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Part 1: General

Background and purpose of monetary reports
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Failure to comply with reporting obligations
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What needs to be reported, and when?
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Interlinkages between monetary reports (reconciliat ion model)
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Part 2: Terms and definitions
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Part 3: Reporting forms

Introduction
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Monthly report Quarterly report SPV
securitisations (9013) (7001)

Securitisations NL SPV
(true sale) 8 7001
9013 \ Complete balance \
Securitised loans | sheet: \
| (transferred) NL SPV !- Securitised loans of \
by NL MFI -stocks  (others (than NL MFI)
|- Transactions |
Foreign SPV | securitised loans /
- stocks/flows /- Other items
NL SPV Also for synthetic and /
- flows other
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Balance sheetitem: lJoans and deposits
Reporting entity: HXX
Sub item: | oans for house purchase
Counterparty sector: Households
Country: Netherlands
Reconcilliation Opening balance = Reclassifi- Transfer Transfer Write-offs Closing balance (t)
component: Closing balance (t-1) cation (t) to SPVs (1) from SPVs (t) and
(sale) (buy-back) repayments (t)
Bron: 9013HK3 Intern analysis 9013HK1 9013HK1 Result 9013HK3
(DNB) (6-1-2-3+4)
1 2 3 4 5 6
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Reconciliation of Loans granted by MFI's - transfer
Figuresin millions of euros

red to SPVs (derecognized)
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Reconciliation of loans granted and deposits placed by MFIs
Figuresin millions of euro's
Balance sheet item: loans and deposits
Reporting entity:
Sub item: |oans for house purchase
Counterparty sector: Households
Country: Netherlands
Reconciliation- Opening balance = Reclassifi- Write-off (f) Transfer Transfer Transfer Transfer Transaction (f) | Closing balance (i
component: Closing balance (t-1) cation (t) to SPVs (1) from SPVs (t) tonon-SPVs (t) fom non-SPVs (t)
(sale) (buy-back) (sale) (buy-back)
Source: 9001HK1 Intern analysis 9007 9013HK1 9013HK1 9013HK1 9013HK1 Result 9001HK1
(DNB) (9-1-2+3+4-546-7)
1 2 3 4 5 6 7 8 9
Original maturity over 5 year 06.570 - 0.070.0
2011 Jan. 3.000 -100! 2.90
Feb. 2.900 500 100 2.50
; & =5
=Q$ ! % %*
= ]
&

Balance sheet item:

oans and deposits

Reporting entity: XX
Sub item: | oans for house purchases
Counterparty sector: Households
Country: etherlands
Reconciliation Opening balance = Reclassifi- Transfer Transfer Write-offs Closing balance (t)
component: Closing balance (t-1) cation (t) to SPVs (t) from SPVs (t) and
(sale) (buy-back) repayments (t)
Source: 9013HK3 Internal analysis 9013HK1 9013HK1 Result 9013HK3
(DNB) (6-1-2-3+4)
1 2 3 4 5 6
Original maturity over 5 year 06.570 - 0.070.0
2011 Jan. 1.210 -10 1.200
Feb. 1.200 500 -10 1.690
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Reconciliation of loans granted and deposits placed by MFIs
Figures in millions of euro's
Balance sheet item: loans and deposits
Reporting entity:
Sub item: |oans for house purchase
Counterparty sector: Households
Country: Netherlands
Reconciliation- Opening balance = Reclassifi- Write-off (t) Transfer Transfer Transfer Transfer Transaction (t) | Closing balance
component: Closing balance (t-1) cation (t) to SPVs (t) from SPVs (1) to non-SPVs (f)  yom non-SPVs (t)

(sale) (buy-back) (sale) (buy-back)
Source: 9001HK1 Intern analysis 9007 9013HK1 9013HK1 9013HK1 9013HK1 Result 9001HK1
(DNB) (9-1-2+3+4-5+6-7)
1 2 3 4 5 6 7 8 9
Original maturity over 5 year 06.570 -0.070.0
2011 Jan. 3.000 -100 2.9

Feb. 2.900 500 100 2.5

Mar 2.500 300 -50 2.7
&
Reconciliation of Loans granted by MFI's - transfer  red to SPVs (derecognized)
Figuresin millions of euros
Balance sheetitem: oans and deposits
Reporting entity: AXX
Sub item: | oans for house purchases
Counterparty sector: Households
Country: etherlands
Reconciliation Opening balance = Reclassifi- Transfer Transfer Write-offs Closing balance (t)
component: Closing balance (t-1) cation (t) to SPVs (1) from SPVs (t) and

(sale) (buy-back) repayments ()
Source: 9013HK3 Internal analysis 9013HK1 9013HK1 Result 9013HK3
(DNB) (6-1-2-3+4)
1 2 3 4 5 6
Original maturity over 5 year 06.570 - 0.070.0
2011 Jan. 1.210 -10 1.200
Feb. 1.200 500 -10 1.690
Mar 1.690 300 -10 1.380
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Reconciliation of Loans granted by MFI's - transfer

$ % /N ;
=N*%

Figuresin millions of euros

*4
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%

red to SPVs (not-derecognized)

Balance sheet item: oans and deposits
Reporting entity: XX
Sub item: | oans for house purchase
Counterparty sector: Households
Country: Netherlands
Reconciliation Opening balance = Reclassifi- Net-flow (t) Write-offs Closing balance ()
component: Closing balance (t-1) cation (t) (sale - and
Buy-back) repayments (t)
Source: 9013HK4 Intern analysis 9013HK2 Result 9013HK4
(DNB) (6-1-2-3+4)
1 2 3 5 6
Original maturity over 5 year 06.570-0.070.0
2011 Jan. 1.210 -10 1.200
Feb. 1.200 500 -10 1.690
Mar 1.690 -300 -10 1.380
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Reconciliation of loans granted and deposits placed by MFIs
Figures in millions of euro's
Balance sheet item: oans and deposits
Reporting entity:
Sub item: | oans for house purchase
Counterparty sector: Households
Country: Netherlands
Reconciliation- Opening balance = Reclassifi- Write-off (t) Transfer Transfer Transfer Transfer | Transaction (f) | Closing balance (t)
component: Closing balance (t-1) cation (t) to SPVs (t) from SPVs (1) to non-SPVs () fom non-SPVs (f)
(sale) (buy-back) (sale) (buy-back)
Source: 9001HK1 Intemn analysis 9007 9013HK1 9013HK1 9013HKS 9013HKS . Result 9001HK1
(DNB) (9-1-2+3+4-5+6-7)
1 2 3 4 5 6 7 8 9
Original maturity over 5 year
2011 Jan. 3.000 -100 2.900
Feb. 2.900 500 100 2.500
Mar 2500 300 -50 2.750
Apr 2750 200 -50 2.500
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Securitised loans - reconciliation
Type of securitisation: True sale
Fgures in millions of euro
Reconciliation component |Opening balance |Transactions (t) |Write-offs (t) Revaluations* (t) | Other Closing balance
sheet (t) = changes (t) sheet (t)
Closing balance
sheet (t-1)
Source 7001 HK3 7001 HK6 7001 HK7 Not reported Not reported |7001 HK3
14.000 - 0.000.0 14.000 - 0.000.0 |14.000 - 0.000.0 14.000 - 0.000.0
9999 SPU 9999 TRA 9999 AFS 9999 SPU
1 2 3 4 5 6 (=1+2-3+4+5)
Q1 5.000 800 5 2 0 5.797
Q2 5.797 -200 4 0 0 5.593
Q3 5.593 600 6 -1 0 6.186

* The principal amount (nominal value) must be reported for stocks of securitised loans. If the valuation of the transactions (purchases
and sales) differs, valuation differences may occur .
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