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Y` 7V\NUP\]]]̂]] 7N\WU]\]VÛTP 7S]\_WŴVU 7_S\VPÛ]W 7NWV\S_P̂VP 7N\NUT\UP]̂TU7]̂S]]P][T 7]̂WP[WWWVJ̀WPSTU[U]UU

YaN 7U\N_T\]]]̂]] 7U\N_T\]]]̂]] 7]̂]] 7]̂]] 7]̂]] 7U\N_T\]]]̂]]7N̂]]]]]]] 7N̂]]]]]]]J̀WPSTU[UV[U

YaW 7S\NN[\]]]̂]] 7S\NN[\]]]̂]] 7]̂]] 7]̂]] 7]̂]] 7S\NN[\]]]̂]]7N̂]]]]]]] 7N̂]]]]]]]J̀WPSTU[UPWU

Yb 7N\]]]\]]]̂]] 7N\]]]\]]]̂]] 7]̂]] 7]̂]] 7]̂]] 7N\]]]\]]]̂]]7N̂]]]]]]] 7N̂]]]]]]]J̀WPSTU[PWTP
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Dilosk RMBS No. 8 STS DAC

Current Period: 30.04.2026

Original Cut-Off Date: 31.01.2024

2. Performance

Mortgage Portfolio Breakdown

Summary Current Period Original Cut-Off Date

Total number of Accounts 1,403 1,837

Aggregate Balances of the Mortgages €274,659,460 €411,124,879

Average Mortgage Balance €195,766 €223,802

Largest Mortgage €1,067,506 €1,134,545

Weighted Average Current LTV 60.71 65.77

Weighted Average Seasoning 50.26 months 24.22 months

Weighted Average Remaining Term 21.73 years 23.98 years

Longest Maturity Date 01/09/2060 31/08/2057

Weighted Average Interest Rate 3.36% 3.03%

Delinquent Loans Ratio (>90 days) 0.38% 0.00%

Deficient Mortgage Loans Ratio (>180 days) 0.13% 0.00%

CPR 16.76% N/A

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% 21,792,964                           7.93% 206 14.68% 24,076,083                           5.86% 171 9.31%

31% 40% 21,801,184                           7.94% 131 9.34% 28,418,453                           6.91% 152 8.27%

41% 50% 31,457,608                           11.45% 164 11.69% 38,515,831                           9.37% 186 10.13%

51% 60% 41,510,350                           15.11% 190 13.54% 52,070,580                           12.67% 219 11.92%

61% 70% 52,335,266                           19.05% 232 16.54% 64,196,306                           15.61% 260 14.15%

71% 80% 58,481,891                           21.29% 269 19.17% 92,964,759                           22.61% 386 21.01%

81% 90% 47,280,197                           17.21% 211 15.04% 110,882,868                         26.97% 463 25.20%

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 274,659,460 100.00% 1,403 100.00% 411,124,879 100.00% 1,837 100.00%

Current Period Original Cut-Off Date

Minimum LTV 0.00 3.72

Maximum LTV 86.33 88.74

Weighted Average LTV 60.71 65.77

-                                                  

Interest Rate

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

Up to 3.00% 106,146,747 38.65% 507 36.14% 274,110,970 66.67% 1,173 63.85%

3.01% to 3.50% 13,263,732 4.83% 76 5.42% 39,079,514 9.51% 185 10.07%

3.51% to 4.00% 24,540,622 8.93% 111 7.91% 49,186,439 11.96% 217 11.81%

4.01% to 4.50% 127,267,470 46.34% 688 49.04% 2,225,677 0.54% 8 0.44%

4.51% to 5.00% 947,830 0.35% 6 0.43% 6,731,351 1.64% 36 1.96%

5.01% to 5.50% 398,185 0.15% 2 0.14% 1,436,567 0.35% 7 0.38%

5.51% to 6.00% 1,763,248 0.64% 11 0.78% 2,695,780 0.66% 15 0.82%

6.01% to 6.50% 331,624 0.12% 2 0.14% 35,658,582 8.67% 196 10.67%

6.51% to 7.00% 0 0.00% 0 0.00% 0 0.00% 0 0.00%

7.01% 0 0.00% 0 0.00% 0 0.00% 0 0.00%

Total 274,659,460 100.00% 1,403 100.00% 411,124,879 100.00% 1,837 100.00%

Current Period Original Cut-Off Date

Maximum 6.05 6.40

Minimum 1.95 1.95

Weighted Average 3.36 3.03

Original Cut-Off DateCurrent Period

Current Period Original Cut-Off Date
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Dilosk RMBS No. 8 STS DAC

Current Period: 30.04.2026

Mortgage Size

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

0 100,000 14,054,640 5.12% 198 14.11% 11,401,550 2.77% 143 7.78%

100,000 200,000 95,677,760 34.84% 630 44.90% 115,504,435 28.09% 746 40.61%

200,000 300,000 97,723,099 35.58% 400 28.51% 147,929,569 35.98% 602 32.77%

300,000 400,000 43,155,333 15.71% 129 9.19% 83,265,871 20.25% 246 13.39%

400,000 500,000 9,848,444 3.59% 22 1.57% 23,554,767 5.73% 53 2.89%

500,000 750,000 12,243,449 4.46% 22 1.57% 21,795,810 5.30% 38 2.07%

750,000 1,956,735 0.71% 2 0.14% 7,672,877 1.87% 9 0.49%

Total 274,659,460 100.00% 1,403 100.00% 411,124,879 100.00% 1,837 100.00%

Current Period Original Cut-Off Date

Minimum 98                                           17,497                                      

Maximum 1,067,506                              1,134,545                                

Average 195,766                                 223,802                                    

Seasoning Term (Mnths)

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

0 6 518,806                                 0.19% 5 0.36% 220,309                                 0.05% 1 0.05%

6 12 688,540                                 0.25% 8 0.57% 2,158,212                              0.53% 8 0.44%

12 24 768,096                                 0.28% 9 0.64% 314,346,604                         76.46% 1,358 73.92%

24 48 194,409,924                         70.78% 938 66.86% 89,722,462                           21.82% 443 24.12%

48 72 68,980,077                           25.11% 383 27.30% 4,340,232 1.06% 26 1.42%

72 9,294,017                              3.38% 60 4.28% 337,061 0.08% 1 0.05%

  

Total 274,659,460 100.00% 1,403 100.00% 411,124,879 100.00% 1,837 100.00%

Current Period Original Cut-Off Date

Minimum 0.30 0.23

Maximum 106.50 79.17

Weighted Average 50.26 24.22

Remaining Term (Yrs)

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

0 5 1,786,831                              0.65% 29 2.07% 957,932                                 0.23% 8 0.44%

5 10 11,554,701                           4.21% 106 7.56% 11,736,856                           2.85% 87 4.74%

10 15 31,618,206                           11.51% 200 14.26% 34,058,599                           8.28% 186 10.13%

15 20 53,474,660                           19.47% 271 19.32% 65,128,085                           15.84% 302 16.44%

20 25 72,870,359                           26.53% 331 23.59% 98,646,720                           23.99% 421 22.92%

25 30 74,639,361                           27.18% 336 23.95% 117,172,580                         28.50% 491 26.73%

30 28,715,342                           10.45% 130 9.27% 83,424,107                           20.29% 342 18.62%

Total 274,659,460 100.00% 1,403 100.00% 411,124,879 100.00% 1,837 100.00%

Current Period Original Cut-Off Date

Minimum 0.00 1.33

Maximum 34.36 34.02

Weighted Average 21.73 23.98

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. 8 STS DAC

Current Period: 30.04.2026

Occupancy Type

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

Owner Occupied 274,659,460 100.00% 1,403 100.00% 411,124,879 100.00% 1,837 100.00%

  

Total 274,659,460 100.00% 1,403 100.00% 411,124,879 100.00% 1,837 100.00%

Borrower's Employment Status 

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

Employed 154,432,515 56.23% 808 57.59% 229,654,464 55.86% 1,039 56.56%

Civil Servant 94,264,378 34.32% 488 34.78% 147,420,928 35.86% 674 36.69%

Self-employed 25,962,567 9.45% 107 7.63% 34,049,486 8.28% 124 6.75%

Pensioner 0 0.00% 0 0.00% 0 0.00% 0 0.00%

  

Total 274,659,460 100.00% 1,403 100.00% 411,124,879 100.00% 1,837 100.00%

Geographical Concentration

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

Dublin   114,485,169                         41.68% 483 34.43% 177,021,412                         43.06% 650 35.38%

Mid-East   58,847,167                           21.43% 302 21.53% 90,926,826                           22.12% 409 22.26%

South-West (IRL)   23,705,405                           8.63% 131 9.34% 38,137,921                           9.28% 181 9.85%

South-East (IRL)   14,945,197                           5.44% 90 6.41% 21,408,519                           5.21% 120 6.53%

West   18,420,563                           6.71% 109 7.77% 25,904,747                           6.30% 137 7.46%

Mid-West 14,931,605                           5.44% 96 6.84% 19,521,991                           4.75% 114 6.21%

Midland   15,064,824                           5.48% 93 6.63% 20,005,460                           4.87% 113 6.15%

Border   14,259,531                           5.19% 99 7.06% 18,198,003                           4.43% 113 6.15%

Total 274,659,460 100.00% 1,403 100.00% 411,124,879 100.00% 1,837 100.00%

Arrears Multiple (Days)

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

None 272,346,346                         99.16% 1,392 99.22% 410,654,657                         99.89% 1,834 99.84%

0 29 911,467                                 0.33% 4 0.29% -                                          0.00% 0 0.00%

30 59 354,278                                 0.13% 1 0.07% 470,222                                 0.11% 3 0.16%

60 89 103,553                                 0.04% 1 0.07% -                                          0.00% 0 0.00%

90 119 309,699                                 0.11% 2 0.14% -                                          0.00% 0 0.00%

120 179 290,078                                 0.11% 1 0.07% -                                          0.00% 0 0.00%

180 270 344,039                                 0.13% 2 0.14% -                                          0.00% 0 0.00%

270+ -                                          0.00% 0 0.00% -                                          0.00% 0 0.00%

Total 274,659,460 100.00% 1,403 100.00% 411,124,879 100.00% 1,837 100.00%

0.34%

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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