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	Asset pool composition



Name of issuer
	     



Name of covered bond or programme 
	     



Name, job title and contact detail of the person validating this form
	     



Date of form being submitted 
	     



Date of data extracted
	     



Credit ratings of issuer and relevant counterparties (e.g. swap providers)
	     



Asset Coverage Test (ACT) calculations (as published in the investor report)
	     



For residential mortgages complete the following table
	Currency of programme
	

	Size of programme
	     

	Principal amount outstanding of covered bonds (in GBP and converted into the currency of the programme on the date of data extraction)
	     

	Current nominal level of over collateralisation
 (in GBP)
	

	Current nominal level of over collateralisation (% of the aggregate outstanding balance of bonds)

	

	Credit support as derived from ACT
 (in GBP)
	

	Credit support  as derived from ACT (% of the aggregate outstanding balance of bonds)

	

	Number of loans in the asset pool
	

	Average loan size (in GBP)
	

	Weighted average seasoning (months)
	

	Weighted average non-indexed LTV (%)
	

	Weighted average indexed LTV (%)
	

	Mortgages above £500K  (% of  aggregate outstanding balance of the asset pool)
	

	Mortgages above 80% LTV (indexed)  (% of aggregate outstanding balance of the asset pool)
	

	Mortgages above 80% LTV (non- indexed) (% of aggregate outstanding balance of the asset pool)
	

	Buy to let mortgages  (% of aggregate outstanding balance of the asset pool)
	

	Self-certified mortgages (% of aggregate outstanding balance of the asset pool)
	

	Fast-track mortgages (% of aggregate outstanding balance of the asset pool)
	

	Mortgages over 1 month in arrears   (% of aggregate outstanding balance of the asset pool)
	

	Interest-only  mortgages (% of aggregate outstanding balance of the asset pool)
	

	Predominant geographical areas. Specify the proportion of the mortgages in these areas ( % of  the  aggregate outstanding balance of the asset pool)
	


For other types of loans or assets 

Provide us with any relevant figures, breakdowns, or other information. In particular provide us with information which is relevant for the purpose of assessing the quality of the asset pool.  
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Purpose of this form


To send us information on the composition of the asset pool in compliance with RCB sourcebook 3.3.1D








Warning





Knowingly or recklessly giving us information which is false or misleading in a material particular, may be a criminal offence (Regulation 38 of the RCB Regulations and section 398 of the Financial Services and Markets Act 2000).





Filling in the form





1	An Issuer and if applicable an owner must send this form to the FSA within one month of the end of each quarter following the date of registration of the covered bond or programme.  


2	This form may also be completed at the time of application for registration of an issuer or covered bond or programme where an issuer has an asset pool in place.


4	If you are unable to provide some of the information required in this form, please explain why.


5	Use the TAB key to move from to the next question and press SHIFT TAB to move to the previous question





Sending the form 





Send your asset pool notification form to us by email to � HYPERLINK "mailto:rcb@fsa.gov.uk" ��rcb@fsa.gov.uk�.  It is our preference for all correspondence to be submitted electronically.  If this is not possible your asset pool notification may also be submitted by post or by hand to the address below. 





Covered Bonds Team


Capital Markets Sector


The Financial Services Authority


25 The North Colonnade


Canary Wharf


London


E14 5HS

















� Non Adjusted Aggregate Asset less the Aggregate Principal Amount Outstanding of Covered Bonds 


� [Non Adjusted Aggregate Asset less the Aggregate Principal Amount Outstanding of Covered Bonds] divided by Aggregate Principal Amount Outstanding of Covered Bonds 


� Adjusted Aggregate Asset Amount less Aggregate Principal Amount Outstanding of Covered Bonds


� [Adjusted Aggregate Asset Amount less Aggregate Principal Amount Outstanding of Covered Bonds] divided by Aggregate Principal Amount Outstanding of Covered Bonds.  
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