
Value Value

ISK 000's ISK 000's

Brought Forward      8.050           123.006.282     

Replenishment

Repurchased

Redemptions -17 -1.182.866

Other Movements

Carried Forward 8033 121.823.416

Annualised one month CPR 1,9%

Annualised three month CPR 2,9%

Annualised 12 month CPR 5,0%

Weighted Average Seasoning 82,53

Weighted Average Loan size 15,2

Weighted Average LTV 88,1%

Weighted Average Remaining Term 30,27

Original LTV Bands

Range Number Balance Percentage Number Balance 000's Percentage

0.00 - 25.00 623 3.976.589 4,90% 297 1.704.191.229 kr. 1,41%

25.01 - 50.00 1677 16.382.050 20,20% 1021 12.005.243.538 kr. 9,91%

50.01 - 75.00 2641 32.697.549 40,32% 1762 26.926.563.114 kr. 22,22%

75.01 - 80.00 893 11.918.661 14,70% 476 6.801.673.011 kr. 5,61%

80.01 - 85.00 810 10.699.089 13,19% 457 7.118.681.388 kr. 5,87%

85.01 - 90.00 180 1.683.585 2,08% 410 6.848.123.763 kr. 5,65%

90.01 - 95.00 144 1.307.642 1,61% 473 7.900.706.522 kr. 6,52%

> 95.00 264 2.423.712 kr. 2,99% 3092 51.869.721.627 kr. 42,81%

Total 7232 81.088.876 100,00% 7988 121.174.904.192 100%

Arrears

Principal Overdue

ISK 000's ISK 000's

Current 7.637 114.568.102 87 94,04%

1.00 - 1.99 months 159 2.637.356 13.183 2,16%

2.00 - 2.99 months 112 2.207.232 20.944 1,81%

3.00 - 3.99 months 55 1.106.575 15.513 0,91%

4.00 - 4.99 months 21 437.835 8.228 0,36%

5.00 - 5.99 months 21 359.135 8.589 0,29%

6.00 - 11.99 months 21 357.896 11.022 0,29%

12 months and over 7 149.285 14.859 0,12%

Properties in Possession

Total 8033 121.823.416 92.425 100%

Excess Spread

Current month 0,59%

Rolling three month average 0,55%

Properties in possession

Stock

Value Value

ISK 000's ISK 000's

Brought Forward 39 730750 89 1784450

Repossessed in Period 2 54400

Sold in Period 0 48 999300

Carried Forward 41 785.150 41 785.150

Average time Possession to Sale 265

Arion Bank Structured Covered Bonds

Current Period Cumulative

* (see definition below)
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