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Collection Period : 01/08/2009 to 31/10/2009 
Reporting Date : 18/11/2009  
Period No. : 3 
 

   
 

 

 

 

 

10. Waterfall 
 
 

 
Pre Acceleration Priority of Payments 

 
Amount Paid  

(EUR) 
Remaining Amount 

(EUR) 
    

Interest Available Amount  0.00 28,387,648.48 

Issuer Formation Expenses  0.00 28,387,648.48 

Trustee Expenses  0.00 28,387,648.48 

Maintenance Expenses  -2,360.00 28,385,288.48 

Administrative Expenses  -34,309.65 28,350,978.83 

Rating Agency Fees  0.00 28,350,978.83 

Service/Commingling Risk Guarantor  -592,534.09 27,758,444.74 

Liquidity Facility Provider  -254,194.12 27,504,250.62 

Swap Counterparty  0.00 27,504,250.62 

Third Parties  0.00 27,504,250.62 

Interest Class A1  -10,240,510.96 17,263,739.66 

Interest Class A2  -10,240,510.96 7,023,228.70 

Possible Shortfall in Class A1 PDL  0.00 7,023,228.70 

Possible Shortfall in Class A2 PDL  0.00 7,023,228.70 

Interest Class B  -1,265,520.44 5,757,708.26 

Possible Shortfall in Class B PDL  0.00 5,757,708.26 

Interest Class C  -1,741,239.50 4,016,468.76 

Additional Interest Class C  0.00 4,016,468.76 

Possible Shortfall in Class C PDL  0.00 4,016,468.76 

Liquidity Subordinated Amounts  0.00 4,016,468.76 

Subordinated Swap Amount  0.00 4,016,468.76 

Damages under Transaction Document  0.00 4,016,468.76 

Servicer Gratification  -4,016,468.76 0.00 

Class A1 Principal  0.00 0.00 

Class A2 Principal  0.00 0.00 

Class B Principal  0.00 0.00 

Class C Principal  0.00 0.00 
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Collection Period: 01/08/2009 to 31/10/2009
Reporting Date: 18/11/2009
Period No.: 3

11. Pool Information

Pure German Lion RMBS 2008

Number of
Accounts

Exposure
(EUR)

Exposure
(EUR)

Beginning Outstanding Principal Amount 42,110 4,638,354,904.65

Redemption Available Amount from Previous Period NA 16,274.54
Principal Repayment Amount from Previous Period NA 93,878,820.81
Amounts to the PDL NA 0.00
Principal Available Amount NA 93,895,095.35

Purchase of Substitute Accounts 1,017 93,873,454.51 93,873,454.51

Redemption Available Amount NA 21,640.84

Outstanding Principal Amount after Replenishment 43,127 4,732,228,359.16

Scheduled Principal NA 45,059,520.27
Unscheduled Principal NA 9,479,451.64
Removed Accounts 409 28,967,586.52

Principal Repayment Amount NA 83,506,558.43 83,506,558.43

Ending Outstanding Principal Amount (Reported) 42,718 4,648,721,800.73

Aggregated Exposure since Issuance

Removed Accounts 1,774 147,915,568.78
Substitute Accounts 3,402 331,949,750.64
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Pure German Lion RMBS 2008 

 
 

Collection Period : 01/08/2009 to 31/10/2009 
Reporting Date : 18/11/2009  
Period No. : 3 
 

   
 

 

 

 

 

12. Performance Overview 
 
 

 
Performance Overview                17 

 
Removed Loan Receivable Profile (Accounts)             18 
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Performance Overview

Pure German Lion RMBS 2008

Collection Period : 01/08/2009 to 31/10/2009
Reporting Date : 18/11/2009
Period No. : 3

Performance Status
Number

of Accounts

Percentage
of Accounts

(%)

Outstanding
Principal
Amount

(Current)
(EUR)

Percentage
of Current

Principal
(%)

Current 42,635 99.81 4,639,042,845.66 99.79
30 - 59 days delinquent 66 0.15 7,723,538.99 0.17
60 - 89 days delinquent 8 0.02 893,668.20 0.02
>= 90 days delinquent 9 0.02 1,061,747.88 0.02
In Notice 0 0.00 0.00 0.00
Residual Claim 0 0.00 0.00 0.00
Write-Off (Realised Loss) 0 0.00 0.00 0.00

42,718 100.00 4,648,721,800.73 100.00
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Collection Period : 01/08/2009 to 31/10/2009
Reporting Date : 18/11/2009
Period No. : 3

Removed Loan Receivable Profile (Accounts)

Pure German Lion RMBS 2008

Removal
Number

of Accounts

Outstanding
Principal
Amount

(Current)
(EUR)

Paid Off 416 - 1,604,092.93
Non-Compliance * 1,350 148,530,596.27
In Notice 8 989,065.44

1,774 147,915,568.78

* removals because of violation of Eligibility Criteria or Servicing Agreement

18



Pure German Lion RMBS 2008 

 
 

Collection Period : 01/08/2009 to 31/10/2009 
Reporting Date : 18/11/2009  
Period No. : 3 
 

   
 

 

 

 

 

14. Contracts in Notice 
 
 

 
 In Notice by Loan Purpose                25 
 
 In Notice by Outstanding Principal Amount (Current)             26 
 
 In Notice by Seasoning                27 
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Collection Period : 01/08/2009 to 31/10/2009
Reporting Date : 18/11/2009
Period No. : 3

In Notice by Loan Purpose

Pure German Lion RMBS 2008

Loan Purpose
Number

of Accounts

Percentage
of Accounts

(%)

Outstanding
Principal
Amount

(Current)
(EUR)

Percentage
of Current

Principal
(%)

Construction 0 0.00 0.00 0.00
Renovation 0 0.00 0.00 0.00
Purchase 0 0.00 0.00 0.00
Remortgage 0 0.00 0.00 0.00
Other 0 0.00 0.00 0.00

0 0.00 0.00 0.00
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Collection Period : 01/08/2009 to 31/10/2009
Reporting Date : 18/11/2009
Period No. : 3

In Notice by Outstanding Principal Amount (Current)

Pure German Lion RMBS 2008

Current Principal Amount
Number

of Accounts

Percentage
of Accounts

(%)

Outstanding
Principal
Amount

(Current)
(EUR)

Percentage
of Current

Principal
(%)

<= 50,000 0 0.00 0.00 0.00
50,001 - 100,000 0 0.00 0.00 0.00
100,001 - 150,000 0 0.00 0.00 0.00
150,001 - 200,000 0 0.00 0.00 0.00
200,001 - 250,000 0 0.00 0.00 0.00
250,001 - 300,000 0 0.00 0.00 0.00
300,001 - 350,000 0 0.00 0.00 0.00
350,001 - 400,000 0 0.00 0.00 0.00

0 0.00 0.00 0.00
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Collection Period : 01/08/2009 to 31/10/2009
Reporting Date : 18/11/2009
Period No. : 3

In Notice by Seasoning

Pure German Lion RMBS 2008

Seasoning
(Months)

Number
of Accounts

Percentage
of Accounts

(%)

Outstanding
Principal
Amount

(Current)
(EUR)

Percentage
of Current

Principal
(%)

<= 6 months 0 0.00 0.00 0.00
7 - 12 months 0 0.00 0.00 0.00
13 - 18 months 0 0.00 0.00 0.00
19 - 24 months 0 0.00 0.00 0.00
25 - 30 months 0 0.00 0.00 0.00
31 - 36 months 0 0.00 0.00 0.00
37 - 42 months 0 0.00 0.00 0.00
43 - 48 months 0 0.00 0.00 0.00
49 - 54 months 0 0.00 0.00 0.00
55 - 60 months 0 0.00 0.00 0.00
> 60 months 0 0.00 0.00 0.00

0 0.00 0.00 0.00
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Collection Period : 01/08/2009 to 31/10/2009 
Reporting Date : 18/11/2009  
Period No. : 3 
 

   
 

 

 

 

 

15. Portfolio Information 
 
 

 
Reports based on account level 
 

Distribution by Current Interest Rate              29 
 

Distribution by Interest Reset Date               30 
 

Distribution by Principal Payment Rate              31 
 

Distribution by Origination Date               32 
 

Distribution by Outstanding Principal Amount (Original)            33 
 

Distribution by Outstanding Principal Amount (Current)            34 
 

Distribution by Original Loan Term               35 
 

Distribution by Remaining Term to Next Reset             36 
 

Distribution by Seasoning                37 
 

Distribution by Loan Purpose               38 
 

Distribution by Product Type               39 
 

Distribution by Interest Payment Type              40 
 

Distribution by Payment Frequency               41 
 

Reports based on borrower level 
 

Distribution by Original LTV               42 
 

Distribution by Current LTV               43 
 

Distribution by Province (Properties)              44 
 

Distribution by Property Type               45 
 

Distribution by Occupancy Type               46 
 

Distribution by Debt to Income               47 
 

Distribution by Job Status                48 
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Average Current Principal Amount:

Maximum Current Principal Amount:
Minimum Current Principal Amount:

108,823.49

390,172.85
1.63

Collection Period : 01/08/2009 to 31/10/2009
Reporting Date : 18/11/2009
Period No. : 3

Distribution by Outstanding Principal Amount (Current)

Pure German Lion RMBS 2008

Current Principal Amount
(EUR)

Number
of Accounts

Percentage
of Accounts

(%)

Outstanding
Principal
Amount

(Current)
(EUR)

Outstanding
Principal
Amount

(Original)
(EUR)

Percentage
of Current

Principal
(%)

Percentage
of Original

Principal
(%)

Average
Current

Principal
(EUR)

Weighted
Average
Current

Interest Rate
(%)

Weighted
Average

Term to Reset
(Years)

Weighted
Average

Seasoning
(Years)

<= 50,000 7,516 17.59 277,856,655.69 374,524,136.00 5.98 7.06 36,968.69 4.22 6.23 4.02
50,001 - 100,000 14,518 33.99 1,086,638,606.50 1,294,935,009.00 23.37 24.43 74,847.68 4.38 8.26 3.90
100,001 - 150,000 10,682 25.01 1,326,939,341.46 1,501,644,470.42 28.54 28.33 124,221.99 4.39 9.03 3.86
150,001 - 200,000 6,464 15.13 1,112,197,659.44 1,219,376,944.26 23.92 23.00 172,060.28 4.37 9.31 3.87
200,001 - 250,000 2,515 5.89 554,840,286.71 600,450,645.64 11.94 11.33 220,612.44 4.35 9.41 3.89
250,001 - 300,000 770 1.80 207,638,929.57 222,699,747.00 4.47 4.20 269,660.95 4.33 9.43 3.87
300,001 - 350,000 217 0.51 69,259,696.33 73,918,717.24 1.49 1.39 319,169.11 4.32 9.38 3.88
350,001 - 400,000 36 0.08 13,350,625.03 13,898,800.00 0.29 0.26 370,850.70 4.42 9.39 3.55

42,718 100.00 4,648,721,800.73 5,301,448,469.56 100.00 100.00 108,823.49 4.37 8.82 3.89
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Weighted Average Original Loan Term:

Maximum Original Loan Term:
Minimum Original Loan Term:

153

240
24

Collection Period : 01/08/2009 to 31/10/2009
Reporting Date : 18/11/2009
Period No. : 3

Distribution by Original Loan Term

Pure German Lion RMBS 2008

Original Loan Term
(Months)

Number
of Accounts

Percentage
of Accounts

(%)

Outstanding
Principal
Amount

(Current)
(EUR)

Outstanding
Principal
Amount

(Original)
(EUR)

Percentage
of Current

Principal
(%)

Percentage
of Original

Principal
(%)

Average
Current

Principal
(EUR)

Weighted
Average
Current

Interest Rate
(%)

Weighted
Average

Term to Reset
(Years)

Weighted
Average

Seasoning
(Years)

<= 12 months 0 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
13 - 24 months 2 0.00 72,350.02 75,000.00 0.00 0.00 36,175.01 4.52 0.16 1.84
25 - 36 months 12 0.03 482,512.48 509,000.00 0.01 0.01 40,209.37 4.62 0.59 2.41
37 - 48 months 35 0.08 1,461,627.92 1,633,500.00 0.03 0.03 41,760.80 4.18 0.86 3.14
49 - 60 months 2,045 4.79 121,796,507.60 150,264,962.24 2.62 2.83 59,558.19 3.75 1.23 3.81
61 - 72 months 380 0.89 24,540,796.74 29,515,100.00 0.53 0.56 64,581.04 3.99 2.20 3.76
73 - 84 months 294 0.69 17,018,815.21 20,695,155.00 0.37 0.39 57,887.13 4.08 2.77 4.21
85 - 96 months 762 1.78 44,884,037.50 58,710,850.00 0.97 1.11 58,902.94 4.16 3.63 4.40
97 - 108 months 141 0.33 8,567,260.36 10,611,019.00 0.18 0.20 60,760.71 4.20 5.13 3.89
109 - 120 months 15,655 36.65 1,605,016,915.50 1,860,005,835.39 34.53 35.08 102,524.24 4.31 6.08 3.95
121 - 132 months 1,791 4.19 144,656,577.54 165,030,986.00 3.11 3.11 80,768.61 4.33 7.32 3.68
133 - 144 months 1,341 3.14 115,532,466.97 133,040,700.00 2.49 2.51 86,153.96 4.43 7.72 4.23
145 - 156 months 376 0.88 32,388,840.80 36,999,320.00 0.70 0.70 86,140.53 4.67 8.49 4.40
157 - 168 months 135 0.32 11,006,515.80 13,405,450.00 0.24 0.25 81,529.75 4.41 10.17 3.83
169 - 180 months 18,097 42.36 2,368,722,005.27 2,654,321,398.34 50.95 50.07 130,890.31 4.43 11.20 3.83
> 180 months 1,652 3.87 152,574,571.02 166,630,193.59 3.28 3.14 92,357.49 4.56 12.52 3.84

42,718 100.00 4,648,721,800.73 5,301,448,469.56 100.00 100.00 108,823.49 4.37 8.82 3.89
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Weighted Average Remaining Term to Reset:

Maximum Remaining Term to Reset:
Minimum Remaining Term to Reset:

106

181
0

Collection Period : 01/08/2009 to 31/10/2009
Reporting Date : 18/11/2009
Period No. : 3

Distribution by Remaining Term to Next Reset Date

Pure German Lion RMBS 2008

Remaining Term to
Next Reset Date
(Months)

Number
of Accounts

Percentage
of Accounts

(%)

Outstanding
Principal
Amount

(Current)
(EUR)

Outstanding
Principal
Amount

(Original)
(EUR)

Percentage
of Current

Principal
(%)

Percentage
of Original

Principal
(%)

Average
Current

Principal
(EUR)

Weighted
Average
Current

Interest Rate
(%)

Weighted
Average

Term to Reset
(Years)

Weighted
Average

Seasoning
(Years)

<= 12 months 1,201 2.81 64,702,619.41 83,658,054.00 1.39 1.58 53,873.95 3.44 0.63 4.44
13 - 24 months 964 2.26 59,200,095.30 73,409,117.24 1.27 1.38 61,410.89 3.92 1.54 3.85
25 - 36 months 665 1.56 42,404,503.04 51,519,955.00 0.91 0.97 63,766.17 4.34 2.57 3.75
37 - 48 months 808 1.89 58,038,898.52 75,137,411.00 1.25 1.42 71,830.32 4.35 3.66 5.10
49 - 60 months 2,262 5.30 204,970,714.89 259,351,969.00 4.41 4.89 90,614.82 4.73 4.64 5.28
61 - 72 months 5,939 13.90 612,057,537.70 718,571,611.39 13.17 13.55 103,057.34 4.02 5.60 4.46
73 - 84 months 6,204 14.52 628,327,569.46 711,887,430.00 13.52 13.43 101,277.82 4.29 6.56 3.58
85 - 96 months 3,523 8.25 332,855,527.01 368,234,430.00 7.16 6.95 94,480.71 4.57 7.58 3.03
97 - 108 months 1,140 2.67 102,307,995.97 113,117,250.00 2.20 2.13 89,743.86 4.54 8.35 3.04
109 - 120 months 1,235 2.89 133,932,854.44 161,995,470.00 2.88 3.06 108,447.66 4.91 9.73 5.09
121 - 132 months 8,095 18.95 1,068,023,140.87 1,218,549,088.29 22.97 22.99 131,936.15 4.19 10.66 4.37
133 - 144 months 7,118 16.66 929,230,824.47 1,023,581,224.57 19.99 19.31 130,546.62 4.52 11.59 3.46
145 - 156 months 2,973 6.96 353,003,863.05 379,191,645.48 7.59 7.15 118,736.58 4.74 12.51 2.80
157 - 168 months 588 1.38 59,376,107.55 62,929,913.59 1.28 1.19 100,979.77 4.80 13.25 2.73
169 - 180 months 2 0.00 121,221.98 137,900.00 0.00 0.00 60,610.99 5.21 14.91 5.13
> 180 months 1 0.00 168,327.07 176,000.00 0.00 0.00 168,327.07 4.50 15.08 2.63

42,718 100.00 4,648,721,800.73 5,301,448,469.56 100.00 100.00 108,823.49 4.37 8.82 3.89
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Weighted Average Seasoning:

Maximum Seasoning:
Minimum Seasoning:

47

79
19

Collection Period : 01/08/2009 to 31/10/2009
Reporting Date : 18/11/2009
Period No. : 3

Distribution by Seasoning

Pure German Lion RMBS 2008

Seasoning
(Months)

Number
of Accounts

Percentage
of Accounts

(%)

Outstanding
Principal
Amount

(Current)
(EUR)

Outstanding
Principal
Amount

(Original)
(EUR)

Percentage
of Current

Principal
(%)

Percentage
of Original

Principal
(%)

Average
Current

Principal
(EUR)

Weighted
Average
Current

Interest Rate
(%)

Weighted
Average

Term to Reset
(Years)

Weighted
Average

Seasoning
(Years)

<= 6 months 0 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
7 - 12 months 0 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
13 - 18 months 0 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
19 - 24 months 654 1.53 71,197,555.47 76,082,191.00 1.53 1.44 108,864.76 4.85 10.04 1.85
25 - 30 months 2,514 5.89 265,599,136.56 286,699,057.00 5.71 5.41 105,648.03 4.96 10.01 2.26
31 - 36 months 2,701 6.32 309,282,781.17 335,316,318.48 6.65 6.32 114,506.77 4.51 10.12 2.79
37 - 42 months 8,766 20.52 996,001,918.53 1,104,058,991.40 21.43 20.83 113,621.03 4.54 9.69 3.26
43 - 48 months 7,170 16.78 762,619,122.17 858,260,870.80 16.40 16.19 106,362.50 4.19 8.73 3.78
49 - 54 months 10,414 24.38 1,170,222,497.92 1,344,198,198.47 25.17 25.36 112,370.13 3.96 8.87 4.24
55 - 60 months 5,781 13.53 630,485,355.63 739,100,258.97 13.56 13.94 109,061.64 4.34 7.89 4.72
> 60 months 4,718 11.04 443,313,433.28 557,732,583.44 9.54 10.52 93,962.15 4.84 6.40 5.44

42,718 100.00 4,648,721,800.73 5,301,448,469.56 100.00 100.00 108,823.49 4.37 8.82 3.89
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Collection Period : 01/08/2009 to 31/10/2009
Reporting Date : 18/11/2009
Period No. : 3

Distribution by Loan Purpose

Pure German Lion RMBS 2008

Loan Purpose
Number

of Accounts

Percentage
of Accounts

(%)

Outstanding
Principal
Amount

(Current)
(EUR)

Outstanding
Principal
Amount

(Original)
(EUR)

Percentage
of Current

Principal
(%)

Percentage
of Original

Principal
(%)

Average
Outstanding

Nominal
Amount
Original

(EUR)

Weighted
Average
Current

Interest Rate
(%)

Weighted
Average

Term to Reset
(Years)

Weighted
Average

Seasoning
(Years)

Construction 2,130 4.99 312,248,995.80 337,918,864.80 6.72 6.37 146,595.77 4.41 9.90 3.24
Renovation 129 0.30 9,535,226.87 10,535,600.00 0.21 0.20 73,916.49 4.44 9.60 3.20
Purchase 29,065 68.04 3,372,973,692.62 3,868,466,380.57 72.56 72.97 116,049.33 4.36 8.87 4.00
Remortgage 11,056 25.88 927,354,669.36 1,055,470,524.19 19.95 19.91 83,877.95 4.35 8.28 3.73
Other 338 0.79 26,609,216.08 29,057,100.00 0.57 0.55 78,725.49 4.54 8.73 2.78

42,718 100.00 4,648,721,800.73 5,301,448,469.56 100.00 100.00 108,823.49 4.37 8.82 3.89
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Collection Period : 01/08/2009 to 31/10/2009
Reporting Date : 18/11/2009
Period No. : 3

Distribution by Product Type

Pure German Lion RMBS 2008

Product Type
Number

of Accounts

Percentage
of Accounts

(%)

Outstanding
Principal
Amount

(Current)
(EUR)

Outstanding
Principal
Amount

(Original)
(EUR)

Percentage
of Current

Principal
(%)

Percentage
of Original

Principal
(%)

Average
Current

Principal
(EUR)

Weighted
Average
Current

Interest Rate
(%)

Weighted
Average

Term to Reset
(Years)

Weighted
Average

Seasoning
(Years)

Annuity 42,718 100.00 4,648,721,800.73 5,301,448,469.56 100.00 100.00 108,823.49 4.37 8.82 3.89

42,718 100.00 4,648,721,800.73 5,301,448,469.56 100.00 100.00 108,823.49 4.37 8.82 3.89
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Collection Period : 01/08/2009 to 31/10/2009
Reporting Date : 18/11/2009
Period No. : 3

Distribution by Payment Frequency

Pure German Lion RMBS 2008

Payment Frequency
Number

of Accounts

Percentage
of Accounts

(%)

Outstanding
Principal
Amount

(Current)
(EUR)

Outstanding
Principal
Amount

(Original)
(EUR)

Percentage
of Current

Principal
(%)

Percentage
of Original

Principal
(%)

Average
Current

Principal
(EUR)

Weighted
Average
Current

Interest Rate
(%)

Weighted
Average

Term to Reset
(Years)

Weighted
Average

Seasoning
(Years)

monthly 42,718 100.00 4,648,721,800.73 5,301,448,469.56 100.00 100.00 108,823.49 4.37 8.82 3.89

42,718 100.00 4,648,721,800.73 5,301,448,469.56 100.00 100.00 108,823.49 4.37 8.82 3.89
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Weighted Average Original LTV:

Maximum Original LTV:
Minimum Original LTV:

86.24

112.00
7.81

Collection Period : 01/08/2009 to 31/10/2009
Reporting Date : 18/11/2009
Period No. : 3

Distribution by Original LTV

Pure German Lion RMBS 2008

Original LTV
(%)

Number
of Borrowers

Percentage
of Borrowers

(%)

Outstanding
Principal
Amount

(Current)
(EUR)

Outstanding
Principal
Amount

(Original)
(EUR)

Percentage
of Current

Principal
(%)

Percentage
of Original

Principal
(%)

Average
Current

Principal
(EUR)

Weighted
Percent in

West Germany
(Properties)

(%)

Weighted
Percent in

East Germany
(Properties)

(%)

Weighted
Percent in

Berlin
(Properties)

(%)

<= 30.00% 1,285 3.36 63,003,560.77 78,616,542.00 1.36 1.48 49,030.01 1.23 0.07 0.05
30.01 - 40.00% 1,948 5.10 118,078,394.30 145,621,839.00 2.54 2.75 60,615.19 2.22 0.22 0.10
40.01 - 50.00% 2,476 6.48 186,026,404.91 226,344,590.00 4.00 4.27 75,131.83 3.52 0.34 0.15
50.01 - 60.00% 3,362 8.80 310,020,506.95 373,189,472.08 6.67 7.04 92,213.12 5.66 0.68 0.32
60.01 - 70.00% 4,615 12.07 491,153,480.26 586,675,372.42 10.57 11.07 106,425.46 9.08 0.90 0.59
70.01 - 80.00% 4,038 10.57 500,086,608.41 573,039,927.34 10.76 10.81 123,845.12 9.14 1.02 0.59
80.01 - 90.00% 5,210 13.63 719,774,224.02 829,073,498.20 15.48 15.64 138,152.44 13.35 1.30 0.83
90.01 - 100.00% 4,166 10.90 611,437,478.38 685,622,583.00 13.15 12.93 146,768.48 11.31 1.17 0.67
100.01 - 112.00% 11,120 29.09 1,649,141,142.73 1,803,264,645.52 35.48 34.01 148,304.06 31.23 2.67 1.57

38,220 100.00 4,648,721,800.73 5,301,448,469.56 100.00 100.00 121,630.61 86.76 8.37 4.87
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Weighted Average Current LTV:
Maximum Current LTV:
Minimum Current LTV:

77.41
110.59

0.00

Distribution by Current LTV

Pure German Lion RMBS 2008

Collection Period : 01/08/2009 to 31/10/2009
Reporting Date : 18/11/2009
Period No. : 3

Current LTV
(%)

Number
of Borrowers

Percentage
of Borrowers

(%)

Outstanding
Principal
Amount

(Current)
(EUR)

Outstanding
Principal
Amount

(Original)
(EUR)

Percentage
of Current

Principal
(%)

Percentage
of Original

Principal
(%)

Average
Current

Principal
(EUR)

Weighted
Percent in

West Germany
(Properties)

(%)

Weighted
Percent in

East Germany
(Properties)

(%)

Weighted
Percent in

Berlin
(Properties)

(%)

<= 30.00% 3,057 8.00 153,428,193.22 219,707,696.00 3.30 4.14 50,189.14 2.87 0.26 0.17
30.01 - 40.00% 2,938 7.69 206,521,556.48 272,960,075.00 4.44 5.15 70,293.25 3.82 0.39 0.23
40.01 - 50.00% 3,689 9.65 328,837,244.81 414,540,963.44 7.07 7.82 89,139.94 6.12 0.59 0.35
50.01 - 60.00% 4,286 11.21 454,659,794.12 542,590,328.24 9.78 10.23 106,080.21 8.41 0.89 0.48
60.01 - 70.00% 4,336 11.34 524,794,606.29 612,663,445.95 11.29 11.56 121,031.97 9.62 0.99 0.67
70.01 - 80.00% 4,525 11.84 627,280,753.72 709,576,335.21 13.49 13.38 138,625.58 11.62 1.16 0.72
80.01 - 90.00% 4,431 11.59 655,451,948.48 723,786,257.20 14.10 13.65 147,924.16 12.26 1.12 0.72
90.01 - 100.00% 4,241 11.10 655,088,291.02 711,601,931.00 14.09 13.42 154,465.52 12.11 1.29 0.69
100.01 - 112.00% 6,717 17.57 1,042,659,412.59 1,094,021,437.52 22.43 20.64 155,226.95 19.92 1.67 0.84

38,220 100.00 4,648,721,800.73 5,301,448,469.56 100.00 100.00 121,630.61 86.76 8.37 4.87
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Collection Period : 01/08/2009 to 31/10/2009
Reporting Date : 18/11/2009
Period No. : 3

Distribution by Province (Properties)

Pure German Lion RMBS 2008

Province
Number

of Borrowers

Percentage
of Borrowers

(%)

Outstanding
Principal
Amount

(Current)
(EUR)

Outstanding
Principal
Amount

(Original)
(EUR)

Percentage
of Current

Principal
(%)

Percentage
of Original

Principal
(%)

Average
Current

Principal
(EUR)

Weighted
Average
Original

LTV
(%)

Weighted
Average
Current

LTV
(%)

Weighted
Percent in

West Germany
(Properties)

(%)

Weighted
Percent in

East Germany
(Properties)

(%)

Weighted
Percent in

Berlin
(Properties)

(%)

Schleswig Holstein 1,733 4.53 199,110,318.71 224,896,400.00 4.28 4.24 114,893.43 85.35 77.25 4.28 0.00 0.00
Hamburg 891 2.33 120,653,159.42 139,986,330.00 2.60 2.64 135,413.20 85.50 75.43 2.60 0.00 0.00
Lower Saxony 3,822 10.00 406,179,559.04 457,491,478.20 8.74 8.63 106,274.09 84.92 76.98 8.74 0.00 0.00
Bremen 558 1.46 55,612,977.85 63,082,400.00 1.20 1.19 99,664.83 90.64 81.46 1.20 0.00 0.00
North Rhine-Westphalia 10,160 26.58 1,190,222,578.11 1,359,526,120.87 25.60 25.64 117,147.89 86.53 77.56 25.60 0.00 0.00
Hesse 5,216 13.65 703,577,518.23 809,905,376.80 15.13 15.28 134,888.33 85.70 76.27 15.13 0.00 0.00
Rhineland-Palatinate 1,853 4.85 232,864,224.84 262,270,795.39 5.01 4.95 125,668.77 88.46 80.11 5.01 0.00 0.00
Baden-Württemberg 4,177 10.93 555,031,714.43 625,337,544.08 11.94 11.80 132,878.07 88.88 80.47 11.94 0.00 0.00
Bavaria 3,850 10.07 525,749,270.00 602,510,067.01 11.31 11.37 136,558.25 84.55 75.60 11.31 0.00 0.00
Saarland 418 1.09 44,051,976.23 48,699,100.00 0.95 0.92 105,387.50 90.11 82.81 0.95 0.00 0.00
Berlin 1,891 4.95 226,508,134.82 265,464,914.21 4.87 5.01 119,782.20 85.79 75.48 0.00 0.00 4.87
Brandenburg 2,279 5.96 268,225,792.44 302,939,177.00 5.77 5.71 117,694.51 86.97 78.91 0.00 5.77 0.00
Mecklenburg-Western Pomerania 531 1.39 46,534,599.65 53,541,455.00 1.00 1.01 87,635.78 81.78 72.91 0.00 1.00 0.00
Saxony 0 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Saxony-Anhalt 355 0.93 30,544,026.33 35,328,620.00 0.66 0.67 86,039.51 80.07 71.38 0.00 0.66 0.00
Thuringia 486 1.27 43,855,950.63 50,468,691.00 0.94 0.95 90,238.58 77.99 69.61 0.00 0.94 0.00

38,220 100.00 4,648,721,800.73 5,301,448,469.56 100.00 100.00 121,630.61 86.24 77.41 86.76 8.37 4.87
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Collection Period : 01/08/2009 to 31/10/2009
Reporting Date : 18/11/2009
Period No. : 3

Distribution by Property Type

Pure German Lion RMBS 2008

Property Type
Number

of Borrowers

Percentage
of Borrowers

(%)

Outstanding
Principal
Amount

(Current)
(EUR)

Outstanding
Principal
Amount

(Original)
(EUR)

Percentage
of Current

Principal
(%)

Percentage
of Original

Principal
(%)

Average
Current

Principal
(EUR)

Weighted
Average
Original

LTV
(%)

Weighted
Average
Current

LTV
(%)

Weighted
Percent in

West Germany
(Properties)

(%)

Weighted
Percent in

East Germany
(Properties)

(%)

Weighted
Percent in

Berlin
(Properties)

(%)

Condominium/ Apartment 11,209 29.33 1,102,395,260.06 1,282,450,616.36 23.71 24.19 98,349.12 92.54 81.67 21.92 0.36 1.43
Detached House/ Terraced House/ Single Family House 25,933 67.85 3,414,243,318.21 3,869,881,953.20 73.44 73.00 131,656.32 84.58 76.35 62.30 7.81 3.34
Multi-family house 2 0.01 381,391.22 400,000.00 0.01 0.01 190,695.61 94.80 90.59 0.01 0.00 0.00
Multi-family house up to 3 flats 1,076 2.82 131,701,831.24 148,715,900.00 2.83 2.81 122,399.47 76.53 69.20 2.52 0.21 0.10

38,220 100.00 4,648,721,800.73 5,301,448,469.56 100.00 100.00 121,630.61 86.24 77.41 86.76 8.37 4.87
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Collection Period : 01/08/2009 to 31/10/2009
Reporting Date : 18/11/2009
Period No. : 3

Distribution by Occupancy Type

Pure German Lion RMBS 2008

Occupancy Type
Number

of Borrowers

Percentage
of Borrowers

(%)

Outstanding
Principal
Amount

(Current)
(EUR)

Outstanding
Principal
Amount

(Original)
(EUR)

Percentage
of Current

Principal
(%)

Percentage
of Original

Principal
(%)

Average
Current

Principal
(EUR)

Weighted
Average
Original

LTV
(%)

Weighted
Average
Current

LTV
(%)

Weighted
Percent in

West Germany
(Properties)

(%)

Weighted
Percent in

East Germany
(Properties)

(%)

Weighted
Percent in

Berlin
(Properties)

(%)

owner occupied 38,220 100.00 4,648,721,800.73 5,301,448,469.56 100.00 100.00 121,630.61 86.24 77.41 86.76 8.37 4.87

38,220 100.00 4,648,721,800.73 5,301,448,469.56 100.00 100.00 121,630.61 86.24 77.41 86.76 8.37 4.87

46



Weighted Average DTI:

Maximum DTI:
Minimum DTI:

27.59

96.86
2.66

Collection Period : 01/08/2009 to 31/10/2009
Reporting Date : 18/11/2009
Period No. : 3

Distribution by Debt to Income

Pure German Lion RMBS 2008

Debt to Income
(%)

Number
of Borrowers

Percentage
of Borrowers

(%)

Outstanding
Principal
Amount

(Current)
(EUR)

Outstanding
Principal
Amount

(Original)
(EUR)

Percentage
of Current

Principal
(%)

Percentage
of Original

Principal
(%)

Average
Current

Principal
(EUR)

Weighted
Average
Original

LTV
(%)

Weighted
Average
Current

LTV
(%)

Weighted
Percent in

West Germany
(Properties)

(%)

Weighted
Percent in

East Germany
(Properties)

(%)

Weighted
Percent in

Berlin
(Properties)

(%)

0.00 - 10.00 % 1,354 3.54 78,167,470.51 91,726,845.00 1.68 1.73 57,730.78 49.27 43.67 1.41 0.17 0.10
10.01 - 20.00 % 10,500 27.47 879,690,997.33 1,027,295,938.59 18.92 19.38 83,780.09 71.92 63.43 15.68 2.15 1.09
20.01 - 30.00 % 15,542 40.66 1,951,246,130.33 2,217,432,978.88 41.97 41.83 125,546.66 88.09 79.20 36.19 3.71 2.08
30.01 - 40.00 % 8,357 21.87 1,309,185,283.25 1,474,578,854.29 28.16 27.81 156,657.33 93.19 84.29 25.09 1.88 1.18
40.01 - 50.00 % 2,235 5.85 394,721,934.86 447,634,615.44 8.49 8.44 176,609.37 93.27 83.90 7.72 0.42 0.35
> 50.00 % 232 0.61 35,709,984.45 42,779,237.36 0.77 0.81 153,922.35 86.55 74.12 0.66 0.04 0.07

38,220 100.00 4,648,721,800.73 5,301,448,469.56 100.00 100.00 121,630.61 86.24 77.41 86.76 8.37 4.87
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Collection Period : 01/08/2009 to 31/10/2009
Reporting Date : 18/11/2009
Period No. : 3

Distribution by Job Status

Pure German Lion RMBS 2008

Job Status
Number

of Borrowers

Percentage
of Borrowers

(%)

Outstanding
Principal
Amount

(Current)
(EUR)

Outstanding
Principal
Amount

(Original)
(EUR)

Percentage
of Current

Principal
(%)

Percentage
of Original

Principal
(%)

Average
Current

Principal
(EUR)

Weighted
Average
Original

LTV
(%)

Weighted
Average
Current

LTV
(%)

Weighted
Percent in

West Germany
(Properties)

(%)

Weighted
Percent in

East Germany
(Properties)

(%)

Weighted
Percent in

Berlin
(Properties)

(%)

Employee 27,818 72.78 3,466,641,813.97 3,964,496,227.27 74.57 74.78 124,618.66 86.20 77.19 65.08 5.90 3.59
Worker 4,848 12.68 497,997,140.44 557,148,450.00 10.71 10.51 102,722.18 89.26 81.28 9.83 0.72 0.16
Officials 5,066 13.25 636,272,711.61 725,061,722.29 13.69 13.68 125,596.67 85.16 76.52 11.01 1.64 1.04
Freelancer 120 0.31 15,964,245.92 19,010,170.00 0.34 0.36 133,035.38 82.39 72.09 0.29 0.03 0.03
Gentleman 2 0.01 171,933.84 200,000.00 0.00 0.00 85,966.92 74.84 65.91 0.00 0.00 0.00
Retiree 311 0.81 25,365,179.13 28,399,500.00 0.55 0.54 81,560.06 63.24 58.02 0.44 0.06 0.05
Student 2 0.01 228,489.44 280,000.00 0.00 0.01 114,244.72 78.54 63.11 0.00 0.00 0.00
Soldier 27 0.07 3,410,328.45 3,771,800.00 0.07 0.07 126,308.46 87.80 81.44 0.06 0.02 0.00
Others 26 0.07 2,669,957.93 3,080,600.00 0.06 0.06 102,690.69 73.82 65.48 0.05 0.01 0.00

38,220 100.00 4,648,721,800.73 5,301,448,469.56 100.00 100.00 121,630.61 86.24 77.41 86.76 8.37 4.87
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