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Dilosk RMBS No. 9 DAC

Current Period: 30.06.2026

Original Cut-Off Date: 30.04.2024

2. Performance

Mortgage Portfolio Breakdown

Summary Current Period Original Cut-Off Date

Total number of Accounts 915 1,024

Aggregate Balances of the Mortgages €156,530,168 €185,940,356

Average Mortgage Balance €171,071 €181,582

Largest Mortgage €1,253,202 €1,255,448

Weighted Average Current LTV 52.84 53.33

Weighted Average Seasoning 54.29 months 31.89 months

Weighted Average Remaining Term 16.74 years 17.74 years

Longest Maturity Date 11/08/2060 28/02/2058

CPR 11.20% N/A

Weighted Average Interest Rate 5.37% 7.22%

Delinquent Loans Ratio (>90 days) 0.62% 0.72%

Deficient Mortgage Loans Ratio (>180 days) 0.59% 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% 11,177,427                            7.14% 152 16.61% 13,061,354                                              7.02% 121 11.82%

31% 40% 15,655,735                            10.00% 139 15.19% 16,567,742                                              8.91% 139 13.57%

41% 50% 32,773,188                            20.94% 204 22.30% 44,797,448                                              24.09% 260 25.39%

51% 60% 49,959,004                            31.92% 215 23.50% 55,218,686                                              29.70% 236 23.05%

61% 70% 46,496,189                            29.70% 202 22.08% 55,443,777                                              29.82% 264 25.78%

71% 80% 253,976                                  0.16% 2 0.22% 851,348                                                    0.46% 4 0.39%

81% 90% 214,649                                  0.14% 1 0.11% -                                                             0.00% 0 0.00%

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 156,530,168 100.00% 915 100.00% 185,940,356 100.00% 1,024 100.00%

Current Period Original Cut-Off Date

Minimum LTV 0.78 0.08

Maximum LTV 89.44 74.22

Weighted Average LTV 52.84 53.33

-                                                   

Interest Rate

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

Up to 3.00% 0 0.00% 0 0.00% 0 0.00% 0 0.00%

3.01% to 3.50% 0 0.00% 0 0.00% 0 0.00% 0 0.00%

3.51% to 4.00% 0 0.00% 0 0.00% 0 0.00% 0 0.00%

4.01% to 4.50% 140,766 0.09% 1 0.11% 0 0.00% 0 0.00%

4.51% to 5.00% 0 0.00% 0 0.00% 0 0.00% 0 0.00%

5.01% to 5.50% 156,389,402 99.91% 914 99.89% 0 0.00% 0 0.00%

5.51% to 6.00% 0 0.00% 0 0.00% 0 0.00% 0 0.00%

6.01% to 6.50% 0 0.00% 0 0.00% 0 0.00% 0 0.00%

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

7.01% to 7.50% 0 0.00% 0 0.00% 185,940,356 100.00% 1,024 100.00%

Total 156,530,168 100.00% 915 100.00% 185,940,356 100.00% 1,024 100.00%

Current Period Original Cut-Off Date

Maximum 5.45 7.25 0

Minimum 4.50 7.20

Weighted Average 5.37 7.22

Original Cut-Off DateCurrent Period

Current Period Original Cut-Off Date
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Dilosk RMBS No. 9 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 21,775,398 13.91% 335 36.61% 21,542,956 11.59% 315 30.76%

100,000 200,000 53,669,437 34.29% 369 40.33% 65,015,634 34.97% 452 44.14%

200,000 300,000 23,796,683 15.20% 103 11.26% 31,526,827 16.96% 134 13.09%

300,000 400,000 15,907,963 10.16% 47 5.14% 16,571,872 8.91% 49 4.79%

400,000 500,000 7,839,899 5.01% 18 1.97% 9,221,949 4.96% 21 2.05%

500,000 750,000 14,766,443 9.43% 24 2.62% 17,397,960 9.36% 29 2.83%

750,000 18,774,345 11.99% 19 2.08% 24,663,157 13.26% 24 2.34%

Total 156,530,168 100.00% 915 100.00% 185,940,356 100.00% 1,024 100.00%

Current Period Original Cut-Off Date

Minimum 3,423                                       165                                          

Maximum 1,253,202                               1,255,448                               

Average 171,071                                  181,582                                  

Seasoning Term (Mnths)

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

0 6 256,998                                  0.16% 2 0.22% 27,827,872                                              14.97% 127 12.40%

6 12 672,058                                  0.43% 8 0.87% 21,860,156                                              11.76% 124 12.11%

12 24 4,228,867                               2.70% 30 3.28% 33,185,707                                              17.85% 188 18.36%

24 48 75,165,496                            48.02% 411 44.92% 31,378,932                                              16.88% 208 20.31%

48 72 17,837,702                            11.40% 130 14.21% 71,687,689 38.55% 377 36.82%

72 58,369,046                            37.29% 334 36.50% 0 0.00% 0 0.00%

  

Total 156,530,168 100.00% 915 100.00% 185,940,356 100.00% 1,024 100.00%

Current Period Original Cut-Off Date

Minimum 0.13 0.03

Maximum 85.83 59.63

Weighted Average 54.29 31.89

Remaining Term (Yrs)

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

0 5 11,242,704                            7.18% 86 9.40% 3,975,988                                                 2.14% 29 2.83%

5 10 37,383,394                            23.88% 255 27.87% 28,207,828                                              15.17% 155 15.14%

10 15 24,921,028                            15.92% 181 19.78% 55,156,667                                              29.66% 365 35.64%

15 20 33,686,179                            21.52% 159 17.38% 11,651,599                                              6.27% 86 8.40%

20 25 23,373,512                            14.93% 134 14.64% 62,165,196                                              33.43% 287 28.03%

25 30 9,273,469                               5.92% 51 5.57% 4,868,800                                                 2.62% 22 2.15%

30 16,649,883                            10.64% 49 5.36% 19,914,277                                              10.71% 80 7.81%

Total 156,530,168 100.00% 915 100.00% 185,940,356 100.00% 1,024 100.00%

Current Period Original Cut-Off Date

Minimum 0.00 1.17

Maximum 34.14 35.02

Weighted Average 16.74 17.74

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. 9 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

Buy-To-Let 156,389,402 99.91% 914 99.89% 185,940,356 100.00% 1,024 100.00%

PDH 140,766 0.09% 1 0.11%

  

Total 156,530,168 100.00% 915 100.00% 185,940,356 100.00% 1,024 100.00%

Borrower's Employment Status 

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

Employed 41,549,420 26.54% 278 30.38% 48,792,546 26.24% 304 29.69%

Legal Entity 79,285,859 50.65% 435 47.54% 89374056.64 48.07% 477 46.58%

Self-employed 33,189,620 21.20% 186 20.33% 43,975,518 23.65% 222 21.68%

Pensioner 2,505,269 1.60% 16 1.75% 3,798,236 2.04% 21 2.05%

Total 156,530,168 100.00% 915 100.00% 185,940,356 100.00% 1,024 100.00%

Geographical Concentration

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

Dublin   97,172,503                            62.08% 440 48.09% 119,696,910                                            64.37% 500 48.83%

Mid-East   14,767,619                            9.43% 107 11.69% 18,295,884                                              9.84% 124 12.11%

South-West (IRL)   21,398,881                            13.67% 143 15.63% 18,145,866                                              9.76% 126 12.30%

South-East (IRL)   2,704,143                               1.73% 34 3.72% 3,796,424                                                 2.04% 47 4.59%

West   9,086,529                               5.81% 71 7.76% 11,790,562                                              6.34% 88 8.59%

Mid-West 6,010,751                               3.84% 62 6.78% 7,744,429                                                 4.17% 73 7.13%

Midland   1,820,177                               1.16% 26 2.84% 2,304,377                                                 1.24% 29 2.83%

Border   3,569,565                               2.28% 32 3.50% 4,165,904                                                 2.24% 37 3.61%

Total 156,530,168 100.00% 915 100.00% 185,940,356 100.00% 1,024 100.00%

Arrears Multiple (Days)

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

None 155,555,563                          99.38% 908 99.24% 183,768,928                                            98.83% 1,017 99.32%

0 29 -                                           0.00% 0 0.00% 824,673                                                    0.44% 3 0.29%

30 59 -                                           0.00% 0 0.00% 658                                                            0.00% 2 0.20%

60 89 -                                           0.00% 0 0.00% -                                                             0.00% 0 0.00%

90 119 -                                           0.00% 0 0.00% 206,447                                                    0.11% 1 0.10%

120 179 48,060                                    0.03% 1 0.11% 1,139,650                                                 0.61% 1 0.10%

180 270 96,492                                    0.06% 1 0.11% -                                                             0.00% 0 0.00%

270+ 830,054                                  0.53% 5 0.55% -                                                             0.00% 0 0.00%

Total 156,530,168 100.00% 915 100.00% 185,940,356 100.00% 1,024 100.00%

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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