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INVESTORS REPORT - Payment Date: 30/04/2025

Capital Mortgage Series 2007-1

Euro 1,736,000,000 Class Al Asset Backed Floating Rate Notes due January 2047
Euro 644,000,000 Class A2 Asset Backed Floating Rate Notes due January 2047
Euro 74,000,000 Class B Asset Backed Floating Rate Notes due January 2047
Euro 25,350,000 Class C Asset Backed Floating Rate Notes due January 2047
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The Notes
Classes Class Al Class A2 Class B Class C
Original Balance 1,736,000,000 644,000,000 74,000,000 25,350,000
Currency Euro Euro Euro Euro
Legal maturity January 2047 January 2047 January 2047 January 2047
ISIN code 1T0004222532 IT0004222540 IT000422557 IT0004222565
Coupon 3mE +13 bps 3mE +19 bps 3mE + 22 bps 3mE + 52 bps
Rate of Interest 2.745% 2.805% 2.835% 3.135%
Rating on Issue Date
Fitch AAA AAA AA BBB
Moodys Aaa Aaa Aa2 A3
Standard & Poot's AAA AAA AA BBB
Issue Date 16-mag-07
Payment Dates (for all the Classes) 30th of January, April, July and October
Beginning of the Amortisation Period January 2009
Payment Report date 18/04/2025
Payment Date 30/04/2025
Last Payment Date 30/01/2025
Next Payment Date 30/07/2025
Interest Period 30/01/2025 30/04/2025
Days Accrued in the Interest Period 90

Transaction Counterparties

Issuer Capital Mortgages s.r.L.

Originator UniCredit SpA (formerly Banca di Roma S.p.A.)

Sole Arranger UniCredit Bank AG, London Branch (formerly Capitalia Spa)
Joint Lead Managers UniCredit Bank AG, London Branch (formerly Capitalia Spa)
Joint Lead Managers HSBC Bank plc

Joint Lead Managers Morgan Stanley & Co. plc

Rep. of Noteholders BNP Paribas SA

Servicer UniCredit SpA

Swap Counterparty HSBC Bank plc

Calculation Agent Capital and Funding Solutions s.r.L.

Paying Agent BNP Paribas SA

Account Bank BNP Paribas SA

Account Bank UniCredit S.p.A.

This Investors Report (the “Report”) has been prepared by Capital and Funding Solutions SRL (“CFS”), in its role as Calculation/Computation Agent and is based, inter alia, on the Servicer Reports
prepared by the Servicer as well as data provided to CFS by other third parties. Although such information has been obtained from sources believed to be reliable, neither CFS, nor its subsidiaries
or affiliates, or any of their respective directors, managers, officers or employees makes any representation as to their fairness, accuracy, completeness or reliability or shall have any responsibility
or liability for any loss or damage howsoever arising from or otherwise in connection with the use of this Report.

This Report is not for retail clients (as defined by the European Markets in Financial Instruments Directive) and persons into whose possession or attention this document comes must inform
themselves about, and strictly observe, any such restrictions. This Report is provided for information purposes only and does not constitute or form part of, nor may be construed so as to
constitute or form part of, an offer, or the solicitation of any offer, to buy, sell or subscribe for any securities mentioned herein, nor is it intended to provide an evaluation of the risk related to an
investment in such securities or for use by any person in making investment decisions. By accepting this Report, you agree to be bound by the foregoing restrictions. The information provided in
the Report can not substitute the obtaining of independent financial advice.

If this Report has been sent to you in electronic form, you are reminded that documents transmitted via this medium may be altered or changed during the process of electronic transmission and
consequently none of CFS, its subsidiaries or affiliates or any of the directors, officers or employees thereof, accepts any liability or responsibility whatsoever in respect of any difference between
the documents distributed to you in electronic format and the hard copy version available to you on request from CFS.




Summary of the Notes

Classes
Class A1 Notes
Class A2 Notes
Class B Notes
Class C Notes

Initial Amount
1,736,000,000.00
644,000,000.00
74,000,000.00
25.350,000.00

Previous Amount
48,430,928.00
73,723,059.20
74,000,000.00
25,350,000.00

Payments
3,499,776.00
5,327,683.20

0.00
0.00

Current Outstanding
44,931,152.00
68,395,376.00
74,000,000.00
25,350,000.00

Classes
Class A1 Notes
Class A2 Notes
Class B Notes
Class C Notes

Interest Rate
2.7450%
2.8050%
2.8350%
3.1350%

Accrued Interest
332,357.24
516,982.95
524,475.00
198,680.63

Unpaid Interest !
0.00
0.00
0.00
0.00

Interest Payment
332,357.24
516,982.95
524,475.00
198,680.63

1 o . .
Inclusive of interest accrued but unpaid on previous Payment Dates

Collateral Portfolio

Collateral Portfolio at the end of the Collection Period

Total Performing
Outstanding Principal (*)

Principal Collection
Account balance at the
relevant Payment Date (**)

Total Collateral Portfolio

Cash Reserve (¥*%*)

(@) (®) (c) (D =@+ ()
242,000,761.14 218,031,121.59 E 242,000,761.14 37,190,250.00
% of Credit enhancement (*¥*¥)
Class Al and Class2 Class B Class C
55.60% 26.60% 16.67%
Pro-Rata Conditions Current Target Verified
(1) Time elapsed from issue date (years) 18.22 5.00 YES
(2) Clean-up call condition occurred 11.09% 10.00% YES
(3) Arrears for more than 90 days 0.18% 3.50% YES
(4) Cumulative Gross Defaults Level 14.47% 3.50% NO
(5) Total unpaid Principal Deficiency Ledgers 0.00 0 YES
(6) the Cash Reserve Amount equal to the Scheduled Cash Reserve 37,190,250.00 37,190,250.00 YES
(7) Enhancement by Class B Notes and the Class C Notes 44.85% 4.01% YES

Class A Principal Subordination Event (¥***%*)

The ratio between the unpaid pricipal deficiency as of the immediately

Current

Verified

preceding payment report date and the portfolio Initial Outstanding 0.00% 1% NO
Principal Amount is higher than 1%.
C d C Cd
: 0 ative Defa goe 14.47% 15% NO
shall occur on a Payment Date if the Cumulative Gross Default Level on
such Payment Date is equal to or greater than 15%.
Class B Gross Cumulative Defaults Trigger 14.47% 7.0% YES

shall occur on a Payment Date if the Cumulative Gross Default Level on
such Payment Date is equal to or greater than 7%.

“Cumulative Gross Default Level” means, on any Payment Date, the ratio between: (a) the Cumulative Outstanding Principal Amount of the Defaulted Receivables included in the Portfolio, and (b) the

aggregate Outstanding Principal Amount of all Mortgage Loans of the Portfolio as of the Valuation Date.

Notes:

* Outstanding Principal Amount of Mortgage loans net of the Outstanding Principal Amount of all Defanlted Mortgage 1oans (as of the relevant Collection Date)

** During the Initial 18 months period Avatlable Redenption Funds will be deposited on the Principal Lock-in 1edger, held by the English Acconnt Banfk
This amonnt also includes the amount deposited on the Transaction Account during the Initial Period.

*xF After the application of the Lssuer Interest Available Funds at the relavant Payment Date

wxxk _After the Principal redemption at the Payment Date

*#¥x% The "Class A Principal Subordination Event'" ratio is calculated as A divided by B where:

A = the unpaid Principal Deficiency at the immediately preceding Payment Date following the payments and the provisions made on such date under the applicabile Priority of Payments (Euro .) and

B = the Portfolio Initial Outstanding Principal Amount (Euro 2.183.087.874 = original Portfolio Initial Outstanding Principal Amount minus Euro 296.279.153). Please note that the original Portfolio
Initial Outstanding Principal Amount has to be reduced of Euro 296.279.153 to take into account the receivables which were excluded from the transaction in 2007. In particular, those recivables did non comply
with the "in blocco criteria’ and, accordingly, pursuant to the Italian securitisation law, such receivables are to be considered as never having been transferred to the SPV. (Please refer to the related Moody's and S &P

Announcement, March 2008 for more details).
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Issuer Available Funds

Issuer Interest Available Funds

Total EUR

(a) Interest Collections 2,251,204.03(,
(b) Recoveties made by the Servicer during the immediately preceding Quartetly Collection Period 1,892,774.41
*
(0 All amounts paid by the Hedging Counterparty pursuant to the Hedging Agreement 1,520,071.11
(d) Interest (if any) accrued on and credited to the Accounts (other than the Expense Account) 217,747.24
(e) Originator Indemnity Amounts received by the Issuer -
® Any profit (including capital gain, if any) generated by or interest accrued on the Eligible .
Investments
© The interest component of the proceeds from the sale (including any capital gain, if any) of any )
Receivables
(h) Cash Reserve 37,190,250.00
: Any amount payable on such Payment Date out of the Issuer Principal Available Funds as Interest
O Shortfall Amount )
G) All interest amounts received by the Issuer from any party to the Transaction Documents -
Portion of Receivables Repurchase Price to cover any shortfall under items First to Eleventh
(inclusive)
TOTAL ISSUER INTEREST AVAILABLE FUNDS 43,072,046.79
Total EUR

Issuer Principal Available Funds

(a) Principal Collections 8,511,867.27
The aggregate of all amounts (if any) payable under items Sixth, Fighth and Tenth of the Pre-

(b) . S 230,070.01
Trigger Interest Priority of Payments

(0) The principal component of the proceeds from the sale of any Receivables -

(d) Any amount paid by the Originator to the Issuer as adjustment of the Purchase Price -

() All principal amounts received by the Issuer from any party to the Transaction Documents -

H Receivables Repurchase Price, net of the portion thereof (if any) which has been used to increase 85.541.63

( the Issuer Interest Available Funds o
TOTAL ISSUER PRINCIPAL AVAILABLE FUNDS 8,827,478.91
Rounding Adjustment related to previous Payment Date 210.02
TOTAL 8,827,688.93

* The amounts include a reduction resulting from the recalculation of instalments’ interest previously paid by customers (starting from the date on which negative interest rates on indexing parameters are recorded), due to the
change of the calculation method of interests.

This Investors Report (the “Report”) has been prepared by Capital and Funding Solutions SRL (“CFS”), in its role as Calculation/Computation Agent and is based, inter alia, on the Servicer Reports
prepared by the Servicer as well as data provided to CFS by other third parties. Although such information has been obtained from sources believed to be reliable, neither CFS, nor its subsidiaries or
affiliates, or any of their respective directors, managers, officers or employees makes any representation as to their fairness, accuracy, completeness or reliability or shall have any responsibility or
liability for any loss or damage howsoever arising from or otherwise in connection with the use of this Report.

This Report is not for retail clients (as defined by the European Markets in Financial Instruments Directive) and persons into whose possession or attention this document comes must inform
themselves about, and strictly observe, any such restrictions. This Report is provided for information purposes only and does not constitute or form part of, nor may be construed so as to constitute or
form part of, an offer, or the solicitation of any offer, to buy, sell or subscribe for any securities mentioned herein, nor is it intended to provide an evaluation of the risk related to an investment in
such securities or for use by any person in making investment decisions. By accepting this Report, you agree to be bound by the foregoing restrictions. The information provided in the Report can not
substitute the obtaining of independent financial advice.

If this Report has been sent to you in electronic form, you are reminded that documents transmitted via this medium may be altered or changed during the process of electronic transmission and
consequently none of CFS, its subsidiaries or affiliates or any of the directors, officers or employees thereof, accepts any liability or responsibility whatsoever in respect of any difference between the
documents distributed to you in electronic format and the hard copy version available to you on request from CFS.
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Application of the Issuer Interest Available Funds

Amount
Amount Due Allocated
(Total EUR) (Total EUR)
Payments:

(A)any Expenses and 0.00 0.00
1 (B) to credit to the Expense Account an amount (if any) to bring the balance of|

such account up to (but not exceeding) the Retention Amount 1,408.11 1,408.11
) Fees, costs and expenses.payable to the Representative of the Noteholders ant to 1.830.00 1,830.00

any party to the Intercreditor Agreement
3 JFees, costs, expenses and taxes payable to any party to the Intercreditor Agreement 108,335.62 108,335.62
4 All amounts due and payable by the Issuer to the Swap Counterparty under the 1.623.417.34 1,623.417.34

Swap Agreement
5 |Interest due and payable but unpaid on the Class A Notes 849,340.19 849,340.19
6 |Class A Principal Deficiency Ledger 0.00 0.00
7 |Interest due and payable but unpaid on the Class B Notes 524,475.00 524.475.00
8 [Class B Principal Deficiency Ledger 0.00 0.00
9  |Interest due and payable but unpaid on the Class C Notes 198,680.63 198,680.63
10 |Class C Principal Deficiency Ledger 230,070.01 230,070.01
1 Amount (if any) to bring the balance of the Cash Reserve up to the Scheduled Cash 37.190.250.00 37.190.250.00

Reserve Amount
v Initial Purchase Price due and payable but unpaid, together with all accrued but 0.00 0.00

unpaid interest thereon ' o
13 In or towards satisfaction of amounts (if any) due and payable by the Issuer to the 0.00 0.00

Joint Lead Managers putsuant to the Subscription Agreement ' '
14 |Pay any termination payments payable by the Issuer to the Hedging Counterparty 0.00 0.00
15 JInterest due and payable on the Subordinated Loan 176,212.53 176,212.53
16 |Total Interest due to the Originator 2,168,027.36 2,168,027.36

TOTAL OUTFLOWS 43,072,046.79 43,072,046.79

This Investors Report (the “Report”) has been prepared by Capital and Funding Solutions SRL (“CFS”), in its role as Calculation/Computation Agent and is based, inter alia, on the Servicer Reports prepared by the
Servicer as well as data provided to CFS by other third parties. Although such information has been obtained from sources believed to be reliable, neither CFS, nor its subsidiaries or affiliates, or any of their
respective directors, managers, officers or employees makes any representation as to their fairness, accuracy, completeness or reliability or shall have any responsibility or liability for any loss or damage
howsoever arising from or otherwise in connection with the use of this Report.

This Report is not for retail clients (as defined by the European Markets in Financial Instruments Directive) and persons into whose possession or attention this document comes must inform themselves about,
and strictly observe, any such restrictions. This Report is provided for information purposes only and does not constitute or form part of, nor may be construed so as to constitute or form part of, an offer, or the
solicitation of any offer, to buy, sell or subscribe for any securities mentioned herein, nor is it intended to provide an evaluation of the risk related to an investment in such securities or for use by any person in
making investment decisions. By accepting this Report, you agree to be bound by the foregoing restrictions. The information provided in the Report can not substitute the obtaining of independent financial
advice.

If this Report has been sent to you in electronic form, you are reminded that documents transmitted via this medium may be altered or changed during the process of electronic transmission and consequently
none of CFS, its subsidiaries or affiliates or any of the directors, officers or employees thereof, accepts any liability or responsibility whatsoever in respect of any difference between the documents distributed to
you in electronic format and the hard copy version available to you on request from CFS.



Application of the Issuer Principal Available Funds

Amount
Allocated

(Total EUR)

Payments:

Principal Available Funds

Amount Due
(Total EUR)

8,827,688.93

8,827,688.93

Interest Shortfall Amount

Principal Collection account balance at the
relevant Payment Date

During Initial Period:

0.00

0.00

0.00

0.00

During Amortisation Period:

Interest Shortfall Amount 0.00 0.00
Principal payment under Class A1 Notes 3,499,776.00 3,499,776.00
Principal payment under Class A2 Notes 5,327,683.20 5,327,683.20
Principal payment under Class B Notes 0.00 0.00
Principal payment under Class C Notes 0.00 0.00
TOTAL OUTFLOWS 8,827,459.20 8,827,459.20
Residual 229.73 229.73

Use of Principal - Page 5

This Investors Report (the “Report”) has been prepared by Capital and Funding Solutions SRL (“CFS”), in its role as Calculation/Computation Agent and is based, inter alia, on the Servicer Reports prepared by the
Servicer as well as data provided to CFS by other third parties. Although such information has been obtained from sources believed to be reliable, neither CFS, nor its subsidiaries or affiliates, or any of their
respective directors, managers, officers or employees makes any representation as to their fairness, accuracy, completeness or reliability or shall have any responsibility or liability for any loss or damage howsoever

arising from or otherwise in connection with the use of this Report.

This Report is not for retail clients (as defined by the European Markets in Financial Instruments Directive) and persons into whose possession or attention this document comes must inform themselves about, and
strictly observe, any such restrictions. This Report is provided for information purposes only and does not constitute or form part of, nor may be construed so as to constitute or form part of, an offer, or the
solicitation of any offer, to buy, sell or subscribe for any securities mentioned herein, nor is it intended to provide an evaluation of the risk related to an investment in such securities or for use by any person in
making investment decisions. By accepting this Report, you agree to be bound by the foregoing restrictions. The information provided in the Report can not substitute the obtaining of independent financial advice.

If this Report has been sent to you in electronic form, you are reminded that documents transmitted via this medium may be altered or changed during the process of electronic transmission and consequently
none of CFS, its subsidiaries or affiliates or any of the directors, officers or employees thereof, accepts any liability or responsibility whatsoever in respect of any difference between the documents distributed to

you in electronic format and the hard copy version available to you on request from CFS.
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Sep 18 10,968,865.37 1.41% Sep 18 298,889,723.29 13.69% Sep 18 4,229,707.03 2.10% (3 ] @ g 5
Dec 18 9,441,205.63 1.25% Dec 18 299,829,269.01 13.73% Dec 18 6,927,208.29 3.51% § S g ER:
Mar 19 10,167,905.74 1.39% Mar 19 300,349,025.33 13.76% Mar19 6,018,038.15 3.15% 59 e %:"—'
Jun 19 8,954,297.54 1.26% Jun 19 301,949,629.03 13.83% Jun 19 5,371,021.02 2.90% &% ;?: P
Sep 19 9,081,498.45 1.47% Sep 19 302,911,108.68 13.88% Sep 19 3,410,373.49 1.90%
Dec 19 8,719,521.22 1.46% Dec 19 304,379,072.95 13.94% Dec 19 4,230,963.65 2.72%
Mar 20 10,792,182.69 1.86% Mar 20 305,173,035.67 13.98% Mar 20 4,538,027.06 3.00%
Jun 20 12,223,886.39 2.16% Jun 20 306,320,491.70 14.03% Jun 20 4,196,616.94 2.86%
Sep 20 0,900,752.85 1.25% Sep20 308,120,716.79 14.11% Sep 20 4,538,027.06 3.00%
Dec 20 5,6806,9806.46 1.06% Dec 20 309,201,557.22 14.16% Dec 20 3,0652,111.41 2.63%
Mar 21 5,843,079.46 1.30% Mar 21 309,886,859.48 14.19% Mar 21 4,959,831.32 3.65%
Jun 21 5,722,157.15 1.31% Jun 21 310,442,257.06 14.22% Jun 21 4,397,136.99 3.86%
Sep 21 4,808,350.62 1.14% Sep 21 311,013,792.89 14.25% Sep 21 3,634,973.94 3.30%
Dec 21 4,081,775.81 1.00% Dec 21 311,357,615.91 14.26% Dec 21 5,222,589.01 4.86%
Mar 22 3,746,857.88 0.96% Mar 22 311,800,613.50 14.28% Mar 22 3,422,490.59 3.32%
Jun 22 3,699,726.25 0.98% Jun 22 312,278,803.04 14.30% Jun 22 4,441,356.57 4.48%
Sep 22 3,839,897.09 1.06% Sep 22 312,696,851.66 14.32% Sep 22 3,4006,289.69 3.58%
Dec 22 4,553,262.06 1.31% Dec 22 312,893,545.92 14.33% Dec 22 5,113,114.71 5.52%
Mar 23 4,087,205.03 1.22% Mar 23 313,339,357.80 14.35% Mar 23 5,335,736.21 5.99%
Jun 23 4,463,538.48 1.42% Jun 23 313,399,518.99 14.36% Jun 23 4,182,289.67 4.90%
Sep 23 3,729,797.16 1.23% Sep 23 313,776,673.94 14.37% Sep 23 4,090,997.78 5.10%
Dec 23 4,166,219.74 1.42% Dec 23 314,265,680.63 14.40% Dec 23 3,693,832.37 4.77%
Mar 24 3,368,770.16 1.19% Mar 24 314,807,275.90 14.42% Mar 24 2,450,600.38 3.31%
Jun 24 3,483,314.49 1.28% Jun 24 315,106,825.85 14.43% Jun 24 3,643,984.62 5.04%
Sep 24 3,122,292.87 1.19% Sep 24 315,369,042.02 14.45% Sep 24 2,365,568.28 3.43%
Dec 24 3,189,365.80 1.26% Dec 24 315,575,051.94 14.46% Dec 24 3,141,350.22 4.68%
Mar 24 2,715,163.11 1.12% Mar 24 315,805,121.95 14.47% Mar 24 2,524,730.96 3.94%
Definitions
Delinquency Ratio means the aggregate Outstanding Principal Amount of]

all the Delinquent Mortgage Loans (in arrears for at least
30 days) on the aggregate Outstanding Principal Amount
of the Portfolio as at the relevant Collection Date

Default Ratio means the aggregate Outstanding Principal Amount of]
all the Defaulted Mortgage Loans on the aggregate Initial
Principal Amount of the Portfolio

In accordance to the Transaction Documents, the amount of Defaulted Receivables in table “Portfolio Performance” above, has been calculated classifying as “defaulted” (i) any loan with payments in arrears for more than 180 days, in addition to (ii) any loan classified as “incaglio” or
“in sofferenza” pursuant to the Collections Policies. However, under all comparable transactions originated by UniCredit SpA (“UCI”), as well as market practice, in relation to (i) above, a loan is classified as “defaulted” if payment is in arrears for more than 360 days. This table below
represents what the amount of Defaulted Receivables would be if the 360 day term applied in this transaction at the end of each collection period. These data are provided only for informational purposes.

Not in arrears 20,708,294.01
Arrears until 360 days 3,100,896.48
Default 160,449.06
Total (net of recovery) 23,969,639.55

'1J0da};| SIY1 JO 9sn 9yl Yiim uoildoauuod

Ul 9SIMJIDY10 40 WU} 3uislie Jansosmoy a3ewep 4o sso| Aue aoy Ayljiger) 4o Ajljiqisuodsas Aue aney [jeys 4o Adljiger|ad 4o ssaua1a|dwod ‘Adeundde ‘ssaudie) JIayl 03 Se uollejuasaidal Aue sayew saaAo|dws 40 s1921440 ‘siadeuew
‘510103.1p 9A1303dSaJ U1y} JO Aue O ‘Sa1el|I}je 4O SALIBIPISGNS SH JOU ‘S4D) JOYUU ‘D|gel|aJ 9q 03 PaA3I|9( S92JN0S WOJ} PaUIeIqo Uaaq Sey uolewJojul yans ysnoyyy “sanded paiyy 1ayio Aq S4J 01 papinoad elep se |[am

se J92IAJI3S 9Yy3 Aq patedaud spoday JadIAIaS aY1 UO ‘elje Jajul ‘paseq S| pue Juasy uolzeandwo)/uolie|ndjed se ajod sy ul ‘(,S42,,) T4S suoiinjos Suipund pue [exde) Aq pasedaid uaaq sey (,310day, ay3) 1oday si0isaAu| SIy L



Delinquency Ratio

9.0%

%L T =
%9¢'T ==
%61 T ==
%82 T ==
%61 T ==
%y T e==
%EL T ==
%ey T ===
%ee T =
%IET ==
%90'T =
%860 ==
%96'0 =
%00'T =
YT T =
%IET ==
%0E'T ==
%90'T =
%GC'T =
%9T'2
%98'T ===
%IV’ ==
%lyT ==
%97 T ==
%6E T ==
%Ge T ==
WIY'T ==
%6ET ==
%GE'T ==
%6ET ==
%I9'T ==
%OV T ==
%9 T ==
%60°C
%LT'C
UEL'C =
%82'C
BET'C ==
%PS'C
%VE'T
%08'C
%05'Z
%08'C
%61 '€
%ZE'S
%60°E
%6S'E
%LE'E
%9T'E
%G8'C
%L6'C
%582
%.5'Z
%lv'C
%06'C
%0.'Z
%9.°C
%ES'Z
%Z8'C
%iL'C
%96'Z
%99'Z
%h8'Z
%¥0'E
%TS'E
%80t
%T9 L —
0
%G8'Z
%Z8'C
%ZL'C
T T T T T ,O\OHO.N ,| T T
X X X X X X X X X
S S S S S S S S )
o0} M~ (o] L0 < ™ N i o



Default Ratio

YA
%97 ¥ T
%SV 7T
%EY VT
%Y VT
%0771
%NLEVT
%9€ V1
%SE VT
%NEE VT
%cCE VT
%0E VT
%8 VT
%9C VT

NSC VT

NCC VT

%6T VT

%9T VT

%TT VT

%EO VT «

%86°CT

%NV6'ET

%88°ET

%EBET

%9L°ET

NELET

%69°ET

%G9ET

%8G°ET

%67 ET

%EV'ET

%CEET ¢

NTCET ¢

%90°ET «

%L6°CT ¢

%08°CT

%99°CT

%67 'CT

%ETCT ¢

%80°CT ¢

%88°S

%09°S
%SGC'S

%/.8'Y

Ny ==
%SG8'E ==

NICE ==

%V, ¢ ==
NCT ¢ =

%89 T =

NICT =
%TL0 =
%VY'0 e

20.0%

18.0% -

16.0% -

14.0% -
12.0% -

10.0% -

8.0% -

6.0% -

4.0% -

%6000

2.0%
0.0% -

,09%8d
/01das
Joung



Annual CPR

9.0%

1.0% A

0.0% -

VOO OOOO NN
Ll L [a\[aN[aN N[\ [aN [aN[a\[aN[qN]

(S]

[}

(@]



