37.5%

35.3%
(YE2016)

OP’s market
share in

OP’s market deposits

share in loans

1902 1912 1922 1932 1942 1952 1962 1972 1982 1992

OPMB Cover Asset Pool Characteristics

Covered bonds issued after 1 Aug. 2010,
under the Finnish Act on Mortgage Credit Banks 680/2010

2002 2012 2016

© 0P

o
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OPMB Cover Asset Pool

© OP

Main Features of OP Mortgage Bank’s
Cover Asset Pool as of 31 December 2017

Collateralized by Finnish mortgages

Current balance EUR 13.27 billion

Weighted Average indexed LTV of 45%

Average loan size of approximately EUR 53,352

No loans over 90 days in arrears ongoing

Variable interest rates: over 98% of all loans

Hedging agreements in place in order to mitigate interest rate risk

Total amount of covered bonds issued EUR 10.735 billion
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OPMB Cover Asset Pool

OPMB Cover Asset Pool Characteristics

Loans by size

Balance EUR
2 500 000 000

2 000 000 000

1 500 000 000

1 000 000 000

500 000 000
0
o o 0 o o o L o Lo o L o i
o 0 ~ = N n ™~ ! o r ™~ o o
EUR t . \ , — a — i ~ o~ N o~ ™ 8
o e} o 1 i 1 1 i 1 1 i t [82)
N hr) e =) 0 o o o 0 o W
~ o N ) ~ o N n ~
o 1 - « ~ o~ N o~

© 0P

or G



OPMB Cover Asset Pool 50

OPMB Cover Asset Pool Characteristics
Loans by LTV

Balance EUR

3 000 000 000 ® Total assets
EUR 13.27 billion

¢ Eligible Cover Pool
assets EUR 13.21
billion

® Weighted average
indexed LTV of 45%

® Over-collateralisation
23.0% (eligible cover
pool assets only)

2 500 000 000

2 000 000 000

1 500 000 000

1 000 00C 000

500 000 000

0

Lo
iy
o

LTV

10-20

=z 20-30
30-40
40-50
50-60
60-70
70-80
80-90
90-100

> 100

m Eligible m Non-eligible (part of the loan that exceeds LTV 70 %)

© OP
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OPMB Cover Asset Pool

OPMB Cover Asset Pool Characteristics

Loans by origination year

Balance EUR Count
1 600 000 000 25 000
1 400 000 000 22 000
1 200 000 000 19000
1 000 000 000 16 000

13 000

800 000 000

10 000

600 000 000 7 000

400 000 000 4 000

200 000 000 1 000

0 -2 000

2004
2008
2009
2010
2011
2012
2013
2014
2015
2016
2017

<2001
2002
2003
2005
2006
2007

muBalance ==|oan Count

© OP



OPMB Cover Asset Pool

OPMB Cover Asset Pool Characteristics
Loans by maturity

Balance EUR Count
1 000 000 000 25000

900 000 000
800 000 000 20000
700 000 000
600 000 000
500 000 000
400 000 000

15000

10000

200 000 000 lllllll 5000
; .

300 000 000
100 000 000

2017
2018
2019
2020
2021
2022
2023
2024
2025
2026
2027
2028
2029
2030
2031
2032
2033
2034
2035
2036
2037
2038
2039
2040
2041
2042
2043
2044
2045
2046
2047

O

mm Balance ===|_oan Count

© OP



OPMB Cover Asset Pool

OPMB Cover Asset Pool

Characteristics 1%
Geographical distribution @
1 Southern Finland '
~ Oulu 4%
2 Western Finland -
. S 10% 4
3 Eastern Finland , '
4 Oulu region yvaskyla b
5 Lapland 33 2 | ® 97\/
6 A|and Tam?ére 5% @ -
Tu?;ku 4% o 1
L6 e 7% W,
0% j’z o T8 Helsinki 12%

© OP
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A. Harmonised Transparency Template - General Information

G213

Reporting in Domestic Currency

CONTENT OF TAB A
1 Eazic Factz
2 Begulator Summary

ELR |

1. Basic Facts

Country
Issuer Name
Link to lssuer’s Website
Cur-off date

2. Regulatory Summary
UCITS Compliance [Y{N]
LCHRE Compliance [Y{H]
LCR status

Finland
OF Martgage Bank
investorslop-as-an-inyestment
SH2zmT

ks
ks

) : ;

3. General Cover Pool / Covered Bond Information

G311
G312

G321

G.3.31
G332
G333
G334
G335
G336

G341

G342
G343
G344
G.3.4.5
G.3.4.6
G347
G.3.4.8

o
G.34.3
o

L Feneral fnformaien
Total Cover Assets
Outstanding Covered Bonds
2 Geer-collateralisation (0L}
O ()

F Lover Poof Compasition
Martgages
Public Seatar
Shipping
Substitute Assets
Other

4. Lover Poof Amariisatian Frofde
‘weighted Average life fin vears)

PFesidual Life [mn)
B buckets:
a-1v
1-2%
2-3%
J-4%
4-5%
S-10%
104+

Mominal (mn])

13265.94
1073500
Legal | Regulatory Actual
¥ 2305
MNominal [mn]
1326315
0.00
0.00
0.00
2.79
Tatal 13.265.94
Contractual Expected Upon Prepayments
£.32 MO3
142544 O3
1336.01 O3
1235.66 O3
118.53 MO3
001,90 MO3
375554 MO3
3393.07 MOz
Taal 13.265.94 0

©  Source: OP Mortgage Bank Cover Asset Pool, ECBC Harmonised Transparency Template (HTT) as of 31 December 2017

Minimum Committed
MO
%% Cover Pool
93,983
0,005

0.005
002k
100

# Total Contractual

10755
10,0724
2314
G.43%
T.55%
28,31
25.58%
10034

Purpose

WO

% Total Ezpected Upon Prepagments

or G
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G.3.5.1

G352
G353
G.3.54
G.3.55
G356
G357
G358
G359
G.3.5.10

G.3.6.1
G362
G363
G.3.6.4
G365
G366
G.36T
G368
G.3.649
G.3.6.10
G.36M
G.3.6.12
G.3.6.13
G.3.6.14
G.3.6.15
5.3.6.16

G371

[ERCAR
G373
G374
G375
G376
[ERCAA
G378
G379
G370
G371
G372
G373
G.3.7.14
G.37.15
G.3.7.16

5.3.8.1
G382
G.3.835
G.3.46.4

5 Maturite of Lovered Bands
‘weighted Average life (inyears)

M aturity [mn)
B buckets:
o-1vy
1-2%
2-3%
J-aY
4-5%
S5-10%
10+

& Lovered Assets - Lurrensey
ELIR
uso
GEP
MOk
CHF
aun
can
BRL
CZK
DKk
HKDO
KRWw
SEK
sG0

Other

. Lovered Bands - Lurrency
ELIR
s0
GEF
MOK
CHF
ALD
Can
BRL
CZK
OkE
HKDO
KR
SEK
SG0
Qther

& Lovered Bands - Breakdown e fnferest rate
Fized coupon
Flaating coupan
Other

Total

Tatal

Tatal

Tatal

Initial Maturity
4.54

1.100.00
1.000.00
1.270.00
1.000.00
1.000.00
5.365.00
0.00
10,735.00
Mominal [before hedging] [(mn)
1326594
0.00
0.00
0.0a
0.00
0.00
0.0a
0.00
0.00
0.0a
0.00
0.00
0.00
0.00
0.00
13265.54
Nominal [before hedging] (mn)
10735.00
0.00
0.00
0.00
0.00
0.0a
0.00
0.00
0.0a
0.00
0.00
0.0a
0.00
0.00
0.00
10735.00
Mominal [before hedging] (mn)
10635.00
100.00
0.00
10735.00

Extended Maturity
5.53

0.00
1.100.00
1.000.00
1.270.00
1.000.00
5,365.00
1.000,00
10,735.00
Nominal [after hedging] [mn]
13.265.94
0.00
.00
0.00
0.00
.00
0.00
0.00
.00
0.00
0.00
0.00
.00
0.00
0.00
13265 94
Nominal [after hedging] [mn)
073500
.00
0.00
0.00
.00
0.00
0.00
.00
0.00
0.00
.00
0.00
0.00
.00
.00
073500
Nominal [after hedging] [(mn)
063500
100.00
0.00
073500

Source: OP Mortgage Bank Cover Asset Pool, ECBC Harmonised Transparency Template (HTT) as of 31 December 2017

¥ Total Initial Maturity

10.25%
3.32%
.83
3.532%
3.32%
43,385
0.00
1003
% Total [before]
100,00,
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.002
0.00
0.00

0.00:
003
# Toral [beforel
100,00
0.00:
0.00%
0.00:
0.00:
0.00
0.00
0.00:
0.00:
0.00
0.00:
0.00:
0.00%
0.00:
0.00:
002
% Total [before]
35
T
[k
005

#% Total Extended Maturity

0,00z
10,255
932
.83
3323
43,33
352
1002
% Total [after]
100,003
0,00z
0.00:
0,00z
0,00z
0.00:
0,00z
0,00z
0.00:
0,002
0,00z
0.00:

0,003
o0z
# Toral [after]
100,005
0,00
0,005
0,00
0,00
0.0
0,005
0,00
0.0
0,005
0,00
0.0
0,005
0,00
0,00
10057
> Total [after]
33
1
14
o0

oP
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5.3.9.1
G332

G333
G394
G335
G396

G310
G302
G.310.5
G.310.4
G.310.5
G306
G.310.7
G.30.8
G.310.49
G.3.10.10
G301
G302
G.310.13
5.35.10.14
G.3.10.15
5.3.10.16

[ER RN
Gamnz
G3n3
G314

G312

5.3.13.1
G.atse
G.313.3

Source: OP Mortgage Bank Cover Asset Pool, ECBC Harmonised Transparency Template (HTT) as of 31 December 2017

F Sulsiftate Asseis — Twge
Cash

Exposures tolguaranteed by Supranational, Sovereign, Agency [SS54]

Exposures to central banks
Exposures ta credit institutions
Cther
Total
MY Seifisiitents Asseis — Launig
Domestic [Country of lssuwer]
Eurozone
Fezt of Eurapean Union (ELI
European Economic Area [mot member of EL)
Switzerland
Bustralia
Brazil
Canada
Japan
Karea
Mew Zealand
Singapore
s
Cther
Taeal EU
Total
I Liguid Assats
Substitute and other marketable assets
Central bank eligible assets
Cther
Total
L2 Bord £ s

Bond list

L7 Pervatives & Swaps
Oerivatives in the register ! cover pool [national] (mn)
Tupe of interest rate swaps [intra-group, external or bath)
Tupe of currency rate swaps [intra-group, esternal o both)

Mominal (mn)
0.00

0.00

0.00
0.00
0.00
0.00
Mominal [mn)
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
Mominal (mn)
13265.94
0.00
0.00
1326594

httpe: twww, coveredbondlabel, comliszuenE!

intra—group
853476
intra-group

MOZ

¥ Substitute Assets

(14
%% Substitute Assets

[k
% Cover Pool
100003
0,005
0,005
1003

# Covered Bonds
100,003
Q.00
Q.00
00

op (5
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4. References to Capital Requirements Regulation [CRR)

5. References to Capital Requirements Regulation (CRR)
129(1)

Erpsans 83 cnoai sttt caoadlt quadiy siap 18 S
6. Other relevant information

Row Row
129(7)

Ther frmaget Brafioves Shat, 8 £ 2ims Sff B IEFUGREE TR BETET Sl SERIEIERIY SlE WSS SraRade B fhe Lrryer, Shess SOVred Bonas WotNE Saaindl the SNy Sriteris For Hrafnle REETT o the S amitad 1T Qe SRS 1T e JELT SASAITEE B shawts be neted] howerer, Shad
AT oF ol SXpErares B e Form of coverod bonds aro siligible do, : e o JELA S S ETRE i wimately @ meadlar do b Fotermined By 3 retorand IResior I iRoR aRd HE FReVaRt SURSTINRTR SNRGrR ahd e Frrver Foes Rod soeapd ang Fesporsibiliy i S regara

G411 i tates of e coar pood ot anaing coanas ot i

G.d.12 fi ke of sowenad bondts 49

G.4.13 M eograohdcal e 43 for Martgage Aszetz

G.d.1d (i oo af coiar aneake 52

G.4.15 A Loansna 155 for Besidentisl Mortgage Azsets 240 for Commercial Mortgage Azsets

G.4.16 S dionastrate sied - mover poodt o tor Martgage fesets 228

G417 S D nind - cover posd 1

G.4.18 fE fnanasy s mind - secsnabona 163

G.4.19 S hwranciaind - covsna s bong 137

5.4.110 [Please refer ta "Tab 0. HTT Harmonised Glossary for hedging strategy) 17 for Harmonized Glassar

G411 S Mt Stracians of oo Rt BS

G.4.11z g Mty seeacins of comanad bond G

G.4.113 fied Flanneniags of i ans mons B1an ninad e 0.2t s
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Field
Number
M.711
M.7.12
M.7.1.3
M.7. 14
M.7.2.1

M.7.3.1

B1l. Harmonised Transparency Template - Mortgage Assets

EUR |

7. Mortgage Assets

1 Praperte Tepe lnformation
Residential
Commercial
Cither
Tatal

& Geaccal nformaiion

Mumber of mortgage loans

£ Loncentraiion Bisks

10 largest exposures

Mominal (mn]

1326315
0.00
0.00

1326315

Residential Loans Commercial Loans
248534 1]
#* Residential Loans #* Commercial Loans

0.05 0.00

Source: OP Mortgage Bank Cover Asset Pool, ECBC Harmonised Transparency Template (HTT) as of 31 December 2017

# Total Mortgages
100,00
0,00
0.00%;
10000
Total Mortgages
245534
¥ Toral Monrgages
0.05

o
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M.7.4.1
M.7d.2
M.7.4.3
M.7.4.9
M.7.4.5
M.7.4.6
M.7.4.7
M.7.4.8
M.7.4.3
M. 7.4.10
M.7.4.11
M.7.4.12
M. 7.4.13
M. 7.4.74
M.7.4.15
M.7.4.16
M. 7.4.17
M. 7.4.13
M.7.4.13
M.7.4.20
M. 7.4.21
M.T7.4.22
M.7.4.25
M.7.4.24
M.7.4.25
M.7.4.26
M.T.427
M.7.4.25
M.7.4.23
M.7.4.30
M. 7.4.31
M.7.4.32
M.7.4.33
M.7.4.34
M.7.4.35
M.7.4.36
M.7.4.37
M.7.4.33
M.7.4.33
M.7.4.40
M.7.4.41
M.7.4.42
M.7.4.43
M.7.4.44

& Breakdawn Ep HSeagrapgfe
European Union
Austria
Bielgium
Eulgaria
Croatia
Cuprus
Czech Pepublic
Oenmark
Estonia
Finland
France
Germary
Greece
Metherlands
Hurgary
Ireland
Italy
Latvia
Lithuaniza
Lusembourg
Malta
Poland
Partugal
Romania
Slovakia
Slovenia
Sipain
Sweden
Urited Kingdam

Ewropesn Economic frea [not member of EL

lzeland
Liechtenstein
Marw ay
Dither
Switzerland
Australia
Birazil
Canada
Japan
Karea
Mew Zealand
Singapare
us
Other

#% Residential Loans

100.00

100.00

% Commercial Loans

.00

Source: OP Mortgage Bank Cover Asset Pool, ECBC Harmonised Transparency Template (HTT) as of 31 December 2017

% Total Montgages
100,00

100,00

58
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M. 7.5.1
M7.52
M.7.5.3
M.7.5.4
M.7.55
M.7.5.6
M.7.57
M.7.5.6
M.7.5.39
M.7.5.90
M.7.5M
M.7.5.12
M.7.5.13
M.7.5.7
M.7.5.15
M.7.5.76
M.7.5 07
M. 7.5.18
M.7.5.13
M.7.5.20

M. 7.6.1
M.7.62
M.7.63

M7 7.
M.7.7.2
M.7.7.3

M. 7.8.1
M.7.52
M.7.8.3
M.7.5.4
M.7.55

M.7.31

5. Breakdown by domesiie regians
Aland Izlands
Central Finland
Central Qstrabathria
Etela-Savo
Ita-Uusimaa
K ainuu
Kanta-Hame
Kumenlaaksa
Lapland
Marth Karelia
Marth Ostrobothnia
Ostrabathnia
Paijat-Hame
Pirkanmaa
Pahjois-Savo
Satakunta
Stk Karelia
South Ostrabathnia
Uusimaz
Warsinaiz-Suomi
5 Breakdown bo Fterest Pare
Fixed rate
Floating rate
Other
. Breabdawn by Pepavment Fope
Bullet { intereszt only
Amartising
Other
& Loan Seasaning
Up ta 12Zmonths
z 12 -2 24 months
z 24 -2 36 manths
236 -2 60 months
z B0 months
2 Mon-Ferforming Loans (NFEsT
i MPL=

#* Residential Loans
0.24
5.50
112
1.95
254
0.75
4.27
Z4H
1.40
2.30
8.65
21
3.52
3.80
4.32
4.2
253
1.54
2367
.07

# Residential Loans
183
33.07

# Residential Loans
0.00
J00.00

#* Residential Loans
3.35
nzz
3.64
17.03
5276

# Residential Loans
0.00

* Commercial Loans

¥ Commercial Loans

#* Commercial Loans

* Commercial Loans

¥ Commercial Loans

% Total Mortgages
0.z24
550
112
135
254
0.75
427
z.4
140
230
§.65
22
352
880
4,32
4.21
259
154

2967
.07

# Total Mortgages

135
35.07

# Total Mortgages
0.00
100,00

% Total Mortgages
335
12z
364
17.03
E2TE

# Total Mortgages
0.0a

Source: OP Mortgage Bank Cover Asset Pool, ECBC Harmonised Transparency Template (HTT) as of 31 December 2017

or (s
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M. Loan Size nformation Nominal Number of Loans # Hesidential Loans #* Mo. of Loans
M. 78101 Average loan size (000s) 5335
B buckets [mn):
M.7A.10.2 0-0,025000 TE7.08 32854.00 8.80 37.36%
M.7A10.5 0,0250071 - 0,050000 206,94 STEES.00 15,897 23,20
M. 74104 0,0500071 - 0,100000 4345.43 GO0773.00 F2.TE 24,453
M.7A10.5 0,100001 - 0,150000 2868.36 23702.00 21637 3.53%
M.7A10.6 0,150001 - 0,200 000 1460.33 £8533.00 .ot 343
M.TA10.7 0,200001 - 0,250000 BEd. 27 3004.00 501 121
M.TA.10.5 0,250001 - 0,300000 235.41 1032.00 2.23% 0.44
M.7A10.9 0, 300001 - 35d.66 332.00 267 0.37%
M. 78.10.26 Taotal 13263.15 2458534.00 100,00 100. 00
M Loan to Vakee L T Information — LVNEREXER? Nominal Number of Loans #% Residential Loans % No. of Loans
M.7a111 weighted Auverage LTV ()] 50.46
By LTV buckets [mn):
M. 78112 »0-<=d40% 10342 20 245534.00 7796 dd 63
M. 78113 a0 - <=50% 1352.95 122573.00 104357 22,01
M. 78114 »50-<=60% 313.76 J0309.00 5,532 16.32
M. 78115 B0 -<=70% S02.20 G3295.00 379 .36
M.Ta. 116 »T0-<=80% 07.27 26353.00 0.8 4 G
M.Ta 11T »80-<=30% 12.73 35582.00 010 0.7
M.T8.11.8 »>30- =100 187 561.00 0.0 0.0
M. 78119 »>100% 0.15 135.00 0,00z 0.0z
M. 74,1110 Taotal 13263.15 S5701.00 100,00 100. 00
12 Loan ra Wakee f T informarion - AMEREXED Nominal Number of Loans #% Residential Loans % No. of Loans
M. 78121 ‘weighted fverage LTV (] 4513
By LTV buckets [mn):
M.TA 122 >0-<=d40% 053,63 2458534.00 53,39 56,38
M.TA 125 a0 - <=50% 12258.33 SE122.00 3.26% 2180
M.7A12.4 »50-<=60% E72.T6 S3065.00 S.07 13,40
MTA 125 »E0-<=70% 246.33 258163.00 1863 B.33%
M.TA 126 »T0-<=80% 47.34 TOE0.00 0.36 1B
MTA 12T »80-<=30% 7.2z 1654.00 0.05 0.38%
M.TA 125 0= <=100 0.53 232.00 0.0 0.05%
M.7A12.9 »>100% 0.00 0.00 0,00z 0.00x
M. 741210 Taotal 13263.15 440533.00 100,00 100. 00
A? Breabdawn bo rops ¥ Residential Loans
M.7A 131 Owner occupied 3642
M7A132 Second home!Holiday houses 122
M.TA 135 Buy-ta-letiMon-owner occupied 0.54
M. 7A.13.4 Bgricultural 182
M.7A13.5 Citber
M. Loan bo Ranking #% Residential Loans
M.7a 141 st lien ! Mo priar ranks 100.00
M. T2 Guaranteed 0.00
M.TA14.3 Other 0.00
o
@)

©  Source: OP Mortgage Bank Cover Asset Pool, ECBC Harmonised Transparency Template (HTT) as of 31 December 2017
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78 Commercial Cover Pool

M.7B.12.1

M.7EB.15.2
M.7E.15.3
M.76.15.4
M.7E.15.5
M.7E15.6
M.7E.15.7
M.7E.15.5
M.7E.15.3
M.7B.15.10
M.7B.15.11
M.7B.15.12
M.7E.15.26

M. 7B.16.1

M.7E.16.2
M.7E.16.3
M.76.16.4
M.7E.16.5
M.7E.16.6
M.7E.16.7
M.7E.16.5
M.7E.16.3
M.7B.16.10

M.YBET

M.7E17.2
M.7EA7.3
M.7E.17.4
M.7E7.5
M.7E7.6
M.7BA7.T
MBS
M.TEA7.3
M.7B.17.10

M.7E.15.1
M.7E.15.2
M.7E.15.3
M.7E.15.4
M.7E.13.5
M.7E.13.6
M.7E.15.7
M.7E.13.8
M.7E.13.3
M. 7B.18.10

Source: OP Mortgage Bank Cover Asset Pool, ECBC Harmonised Transparency Template (HTT) as of 31 December 2017

15 L gan Size nformation
Auerage loan size (Q00s]

By buckets [mn):
0-0,100000
0,100001 - 0200000
0,200001 - 0,300000
0,3000071 -0,.400000
0,400001 - 0500000
0.500001- 0600000
0,600001 - 0,700000
0, 700001 - 0,500000
0,500001 - 0300000
0,300001- 1000000
1000001 -

Total

I, Loan ro Value L T fnformation — (VVERENELR

‘weighted Auverage LTV (2]

Bu LTV buckets [mn):
»0-<=d0%
>4l - =502
»50-<=60%
FB0- =70
T0- =80
»E0-¢=30

»30 - ¢=100
> 1003

Tatal

IF Loan ta Valfue f T laformation — SMEEXER

‘weighted Auerage LTV (3]

Bu LTV buckets [mn):
»0-4=d0%
>4l - =502
»50- =602
FB0-<=T0%
»T0-<=80%
»B0-<=30%

»30-¢=100
» 10034

2 Breakbdown by Tupe

Retail
Office

HetelTourism

Shopping malls

Induistry
BAgriculture
Other commercially used
Land
Property developers { Bulding under construction

Oitker

Tatal

Nominal

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Nominal

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

#% Commercial loans

Number of Loans

0.0o
0.0o
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Number of Loans

Number of Loans

0.0o
0.0o
0.0o
0.0o
0.00
0.00
0.00
0.00
0.00

#* Commercial Loans

0.00:

# Commercial Loans

0.005

% Commercial Loans

0.005%

* No. of Loans

0,005
* No. of Loans

0,003
% No. of Loans

0,003

oP
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This addendum is optional

E. Harmonised Transparency Template - Optional ECB - ECAls Data Disclosure

Reporting in Domestic Currency EUR I

[£=2 1. Additional information on the programme
Mumber
Fransacticn Counferpartios Mame Legal Entity Identifier [LEI]"
E111 Sponsor [if applicable] OF Corporate Bank ple B43300MNEASENTRWREFSS
Ellz Servicer Member 0|?|:|per.atiue banks of OF A
Financial Group
El113 Back-up semvicer [ s
Ell4 ElS facilitator MOz
E115 Cazh manager [ [d
E11E Back-up zash manager [ s
E117 Account bank OF Corporate Bank ple 433000 G5EENTRWKBFES
Ellz Standby account bank, [ [d
E113 Account bank guarantor [ s
E.1110 Trustes 1w}
E111 Ciower Poal Manitor MO1
Fwap Counlerpaniies Guarantor [if applicable]) Legal Entity Identifier [LEI]" Type of Swap
E2 OF Corporate Bank ple 5492000 Q52N TR W KEPIS INTEREST
£ Seneral information Total Assets
E311 ‘weighted Average Seasoning [months] B3
Ez1z wheighted Average Maturity [months)™ 185
£ Arrears % Residential Loans % Commercial Loans % Public Sector Assets % Shipping Loans % Total Loans
Ez2i <30 days 0.04 MNOZ MOz MOz 0.04
E3zZ 30-< 60 days 0.0 MO2 MO2 MOz 0.00
E223 60-< 90 days mOZ mOz2 MOz
E3.24 A0-4130 days Oz MOz mOZ
E325 »= 180 days MO:2 Oz MOz
Reason for Mo Data in Worksheet E Yaluse
Mot applicable For the jurisdiction [ mj]
Not relevant For the issuer andfor CB programme at the present time nO2
Not available at the present time MO
Confidential nO4

" Legal Entity Identifier [LEI] finder: http:{fwww lei-lookup comi#isearch
"" Weighted Average Maturity = Remaining Term to Maturity
[a
@)
©  Source: OP Mortgage Bank Cover Asset Pool, ECBC Harmonised Transparency Template (HTT) as of 31 December 2017



