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W/ 5LTYS]RYZZZ[ZZ 5LTYS]RYZZZ[ZZ 5ULZYQZT[ZQ 5Z[ZZ 5ULZYQZT[ZQ 5LTYS]RYZZZ[ZZ5L[ZZZZZZZ 5L[ZZZZZZZĤURZS]LLZZU
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W_U 5NYTQLYZZZ[ZZ 5NYTQLYZZZ[ZZ 5Z[ZZ 5Z[ZZ 5Z[ZZ 5NYTQLYZZZ[ZZ5L[ZZZZZZZ 5L[ZZZZZZZĤURZS]LQRQR
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Dilosk RMBS No. 6 STS DAC

Current Period: 30.06.2023
Original Cut‐Off Date: 31.03.2023

2. Performance

Mortgage Portfolio Breakdown

Summary Current Period Original Cut‐Off Date

Total number of Accounts 2,660 2,706
Aggregate Balances of the Mortgages €521,280,286 €530,734,282
Average Mortgage Balance €195,970 €196,132
Largest Mortgage €1,442,905 €1,454,840
Weighted Average Current LTV 63.00 63.39
Weighted Average Seasoning 30.87 months 28.48 months
Weighted Average Remaining Term 23.60 years 23.84 years
Longest Maturity Date 28/02/2057 28/02/2057
Weighted Average Interest Rate 2.56% 2.49%
Delinquent Loans Ratio (>90 days) 0.00% 0.00%
Deficient Mortgage Loans Ratio (>180 days) 0.00% 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% 44,653,218                            8.57% 584 21.95% 44,293,932                            8.35% 598 22.10%
31% 40% 40,769,245                            7.82% 253 9.51% 41,173,958                            7.76% 251 9.28%
41% 50% 59,337,848                            11.38% 288 10.83% 59,991,364                            11.30% 296 10.94%
51% 60% 70,874,892                            13.60% 285 10.71% 73,711,757                            13.89% 294 10.86%
61% 70% 76,451,422                            14.67% 322 12.11% 75,887,787                            14.30% 321 11.86%
71% 80% 108,161,501                          20.75% 428 16.09% 109,644,714                          20.66% 429 15.85%
81% 90% 121,032,160                          23.22% 500 18.80% 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 521,280,286 100.00% 2,660 100.00% 530,734,282 100.00% 2,706 100.00%

Current Period Original Cut‐Off Date

Minimum LTV 0.00 0.02
Maximum LTV 89.01 88.84
Weighted Average LTV 63.00 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% 467,193,497 89.62% 1,974 74.21% 473,565,348 89.23% 1,982 73.24%
3.01% to 3.50% 1,671,610 0.32% 10 0.38% 1,938,674 0.37% 13 0.48%
3.51% to 4.00% 950,761 0.18% 5 0.19% 2,605,150 0.49% 26 0.96%
4.01% to 4.50% 0 0.00% 0 0.00% 1,644,395 0.31% 19 0.70%
4.51% to 5.00% 793,058 0.15% 7 0.26% 26,296,263 4.95% 280 10.35%
5.01% to 5.50% 0 0.00% 0 0.00% 7,306,245 1.38% 87 3.22%
5.51% to 6.00% 40,238,620 7.72% 481 18.08% 6,890,958 1.30% 107 3.95%
6.01% to 6.50% 4,190,801 0.80% 72 2.71% 3,919,650 0.74% 72 2.66%
6.51% to 7.00% 6,241,939 1.20% 111 4.17% 6,567,599 1.24% 120 4.43%

Total 521,280,286 100.00% 2,660 100.00% 530,734,282 100.00% 2,706 100.00%

Current Period Original Cut‐Off Date

Maximum 6.85 6.85

Minimum 1.95 1.95

Weighted Average 2.56 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: 30.06.2023

Mortgage Size

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

0 100,000 30,836,932 5.92% 584 21.95% 31,663,391 5.97% 606 22.39%
100,000 200,000 138,101,066 26.49% 911 34.25% 138,676,826 26.13% 913 33.74%
200,000 300,000 182,844,370 35.08% 744 27.97% 184,506,530 34.76% 750 27.72%
300,000 400,000 97,044,192 18.62% 285 10.71% 99,955,959 18.83% 294 10.86%
400,000 500,000 38,395,253 7.37% 86 3.23% 41,061,386 7.74% 92 3.40%
500,000 750,000 22,988,040 4.41% 39 1.47% 22,937,062 4.32% 39 1.44%
750,000 11,070,433 2.12% 11 0.41% 11,933,128 2.25% 12 0.44%

Total 521,280,286 100.00% 2,660 100.00% 530,734,282 100.00% 2,706 100.00%

Current Period Original Cut‐Off Date

Minimum ‐                                            39                                            
Maximum 1,442,905                                1,454,840                               
Average 195,970                                   196,132                                  

Seasoning Term (Mnths)

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

0 6 638,939                                   0.12% 5 0.19% 63,553                                     0.01% 2 0.07%
6 12 62,826                                     0.01% 2 0.08% 94,115,966                            17.73% 381 14.08%
12 24 462,787,339                          88.78% 1,942 73.01% 375,621,279                          70.77% 1,573 58.13%
24 48 3,894,525                                0.75% 25 0.94% 3,636,522                                0.69% 22 0.81%
48 72 523,045 0.10% 11 0.41% 629,033 0.12% 17 0.63%
72 53,373,611 10.24% 675 25.38% 56,667,929 10.68% 711 26.27%

   
Total 521,280,286 100.00% 2,660 100.00% 530,734,282 100.00% 2,706 100.00%

Current Period Original Cut‐Off Date

Minimum 0.23 5.27
Maximum 272.90 269.87
Weighted Average 30.87 28.48

Remaining Term (Yrs)

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

0 5 2,802,344                                0.54% 123 4.62% 2,631,541                                0.50% 129 4.77%
5 10 18,033,869                            3.46% 221 8.31% 18,251,038                            3.44% 223 8.24%
10 15 47,365,866                            9.09% 332 12.48% 45,274,797                            8.53% 326 12.05%
15 20 98,598,992                            18.91% 507 19.06% 100,152,966                          18.87% 515 19.03%
20 25 127,338,853                          24.43% 571 21.47% 128,592,856                          24.23% 575 21.25%
25 30 131,419,215                          25.21% 509 19.14% 135,078,335                          25.45% 523 19.33%
30 95,721,147                            18.36% 397 14.92% 100,752,749                          18.98% 415 15.34%

Total 521,280,286 100.00% 2,660 100.00% 530,734,282 100.00% 2,706 100.00%

Current Period Original Cut‐Off Date

Minimum 0.00 0.11
Maximum 33.94 34.19
Weighted Average 23.60 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: 30.06.2023

Occupancy Type

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

Owner Occupied 521,280,286 100.00% 2,660 100.00% 530,734,282 100.00% 2,706 100.00%
   

Total 521,280,286 100.00% 2,660 100.00% 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  315,581,140 60.54% 1,762 66.24% 322,572,380 60.78% 1,803 66.63%
Civil Servant 171,415,090 32.88% 746 28.05% 173,321,460 32.66% 747 27.61%
Self‐employed 34,254,443 6.57% 151 5.68% 34,808,085 6.56% 155 5.73%
Pensioner 29,614 0.01% 1 0.04% 32,358 0.01% 1 0.04%

   
Total 521,280,286 100.00% 2,660 100.00% 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   238,932,294                          45.84% 1040 39.10% 243,929,294                          45.96% 1062 39.25%
Mid‐East   105,564,584                          20.25% 508 19.10% 107,716,490                          20.30% 520 19.22%
South‐West (IRL)   48,050,869                            9.22% 309 11.62% 48,943,935                            9.22% 311 11.49%
South‐East (IRL)   29,827,347                            5.72% 171 6.43% 30,111,382                            5.67% 173 6.39%
West   29,003,625                            5.56% 196 7.37% 29,304,767                            5.52% 199 7.35%
Mid‐West 26,271,388                            5.04% 161 6.05% 26,540,075                            5.00% 161 5.95%
Midland   25,067,732                            4.81% 155 5.83% 25,337,106                            4.77% 155 5.73%
Border   18,562,449                            3.56% 120 4.51% 18,851,232                            3.55% 125 4.62%

Total 521,280,286 100.00% 2,660 100.00% 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 519,839,556                          99.72% 2,647 99.51% 527,803,098                          99.45% 2,686 99.26%
0 29 870,451                                   0.17% 8 0.30% 1,066,454                                0.20% 5 0.18%
30 59 570,279                                   0.11% 5 0.19% 1,753,822                                0.33% 14 0.52%
60 89 ‐                                            0.00% 0 0.00% 110,908                                   0.02% 1 0.04%
90 119 ‐                                            0.00% 0 0.00% ‐                                            0.00% 0 0.00%
120 179 ‐                                            0.00% 0 0.00% ‐                                            0.00% 0 0.00%
180 270 ‐                                            0.00% 0 0.00% ‐                                            0.00% 0 0.00%
270+ ‐                                            0.00% 0 0.00% ‐                                            0.00% 0 0.00%

Total 521,280,286 100.00% 2,660 100.00% 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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