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Dilosk RMBS No. 6 STS DAC

Current Period: 31.03.2026

Original Cut-Off Date: 31.03.2023

2. Performance

Mortgage Portfolio Breakdown

Summary Current Period Original Cut-Off Date

Total number of Accounts 1,980 2,706

Aggregate Balances of the Mortgages €340,254,790 €530,734,282

Average Mortgage Balance €171,846 €196,132

Largest Mortgage €1,308,036 €1,454,840

Weighted Average Current LTV 55.86 63.39

Weighted Average Seasoning 62.93 months 28.48 months

Weighted Average Remaining Term 20.82 years 23.84 years 5.24                                                

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

CPR 4.52% N/A

Weighted Average Interest Rate 2.73% 2.49%

Delinquent Loans Ratio (>90 days) 0.11% 0.00%

Deficient Mortgage Loans Ratio (>180 days) 0.03% 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% 41,993,891                           12.34% 542 27.37% 44,293,932                           8.35% 598 22.10%

31% 40% 37,447,519                           11.01% 237 11.97% 41,173,958                           7.76% 251 9.28%

41% 50% 47,717,254                           14.02% 232 11.72% 59,991,364                           11.30% 296 10.94%

51% 60% 48,600,222                           14.28% 222 11.21% 73,711,757                           13.89% 294 10.86%

61% 70% 62,826,857                           18.46% 286 14.44% 75,887,787                           14.30% 321 11.86%

71% 80% 60,479,432                           17.77% 277 13.99% 109,644,714                         20.66% 429 15.85%

81% 90% 41,189,614                           12.11% 184 9.29% 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 340,254,790 100.00% 1,980 100.00% 530,734,282 100.00% 2,706 100.00%

Current Period Original Cut-Off Date

Minimum LTV 0.01 0.02

Maximum LTV 85.98 88.84

Weighted Average LTV 55.86 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% 241,757,174 71.05% 1,145 57.83% 473,565,348 89.23% 1,982 73.24%

3.01% to 3.50% 605,599 0.18% 4 0.20% 1,938,674 0.37% 13 0.48%

3.51% to 4.00% 412,135 0.12% 3 0.15% 2,605,150 0.49% 26 0.96%

4.01% to 4.50% 94,034,597 27.64% 805 40.66% 1,644,395 0.31% 19 0.70%

4.51% to 5.00% 2,518,502 0.74% 16 0.81% 26,296,263 4.95% 280 10.35%

5.01% to 5.50% 373,793 0.11% 3 0.15% 7,306,245 1.38% 87 3.22%

5.51% to 6.00% 552,989 0.16% 4 0.20% 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 340,254,790 100.00% 1,980 100.00% 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: 31.03.2026

Mortgage Size

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

0 100,000 30,025,761 8.82% 550 27.78% 31,663,391 5.97% 606 22.39%

100,000 200,000 109,923,215 32.31% 737 37.22% 138,676,826 26.13% 913 33.74%

200,000 300,000 114,926,654 33.78% 477 24.09% 184,506,530 34.76% 750 27.72%

300,000 400,000 49,598,036 14.58% 147 7.42% 99,955,959 18.83% 294 10.86%

400,000 500,000 19,817,473 5.82% 45 2.27% 41,061,386 7.74% 92 3.40%

500,000 750,000 12,576,669 3.70% 21 1.06% 22,937,062 4.32% 39 1.44%

750,000 3,386,982 1.00% 3 0.15% 11,933,128 2.25% 12 0.44%

Total 340,254,790 100.00% 1,980 100.00% 530,734,282 100.00% 2,706 100.00%

Current Period Original Cut-Off Date

Minimum 1                                             39                                           

Maximum 1,308,036                              1,454,840                              

Average 171,846                                 196,132                                 

Seasoning Term (Mnths)

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

0 6 998,933                                 0.29% 8 0.40% 63,553                                   0.01% 2 0.07%

6 12 490,860                                 0.14% 4 0.20% 94,115,966                           17.73% 381 14.08%

12 24 596,711                                 0.18% 7 0.35% 375,621,279                         70.77% 1,573 58.13%

24 48 34,228,879                           10.06% 164 8.28% 3,636,522                              0.69% 22 0.81%

48 72 270,557,888                         79.52% 1,324 66.87% 629,033 0.12% 17 0.63%

72 33,381,518                           9.81% 473 23.89% 56,667,929 10.68% 711 26.27%

  

Total 340,254,790 100.00% 1,980 100.00% 530,734,282 100.00% 2,706 100.00%

Current Period Original Cut-Off Date

Minimum 0.37 5.27

Maximum 299.53 269.87

Weighted Average 62.93 28.48

Remaining Term (Yrs)

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

0 5 3,745,464                              1.10% 128 6.46% 2,631,541                              0.50% 129 4.77%

5 10 19,949,182                           5.86% 233 11.77% 18,251,038                           3.44% 223 8.24%

10 15 46,331,997                           13.62% 313 15.81% 45,274,797                           8.53% 326 12.05%

15 20 68,170,791                           20.04% 381 19.24% 100,152,966                         18.87% 515 19.03%

20 25 87,644,988                           25.76% 410 20.71% 128,592,856                         24.23% 575 21.25%

25 30 73,604,455                           21.63% 322 16.26% 135,078,335                         25.45% 523 19.33%

30 40,807,912                           11.99% 193 9.75% 100,752,749                         18.98% 415 15.34%

Total 340,254,790 100.00% 1,980 100.00% 530,734,282 100.00% 2,706 100.00%

Current Period Original Cut-Off Date

Minimum 0.00 0.11

Maximum 32.18 34.19

Weighted Average 20.82 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: 31.03.2026

Occupancy Type

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

Owner Occupied 340,142,825 99.97% 1,979 99.95% 530,734,282 100.00% 2,706 100.00%

BTL 111,965 0.03% 1 0.05%  

Total 340,254,790 100.00% 1,980 100.00% 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 204,468,681 60.09% 1,305 65.91% 322,572,380 60.78% 1,803 66.63%

Civil Servant 113,609,854 33.39% 562 28.38% 173,321,460 32.66% 747 27.61%

Self-employed 22,176,255 6.52% 113 5.71% 34,808,085 6.56% 155 5.73%

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

  

Total 340,254,790 100.00% 1,980 100.00% 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   152,874,464                         44.93% 749 37.83% 243,929,294                         45.96% 1062 39.25%

Mid-East   70,876,476                           20.83% 376 18.99% 107,716,490                         20.30% 520 19.22%

South-West (IRL)   31,394,299                           9.23% 238 12.02% 48,943,935                           9.22% 311 11.49%

South-East (IRL)   20,120,099                           5.91% 131 6.62% 30,111,382                           5.67% 173 6.39%

West   20,445,807                           6.01% 161 8.13% 29,304,767                           5.52% 199 7.35%

Mid-West 14,188,975                           4.17% 100 5.05% 26,540,075                           5.00% 161 5.95%

Midland   17,151,948                           5.04% 120 6.06% 25,337,106                           4.77% 155 5.73%

Border   13,202,721                           3.88% 105 5.30% 18,851,232                           3.55% 125 4.62%

Total 340,254,790 100.00% 1,980 100.00% 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 337,701,959                         99.25% 1,961 99.04% 527,803,098                         99.45% 2,686 99.26%

0 29 348,932                                 0.10% 6 0.30% 1,066,454                              0.20% 5 0.18%

30 59 876,658                                 0.26% 5 0.25% 1,753,822                              0.33% 14 0.52%

60 89 959,425                                 0.28% 5 0.25% 110,908                                 0.02% 1 0.04%

90 119 -                                          0.00% 0 0.00% -                                          0.00% 0 0.00%

120 179 258,945                                 0.08% 2 0.10% -                                          0.00% 0 0.00%

180 270 -                                          0.00% 0 0.00% -                                          0.00% 0 0.00%

270+ 108,870                                 0.03% 1 0.05% -                                          0.00% 0 0.00%

Total 340,254,790 100.00% 1,980 100.00% 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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