23Apr21

Loans! Addiianal Loans Eoans T ]
‘Outstanding Balance of [Loans]Additional Loans) at Closing Date £404730.763 0]
‘Outstanding Balance of [Loans]Additional Loans] @ start of Quarter [ 523,694,158 19934851
Acerued nerest @ stat of Quarter [ 0076 £10580.162]
Redemptions i ] [Since Gosng Date ]
[coans T [Soars T |
deemed s | FTRE [ T | G|
Principal Balance of Loans redeemed by cause::
Dean 250167 mom e pEoT
Sorrower eters Long Tem Care 1307747 sosue ez on 1298575
Vokrtary Repayment 02083 sa07 a2150.4% 2000530
Substued wihcash - 150 Tosss
Move o Lovr ke Propery 32150 13757 reont58 s
Nuer of = = ) w7
Dean e D 7% =
Borrower eters Long Tem Care = . w2 o
Vokrtary Repayment o 1 1710 157
Move o Lover Vakie Propery s 1 £ @
Susttued - . -
Redemption monies received 50 | Ere] Tews]
Outstanding Balance of [Loans][Additional Loans] Loans
nQu - 1am
Oustaing Accrued trest srssa32 10524395
Oustaing Gross Baiance si6832951 10501833
Oustaing rmberofoans a220 21
EquvalentVake Testthis Callaton Perod WA
S8P movel this Caleaton Perod WA
Substtutions
Substuted nths Ouater (amourt -
Balance of 000
Balnce o ooz
Substution Voluntary Repaymen Rate
Batnce Date or Loan Erry Iy
Balace Dateor Loan Erry oans
Voluntary Repayment Rate
Dateof
Oate
Defciency Ledger
Operiny Bance
Losses ths Quarter
Cosing Balarce
Product Breakdown by Loan OIS [ repor ] [AiGisng ]
I Loms TAiiora oars | [ Toars T |
Forp % I FEm| | [ | |
LRP % [ Siow] En| [ ] |
Welghed Average Age o Borowers @ Closng Date ™
epo o @
Age o Bormowers:
Singe Female = o
Singe e o o
JointBorrowers by Age of Younger o @
Propertes Sold I epayments (case by case):-
et B o URER
Total originalLoan Addional Loan
Timeto pety
ime fom Possesionto Sale (425 o
Il Vakaton 20000
Indeset Vakation (vl Vakiaion + Halfax HPY) 304,104
Sale Prce (vhere avaiabl) 250810 250810 E
ross Morigage Ouisandings 301600 30100 -
Shortea s08% S08%0 E
Loan Qustardings a5 % of Sale Price 220
Clam Submited o No Negatve Equty A
Clampaid A
Camors A
ez o UKER
Toal originalLoan Addional Loan
Timeto a9
Time from Possesion to Sale (days) N
Il Vakaton 196
Indeset Vakation (vl Vakiaion + Halfax HPY) o
Sale Prce (vhere avaiabl) 2603 102603 E
ross Morigage Ouisandigs 167360 157380 -
Shortea o o E
Loan ustardings a5 % of Sale Price 1o
Clam Submited o No Negatve Equty A
Clampaid A
Camor A
Ces & o URER
Toal originalLoan Addonal Loan
Tmeto w03
Time fom Possesionto Sale (days 168
Il Vakaton s0000
IncesetVakation (il Vakiation + Halfax HPY) freses
Sale Prce (vhere avaiab) 114966 saor2 21es
Gross Morgage Oust 118068 sss12 22576
Shortea 322 2400 3
Loan Qustardings a5 5% of Sale Price 1o
Clam Submited o No Negatve Equty A
Clampaid A
Camors A
et E2] o UKER
Total originalLoan Addonal Loan
Tmeto e
Time fom Possesionto Sale (425 304
Il Vakaton 152050
IndesetVakation (il Vakiation + Halfax HPY) 22101
Sale Prce (vhere avaiab) o730 ) E
o Morigage Ouistandigs 2272 22072 -
Shortea 163 o= E
Loan Qustardings a5 % of Sale Price 260
Clam Submited o No Negatve Equty A
Clampaid A
Camors

For all Mortgages repaid to the Calculation Date (NNEG o repossessian)
Weighted Average:

Shortfall s % of Morigage ofs

Foral o
Weighted Average:
Time o sae (Days)

Properties in Possession (Total to Calculation date)
Repossessed ths Quarter

Properties sokd (Total o Calculation date)

Number Caried Forward

Average Time from Possesion o Sale
Posession cases average Shortal at Sale (%)

Insurance
Local Search and Defeciive Tite Claims made (rumber)
Claims Paid

Claims OIS

Claims ot setled i full by rumber

Claims ot seted i full by amount of shortfal

‘Average Time from Claim to Payment

‘Contingent Buiding Insurance clims made (number)
Claims Paid
Claims OIS

Claims ot setled i full by rumber

Claims ot seted i full by amount of shortfal
‘Average Time from Claim to Payment

L Outstanding Portion)
Weighted Average LTV
Weighted Average Halfax Inderxed LTV

Weighted Average Interest Rate:
ILCRP
FCRP

Gl
3
s
5
3
186%
N
N
[ 60507 T e
%0.1%
o)
preTe Tem i
a0 6549




LTV Levels Breakdown (based on original valuation using P+ a date of report and excluding any additional borrowings post closing)

0-20.99% 05214
30-34.99% 1,399,308
35-39.99% 2079684

- 48 4425884
45-49.99% 6215895
50-54.99% 9875019
55-59.99% 16,015,024
60-64.99% 16,656,389
65-69.99% 31376992
70-7499% 41627125
75-79.99% 50,306,565

-84.99% 45672931
85-89.99% 46,106,
90-9499% 35,304,669
95-99.99% 42014310

. 165251912

LTV Levels Breakdown (based on Halifax HPI adjusted valuation @ Calculation date)
0-301 5560604

35t 2782362
35405 62,484,565
0-as% 92,291,072
45-50% 83,867,984

55 76,777,654
55605 64,078,536

65t 40,531,959
65-70% 26.777.081
70-75% 14,036,386
75-80% 9412471

-85t 1949102
85-90% 621,085

o5t 16959
95- 100% -

. 423,089
Depersoraised por
‘Administrator)
‘Age Band Breakdown (based on youngest policyholder @ Calculation date)
Unc B
7074 16,977,881
7579 95,750,242
8084 174726826
8589 153303429
%094 63,597
9599 11428227
100 1,048,843
LTV Levels HPI Adjusted) vs Age Band Breakdown @ Calculation Date.
Under 70 7074, 7579 w084 590 EXg o0+

lo- 20,001 - oas2el  1ewis2  3SILSe8 4132713 2708635 348475

[s0-3a00% - 290200 15202623 6505160 2811405 2795581 218184

[s5-30.00% - 0966365 0869474 31482252 7482772 . aa7a06 162662

140 - aa.99% 5190215 2753505  AL60S9T6 13715288 4182510 6157 -

a5 -avomse - we0sol  seTB2s  sBs252 at s16.159

jso-sa00% - a0si  877E0 2183132 27922130 6477061 1075705

ls5-50.00% - - 74546 37106973 10061390 14824831 1,110,690

l60-6a00% - 47053 121572800 10219081 601079 2562983 111201

l65- G000 - - 1004577 10932684 531373 2408428

l70-7a00% - - aones0 7202432 eaasse 2eeeds

757000 - - 179,25 - 2200001 5631953 564622 754980

lp0-Basess - - 1323000 62601

los-so00% - - a9z asise

ls0-0a00% - - - - 169590

lo5-90.0 - - - - .

100% + - - - 423,080




Name of Issuer

Date of Issue

Moody's Current Rating
S&P Current Rating
Fich Current Rating

Inital Note Balance:
Note Principal @ start of period
Note Redempions @ IPD
‘Outstanding Note Principal

Note Interest Margins
Step Up Dates:
Step Up Rate

Interest Paymert Cyce
Interest Paymert Date.

Next Interest Paymert Date

Pool Factor

Step Up Deferred Amount at sart of quarter
Step Up Interest Amount deferred | (pac) tis auarter
Interest on Step p Deferred amout tis auarter
Step Up Deferred Amount at end of quarter

Credit Facilty Ledger

Inital Commitment
Last quarter closing outstanding principal

Net Credit Facilty Payments ths quarter

Last quarer closing accrued but unpaid nterest
Credit Facilty Payment total outstanding
Current Contraction Factor

Liquidy Facilty Ledger

Inital Commitment
Last quarter closing outstanding

Availble @ nextInterest Paymert Date.
AmounL 10 be drawn @ rext terest Payment Date.

Surplus after payment of thepre
Avalble Receipis)

Replenishment Amount as recorded in Reserve Ledger

Last quarter Replerishment Amount brought forvard

“Total Replerishment Amount caried forvard

Class A2 Modified Pass - Through Amaunt
Aggregate Portolio Amont

Sumof. L

Subordinated Loan Ledger
‘Opening Balance on Closing Date / at start of quarter
Payments this quarter

Interest accrued in th's quarter

Closing Balance:

Deferred Consideration paid to Originator

the date of
Deferted Consideration paid to Originator dring the quarter
“Total Deferred Consideraiion paid o Orginator

Class A Principal Liquidity Reserve
‘Opening Balance at startof quarter

Amount reserved this quarter
Closing Balance at end of quarter

Equity Release Funding (No.4) e

30-3u-2004
al a2 3 < o
A a2 Aas "2 s
A A A A A
A N A NA A
125,000,000 215000000 51000000 16500000 1.000,000
- 215000000 61000000 16500000 1,000,000
- 215000000 61000000 16500000 1.000.000
LIBOR +0.25% TBOR + 0:35% LIBOR +0.75% TI60R + 165%) TIB0R + 195%
1PD Juy 2011 1PD Juy 2011 1PD Juy 2011 1PD Juy 2011 1PD Juy 2011
LIBOR +050% LIBOR + 0.70% LIBOR + 1.50% LIBOR + 3.30% LIBOR + 390%
Quariery| Quarte Quartrh| Quartey Quartr|
30 Jan, Apr, ul & Octor Modified Next  30th Jan, Apr, Ju & Oct or Mofied Nexi| 30th Jan, Apr, Jul & Ot or Modifed Next|  30th Jan, Apr, Ju & Oct o Mocified Nex|  30th Jan, Apr, Ju & Oct or Modi
Business Day| Business Day| Business Day| Business Day| Business Day|
30.3u-2021] 30-9u-2021 30302021 309u-2021
5 000000 To00000 | 000000 50000 |
al &2 B [ )
64 7590205 4793706 3110858 29485
- 187,480 14070 67,881 4862
257 13992 16398 25,900 2250
176,682 779167 4926174 3204639 236,601
G 207870372 | £ 27870572
3 192472628 | £ 165.704.905
£ 5626919 |-£ 5.429.065
3 2656931 | £ 2563508
3 189,502,640 | £ 162839348
1.00000] 0964838
Tranche Trarche 2
3 1600000 | £ 4185000
3 - e
3 51600000 | £
3 - e

B 84891878
£ 476330348

£ .




