 27.61%

Self-employed 21,278,879 6.45% 108 5.56% 34,808,085 6.56% 155 5.73%

Pensioner 0 0.00% 0 0.00% 32,358 0.01% 1 0.04%

  
Total 329,838,225 100.00% 1,944 100.00% 530,734,282 100.00% 2,706 100.00%

Geographical Concentration

County Current Balance (€) % of Total No. of Loans % of Total Balance (€) % of Total No. of Loans % of Total

Dublin   147,745,014                           44.79% 735 37.81% 243,929,294                           45.96% 1062 39.25%

Mid-East   68,715,680                             20.83% 368 18.93% 107,716,490                           20.30% 520 19.22%

South-West (IRL)   30,091,593                             9.12% 230 11.83% 48,943,935                             9.22% 311 11.49%

South-East (IRL)   19,813,644                             6.01% 130 6.69% 30,111,382                             5.67% 173 6.39%

West   19,795,644                             6.00% 159 8.18% 29,304,767                             5.52% 199 7.35%

Mid-West 13,865,040                             4.20% 99 5.09% 26,540,075                             5.00% 161 5.95%

Midland   16,592,900                             5.03% 118 6.07% 25,337,106                             4.77% 155 5.73%

Border   13,218,709                             4.01% 105 5.40% 18,851,232                             3.55% 125 4.62%

Total 329,838,225 100.00% 1,944 100.00% 530,734,282 100.00% 2,706 100.00%

Arrears Multiple (Days)
>= <= Current Balance (€) % of Total No. of Loans % of Total Original Balance (€) % of Total No. of Loans % of Total

None 327,748,468                           99.37% 1,927 99.13% 527,803,098                           99.45% 2,686 99.26%

0 29 66,703                                    0.02% 3 0.15% 1,066,454                               0.20% 5 0.18%

30 59 1,237,434                               0.38% 9 0.46% 1,753,822                               0.33% 14 0.52%

60 89 258,203                                  0.08% 1 0.05% 110,908                                  0.02% 1 0.04%

90 119 183,329                                  0.06% 2 0.10% -                                          0.00% 0 0.00%

120 179 -                                          0.00% 0 0.00% -                                          0.00% 0 0.00%

180 270 235,230                                  0.07% 1 0.05% -                                          0.00% 0 0.00%

270+ 108,860                                  0.03% 1 0.05% -                                          0.00% 0 0.00%

Total 329,838,225 100.00% 1,944 100.00% 530,734,282 100.00% 2,706 100.00%

Current Period Original Cut-Off Date

Current Period Original Cut-Off Date 

Current Period Original Cut-Off Date 

Current Period Original Cut-Off Date
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