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ir<hase Socuties n any asdon. Nothing i 48 docummot conssaes an o f secres o sl n ns Unte Stes

1d may not be used or relied upon by private customers (as such terms are defined by the rules of the Financial Services Authority). Nothing in this documentis, or is to be construed as, an offer of or invitation to subscribe for, underwrite o

“This report s for information purposes only and is not intended as an offer or respect to the pi sale of security. not be placed on herein when making 10 buy, hold or sell notes (o other securites) or for any other purpose.
lame of issuer [Abbey National Treasury Services pic
lame of RCB proaramme [ Abbey National Treasury Services plo €35bn Global Covered Bond Programme
lame. iob ltle and contact detais of berson validatina (s form | Harpreet Singh Chadha, Medium Term Funding, mif@
ate of form submission 30 June 2014
tart Date of reportin period 01 June 2014 (Calculation Period start date 06 June 2014)
End Date of reporting period 30 June 2014 (Calculation Period end date 04 July 2014)
Wb Tks - orosnectis. ansacio: Bocumerts oarmiewe dai
Counterparties. Ratinas
Counterpartyfies Fitch Moodys
Ratina triaoer urrent rating Rating trioer rrent rating Rating trigoer Current rating
Covered bonds. = ABA = Aaa na AAA
Issuer”” ‘Abbey National Treasury Services plc a ALFL a R2/PL na AIAL
Seller(s) Santander UK plc na ATFL na A2/P1 na ATAL
count bank S <Al<FL ATFL ETEY A2/P1 ETEY ATAL
tand-bv account bank na na na na na na
Servicer(s) Samander UK ple <BBB-I- ALFL <Baa3 - R2/PL <BBB-I- AIAT
d-by servicerrs na na na na na na
wan provider(s) on cover 000l ‘Abbey National neasury Services plc <Al<FI7 ALFL <A71<PI” R2/PL <AT<AT” AIAT
tand-by Swap orovider(s) on cover 000l na na ma na a na
wap notional amount(s) (GBP) £ 20687230837
wan notional maturitvies na
LP receive rate/marain” Libor +1.70%
LP pay rate/marain” 3.953%
Collateral posting amount(s) (GEPY £ B
‘Currency swap orovider for Series 1 ([EUR) Barclavs Bank PLC Currency swap provider for Series 3 (EUR Barclavs Bank PLC
‘Swap nofional amount(s) (EUR) € 666,666,667 ‘Swap notional 500,000,000
‘Swa notional maluritvies 08-Jun-15 Swap notional malurityles 12-Aor-21
L recoe caienaron 3.375% LLP receive rate/margin
LLP bav ratelmart Libor +0,0045% LLP pay rateimargin Libor +0.0487%
Coliteral posing amourley (EURY B Colateral posting amount(s) (EUR) 200,420,105
ATFL [Fiteh Curren Ratin ATFL
t00dvs A2/P-1 Moodvs Current Rating A2/P-1
'S&P Current Ratina ATAL S&P Current Ratina AlAL
Curency s oouder o Sers L EUR) Citbank N.A Curtency swap provider for EUR Roval Bank of Scolland blc
‘Swap nofional amount(s) (EUR) 666,666,667 Swap notional amount(s) (EUR) € 500.000.
S ntonsl s 08-Jun-15 Swap notional malurityles 12-A0r-21
LLP receive rate/marain”” 3.375% L recsive e 4.25%
LLP bav rate/marain”’ Libor +0,0045% LLP pay rateimarg Libor +0.0487%
Collateral posting amouniis) (EURY 145500078 Colbtetal posing amaun(e) (EUR] € 222532084
Fitch ATFL [Fiteh Current Ratina ATFL
A2/P-1 Moodvs Current Rating Baal /P2
'S&P Current Ratina ATAL S&P Current Ratina AIAZ
‘Currency swap orovider for Series 1 [EUR) Deutsche Bank AG Curtency swap provider for EUR BNP Paribas
‘Swap nofional amount(s) (EUR) € 666,666,667 ‘Swap notional amount(s) (EUR) € 000
‘Swa notional maluritvies 08-Jun-15 Swap notional malurityles 12-A0r-21
LLP receive ralemarain 3.375% LLP receive rate/margin 25%
LLP bav rateimarain Libor +0,0045% LLP pay rateimargin Libor +0.0487%
Collateral posting amouniis) (EURY € 119263165 Collters sosing sl (EUR) € 176226557
Fitch A/ FLr Iimn Curtet R AT
A27P-1 M : Raing ALUP-1
S&P Current Ratina ATAL Is&: Current Rating A+IAL
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Accounts. Ledaers

[Adiusted Loan Balance Calculation

A= the lover of (2) & (b). where:
@

Value as i 04-07-2014 | Value s a1 05062004 [ oo
for the reporting period_| for the reportina period
evenue receints Darts of waterfall
evenue Receits (on the Loans) 70.186.553 71,407,840 na
ther net income (includin interest on bank accounts) 896.499 925859 na
L released from Reserve Fund 18562525 - na
remia received from oulaoina Swa Provider - = na
eceints 665577 72333699 na
nior fees (includina Cash Manader. Servicer & Asset Moniton .195.284 373, na
\mounts due under interest at 444 27.361.597 na
mounts due under cover bond swaps 20.475.913 23875910 na
\mounts due under oan .730.333 022211 na
dded to Reserve Fund X na
eferred i 29819108 801312 na
fembers"profit - - na
Total distributed 89665577 72333699 na
Princioal receints Darts of waterfall -
Princinal Receits (on the Loans) 589,366,912 528670827 na
A other 1o credit Princioal Ledaer 3.336.449.202 3.336.449.292 na
Cash Capital Contribution from Members - na
Termination from a Swap Provider - na
s released from Pre-Maturity Liauidity Ledaer - na
vailable Princioal Receipts £ 3925816204 3.865.320.119 na
Credit 0 Pre-Maturity Liauidiy Ledaer - na
urchase of New Loans - na
eposit in GIC to salishv ACT test - na
pavment of Term Advance £ 1294477576 - na
Capital Distribution £ 589,366,912 526670827 na
Total distributed £ 1883.844.488 528,870,827 na
rve led £ 155,810,784 174.393.309 | € 155810784
Revenue ledaer -
Principal I £ 2041971716 3.336.449.292 na
Pre-maturitv liauidity ledaer na na na
Asset Coveraae Test
alue as at 04-07-2014 | Description
A % X
B 2.247.792.708 | Principal ed: and payment held within GIC account
c B ital Contribut Ledger
D -
E a ital C i quidiy Led
u £ 1,077,770.738. Liquidity Reserve®
v £ - | Set-off Flexible Plus (offset)®

otal
tethod used for calculating component
set percentage (%)

taximum from Fitch (%)
taximum from Moodv's (%61
taximum from S&P (%)

Credit support as derived from ACT (GBP)

Credit support as derived from ACT (%)

2= 3 2 nd
o= £ 20.758.687.034.
Percentage.
@
0 3
£ 23:351.630.326.00 (1) Outstandina Princioal Balance of each Loan: and
£ 2 @ The
o5 for non-arrears loans.
040 for 90 davs-olus arrears loans with indexed LTV < 75%
025 for 90 davs-olus arrears loans with indexed LTV >75%.
minus.
)
£ -
£ - (2) Deemed reduction for other breach by Sellr / Servicer
3 2
®
0
£ ™
£ @ The i
for nor-arrears loans.
for 90 days-plus arrears loans vith indexed LTV 5 75%
for 90 days-plus arrears loans vith indexed LTV >75%.
s
)
£ -
£ - (2) Deemed reduction for other breach by Sellr / Servicer
£ 0,

Percentage
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santander

Proaramme-Level Characteristics - as at 04-07-2014.

Euro)
‘EUR 35,000,000,000]
‘Covered bonds principal amount outstanding (GBP, non-GBP series

converted at swap FX rate) £ 18.847.748.084
‘Covered bonds principal amount outstanding (GBP, non-GBP series
converted at current spot rate) £ 18378150468
over pool balance (GBP) 23,335.445.035
IC GBI 2.047.792.708

oo )

collateral (please specify)
collateral (GBP)
Aqareqate balance of off-

4373037106
948,724,331
397.823.265

(GBP)
to the cover pool (GBP)
hing sbecfcall o the of-
(GBP) ™

Nominal level of
lominal level of o0 O
umber of | bool

loan balance (GBP) 3
averae non-indexed LTV (%)
averae indexed LTV (%)
average seasonind (months)
average remaining term (months)

2
2
<|
5
25
B
=
2|
5

Principal Pavment Rate (%. quarterly average) ™
Constant Default Rate (%. current month)

Constant Default Rate (%. quarterly average) na
[Fitch Discontinuity Cap (501 Z(moderate risk)
[Noodvs Timely Pavment ndicaior™ Probable]
[Moodvs Collteral Score (61

wl

Mortaaae collections

[Mortaage collections (scheduled - interesti [E 70,186,553
[Mortaage colections (scheduled - orincinall I3 74.900.187
[Mortaage coll - interest) |
[Mortaage coll - orincinal) I3 514.466.725
Loan & Renortina Date
Number 9% of total number Amount (GEP) % of total amount

Loan redemot Drevious rebortina date 2176 0% 250,888,813 1%
Loans bouaht back by seller(s) 2179 0% 263.577.913 196,

of which are non-performina oans 143 1% 15.644.614 1%

of which have breached R&Ws [ 0% - 0%
Loans sold into the cover pool 7731 6% 1,005.487.606 3%
Stratification tables are all as of 30-06-2014
Product Rate Tvoe and Reversionarv Profiles Weighted average

Remaining teaser period
Number 96 of total numb Amount (GBP) % of total amount Current rate (months) c (2 Reversionary marain Inital rate

Fixed at orlaination. revertina to SVR 124147 59.6% 13843641012 616% 27% 52 78% 01%
Fixed at oriaination. revertina to Libor [ 0% 0% .00% 00%| 00%| 00%|
Fixed at orlaination. revertina to tracker 1235 6% 116.741.339 5% 25% 8t 76% 76% 20%
Fixed for lfe 476 2% 16560728 .19 16% 1 11%) 11%) 32%)
Tracker at oriainalion. reverina (o SVR 27771 3% 2.995.204.607 3% 61% 3 30%| 43%| 75%
Tracker at oriaination. reverting to Libor o 0% 0% 00% 00%| 00%| 00%|
Tracker for lfe 45336 8% 5111535084 7% 52% 156. 02% 02% 99%)
SVR. including discount (o SVR 9.246 4% 390.592.684 7% .70% 0. -0.04%) 31% .46%
Libor o 0% 0% .00% o 00% 00% 00%
Total 208211 [ 100.00% 22.474,275.454 100.00% 68% 37%
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Stratifications™®

Arrears breakdown ™ Number 9% of total numb Amount (GBP) % of total amount
Current 199,697 95.9%, 21533621775 95.8%.
0<=1 month in arrears. 6542 19 702199167 3.1%)
months in arrears 1407 79%) 169,026,556 0.8%!
541 3% 66,427,937 0.3%!
23 0% 2.962.494 0.0%;
1 0% 37.494 0.0%;
) 0% 0.0%
208211 100.00% 22,474,275 454 100.00%
Number 9% of total numb Amount (GBP) 9% of total amount
203 8% 647,939,369 25.1%)
425 0% 456,720,510 6.5%
486 5% 1662.058. 7.4%
743 19| 910,670,581 85%
037 2% 442,738,390 10.9%
699 0% 612,028,897 11.6%
800 1% 617,264,684 7%
069 3% ,022.342.971 056
670 2% 389,113,930 29%)
684 3% 486,500,952 29%)
877 4% 131,950,852 6%
110 1) 17.710544 1%
80 0% 14,086.423 19
137 .19 23.255,010 1%
154 .19 27300975 1%
37 0% 2485238 0.0%!
208211 100.00% 22,474,275.454 100.00%
Number 9% of total numb Amount (GBP) 9% of total amount
106,928 51.4%) 7.366,005.784. 328%
14,009 7% 800151803 0%
15878 6% 150,866,644 6%
9% 442,585214 10.9%
630 499.937.812 11.1%
136 7.3%) 305.067.453 10.3%
392 0% 622.051.358 2%
603 2% 145.750.165 19
8% 721,853,034 2%
519 7% 272.186.989 29%)
632 3% 111.821.107 5%
188 19! 33174258 29%)
9 0% 1525 0%
6 0% 999.904 .0%
1 0% 199,034 0.0%!
Total 208211 100.00% 22,474,275.454 100.00%
Current outstandina balance of loan Number 9% of total number Amount (GBP) 9 of total amount
= 5000 4,463 1) 10,637 1%
>5.000<=10.000 4631 2% 34.757.546 2%
>10.000<=25.000 15,941 7%) 279.671.251 2%
5 458 2% 105,367,752 9%
968 4% 992,314,264 9%
812 3% 598,200,760 11.6%
719 5% 479,886,003 24.4%
690 4% .064.213.265 1%
765 2% 382,177,059 10.6%
5329 6% 445,534,190 4%
2857 4% 917.587.478 1%
1571 8% 6%
1,002 5% 423,249,267 9%
695 3% 329,126,334 5%
683 3% 366.876.163 6%
300 1) 192,746,821 9%
154 1) 114.951816 5%
109 1) 634, 4%
55 .0% 51.880,496 2%
) .0%) 9013543 0%
208211 100.00% 22,474,275.454 100.00%
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Redional distribution Number 9% of total number Amount (GBP) % of total amount
ast Analia 7885 38% 797.157.421 6%,
9.776 4.7% 891671617 0%
ondon 1361 6.5%] ¢ 2.331647.913 10.4%
orth 7.910 3.8% 505.465.100 .75
23.305 1120 1946000592 .75
orthern Ireland 019 7% ,093,664.100 9%
uter Metro 1529 10.3% ,133.865.732 9%
uth East 078 2% 479,003,676 24.4%
uth West 7.111 2% 909,372,408 85%
Scotland 603 5% 266580522 56%
Wales 8.868 3% 715.149.338 3.2%
[West Midiands 12.832 2% 1183342.425 5
Yorkshire 1383 6.6% 1.131.354.549 5.0%
Total 208,211 100005 22,474,275.454 100005
Repavment tvoe Number 9% of total number Amount (GBP) % of total amount
Canital repavment 117238 56.3% 10.092.961.410 44
Part-and-part 15387 7.4% 889,616,863
Interest-only 44810 215% .208.710.204
Offset 30.780 14.8% 282,984,956
Total 208,211 100.0% 22,474,275 454
Seasoning™ Number 9% of total numbe Amount (GBP) % of total amount
0<=12 month 878 7% 1.491.495 673 66%
= 515 0% 1913818141 85%
= 173 4% 1.050.987.715 .79
681 5% ¢ 1.789.767.148 05
906 11.5%| 2.569.279.894 11.4%
=72 mon 116 11.6%| 2.924.483.905 0%
34111 16.4% 4,613.137.006 5%
15501 4% 1.780.456.604 9%
16753 1% 1522.431.638
13.004 3% 938.797.779
26827 9% 1621928596
4,030 9% 217.707.923
716 3% .983.
208211 10000% 22,474,275.454
[Interest pavment tvoe Number 9% of total number Amount (GBP)
[Fixed 56,284 27.0%] 631059
[svr 102.030 49.0% 10,327.086.818
Tracker 49.178 236% 5,532.122.003
Discount SVR or Unknown 719 0.4% 435
Total 208211 10000% 22,474,275.454
Loan purbose tvoe Number 9% of total number Amount (GBP) % of total amount
Owner-occunied 207.704 998%| £ 22416464521 99.7%
Buv-tolet [ 00%[ 0 00%
Second home 507 02%[ £ B10; 0.3%
Total 208,211 10000% 22,474,275.454 10000%
income verification tvoe Number 9% of total number Amount (GBP % of total amount
Full veri 122,701 589%| £ 12616834184 56.1%
Fastirack 85510 aL1%[ & 9.857.441.270 43.9%
Selt-certiied [ 0.0%[ 0 0.0%
] 208211 10000% | £ 22474275054 10000%




Abbey National Treasury Services plc €35bn Regulated Covered Bond Programme

S

Santander

Collateral posting amount

3.625% 4125%
3M GBP Libor +1.7836%] 3 GBP Libor +1,51%6

Remainina term of loan Number 9% of total number Amount (GBP) 9% of total amount
0<=30 months 52%) 463 813370 2.1%
>30<=60 months 951 7.2%) 963,481,686 4.3%)
m 622 17.1%) 807,539,067 12.5%
s 710 22 .007.203,133 22.3%
s 810 239% 535,980,937 29.1%
s 075 13.0%) 756,546,383 16.7%
s 437 6.9%) 902,70 493 85%
829 38%) 036,940,385 4.6%
208211 100.00% 22,474,275.454 100.00%
status™ Number 9% of total numb Amount (GBP) % of total amour
moloved 5¢ 13,614.750.382
34.017 3% 4,975.988.531
loved 54 0% 2349559
etired 4558 2% 279,495,553
Guaranior ) .0%) X
ther™” 46,469 22.3%) 3.601,682.429 16.0%
otal 208211 100.0% 22,474,275 454 100.0%
Covered Bonds Outstandina, Associated Derivatives (please disclose for all bonds outstandina)
ries. Series 1 Series 1Tap 1 Series 1Tap 2 Series 1Tan 3 Series 3 Series3Tap 1 Series3Tap 2 Series3Tap 3 Series 11 Series 11Tap 1 Series 16 Tranche 1
issue date 08-Jun-05. 17-Jun-11 12-A0r-06. 07-Feb-11 27-Jan-12 27-Mar-12 X % 26-Aua-
riginal ratina (Moodv's/S&PIFitch/DBRS) TAAATARAT- Aaa| AAATAAA] - Aaa | AAATARA |- Aaa | AAATARA] - Aaa | AAATARA |- Aaa| AAAAAA] - Aaa | AMAAAAT- Aaa | AAAIAAAT- Aaa | AAATARA -
Current rating (Moodv's/S&P/FitclVDBRS) Aaa [ ABATAAA - Aaa| AAATAAA |- Aaa | AAATARA |- Aaa | AAATARA - Aaa | AAATARA |- Aaa | AAATAAA |- Aaal AAATARA - Aaa | AAATAAA - Aaa| AAATARA |-
EUR EUR EUR EUR EUR UR UR EUR GBP
Amount at issuance 2.000,000.000 525.000,000 1,500.000.000 250,000,000 250,000,000 600,000,000 1.750,000.000 606.060.000 150,000,000
2.000,000.000 525,000,000 1,500,000.000 250,000,000 250,000,000 600,000,000 1.750,000.000 606,060,000 150,000,000
[ swap rate (rate:£1) 1453 1127 1429 1162 1197 1201 1,083 1190 na
Maturit Soft Soft Soft Soft Soft Soft Soft Soft Soft
‘Scheduled final maturity date 08-Jun-15. 26-Aua-14
Leaal final maturity date 08-Jun-16. 26-Aua
ISIN XS0537747841
Stock exchane listina London
Coupon Annual Ouarterly
‘Coupon pavment datt Annually - 8 Jun
oupon (rate if fixed. marain and if floating) 3.375%
tarain pavable under extended maturitv period (%) 1M Euribor +0.10% 1M Euribor +0.11%
wan Barclavs / DB/ Citi ANTS
wan notional GBP. GBP.
wan notional amount 1.376.000.000 499,536,000
wan notional maturity 08-Jun-16 12-A0r-22.
LP receive rate/marain 3375% 3375% 3.375% 4.250% 3.625% 3.625%
LP pav rate/marain 3M GBP Libor +0.0945%|3M GBP Libor +1.07135%] _3M GBP Libor +1.31% 3M GBP Libor +1.80019| 3V GBP Libor +0.7425%| 3M GBP Libor +1.72%
Collateral posting amount - - - - - -
Series. Series 17 Series 17 Tap 1 Series 17 Tap 2 Series 22 Series 22 Tap 1 Series 22 Tap 2
Issue date 05-0ct-10. 27-Feb- 24-Mav-12 24-Jan-11 - Ao 27-Mar-12
Original rating (Moodv's/S&P/Fitch/DBRS) Aaa| AAATARAT- Aaa| AAATARAT- Aaa | AAAIAAAT- Aaa| AAATAAA] - Aaa | AAATAAAL- Aaa | AAATAAAT-
Current ratina (Moodv's/S&P/FitclVDBRS) Aaa | ABA|AAA [~ Aaa | ABA|AAA [~ Aaa | ABA|AAA [~ Aaa | AAATAAA |- Aaal AAATARAL- Aaa | AAATAAA |-
EUR EUR EUR EUR EUR
Amount at issuance 1.250.000.000 500,000,000 320,000,000 750,000,000 350,000,000 300,000,000
Amount outstanding 1.250.000.000 500,000,000 320,000,000 750.000.000 350.000.000 300.000.000
[ swap rate (rate:£1) 1174 1.200 1252 1196 1121 1198
Maturity tvoe (hard/soft-bulletipass-throuah) Soft Soft Soft Soft Soft Soft
‘Scheduled final maturity date 05-0ct-17. 05-0ct-17. 24-Jan-18. 24-Jan-18.
Leaal final maturitv date 05-0ct-18. 05-0ct-18. 24-Jan-19. 24-Jan-19.
ISIN XS0546057570 XS0546057570 XS0582479522 XS0582479522
Stock exchane listina London London London London
Coupon Annual Annual Annual Annual Annu: Annual Annual
‘Coupon pavment datt Annually -5 Oct Annually -5 Oct Annually - 18 Nov Annually - 18 Nov Annually - 7 Dec Annually - 24 Jan Annually - 24 Jan
oupon (rate if fixed. marain and if floating) 362 3.625% 4.250% 5.425% 4,375% 4,375%
tarain pavable under extended maturitv period (%) 1M Euribor +1.40% 1M Euribor +1.40% na na AM Libor +1.3% 1M Euribor +1.50% 1M Euribor +1,50%
wan ANTS ANTS ANTS ANTS ANTS ANTS' ANTS
wan notional GBP. GBP. GBP. GBP GBP GBP. GBP.
wan notional amount 1.064.375.000 255,510,400 86,220,000 107.775.000 167311513 627.000.000 312,130,000 3,886,025
wan notional maturity 05-0ct-18 05-0ct-18 05-0ct-18 18 Nov-25 18-Nov-30 07-Dec 21 24-Jan-19. 24-Jan-19. 24-Jan-19
LP receive rate/marain 3.625% 3.625% 4.250% 5.425% 4.375% 4.375% 4.375% 4.375%
LP pay rate/marain 3M GBP Libor +1.7253%|_3M GBP Libor +2.15% 3M GBP Libor +1.56% | 3 GBP Libor +1.475% 3M GBP Libor +1.985% | 3M GBP Libor +1.6325%| 3V GBP Libor +1.7906%|_3M GBP Libor +1.8075%
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ries. Series 23 Series 24 Series 25 es 27 Series 27 Tap 1 Series 28 Series 29 Series 30 Series 31 Series 32 Series 37
issue date 28-Feb-11 14-Apr-11 24-May-11 08-Sep-11 24-May-12 05-Dec-12 09-Dec-11 05-Jan-12. 04-Jan-12 15-Feb-12 16-Feb-12
riainal rating (Moodv's/S&PIFitch/DBRS) Aaa | AMATARAT- Aaa| AMATARAT- Aaa | AMATARAT- Aaa| AAATAAA] - Aaa | AAATARAT- Aaa | AAATARAT - Aaa| AAATARAT- Aaa| AAATAAA] - Aaa | AAATAAAT- Aaa | AAAIAAAT- Aaa| AAATARA -
Current rating (Moodv's/S&P/FitclVDBRS) Aaa [ ABAAAA - Aaa [ ABAAAA Aaa [ ABATAAA - Aaa | AAATARA - Aaa| AAATARA |- Aaa | AAATAAA - Aaa | AAATARA |- Aaa | AAATAAA |- Aaal AAA[AAA - Aaa | AAATAAA - Aaa | AAATARA |-
GBP. GBP. EUR R EUR R EUR EUR EUR
Amount at issuance 1,000.000.000 1.250,000.000 100.000.000 1,000,000.000 312,500,000 53,000,000 100,000,000 30,000,000 30,000,000 86,000,000 750,000,000
1,000.000.000 1.250,000.000 100,000,000 1,000,000.000 312,500,000 53,000,000 100,000,000 30,000,000 30,000,000 88,000,000 750,000,000
[ swap rate (rate:£1) na na 1141 1133 1252 1166 1161 1182 1195 1203 na
Maturit Soft Soft Hard Soft Soft Hard Hard Hard Hard Soft
‘Scheduled final maturity date 02-Mar-26 14-Aor-21 24-May-21 08-Sep-16 08-Sen-16 21-Dec-26 09-Dec-26 05-Jan-27 04-Jan-27 06-Feb-32 16-Feb-29
Leaal final maturity date 02:Mar-27 14-Aor-22 24-May-21 08-Sep-17 08-Seo-17 21-Dec:26 09-Dec26 05-Jan-27 04-Jan-27 06-Feb-32
ISIN XS0596191360 XS0616897616 na XS0674635288 XS0674635288 na na na na na XS0746621704
London London na London London na na na na na
oupon Annual Annual Annual Annual Annual Annual Annual Annual Annual
oupon Annually - 2 Mar Annually - 14 Aor ‘Annually - 24 May_ Annually - 8 Sep Annually - 8 Sep ‘Annually - 21 Dec ‘Annually - 09 Dec Annually - 05 Jan Annually - 04 Jan ‘Annually - 06 Feb Annually - 16 Feb
oupon (rate if fixed. marain and if floating) 5.750% 5.125% 4.636% 3.625% 3.625% . 4.600% 4,340% 4,340% 4.370% ¥
tarain pavable under extended maturity period (%) AM GBL Libor +1,68% | 1M GBL Libor +1.27% na 1M Euribor +1.50% 1M Euribor +1.50% na na na na na 1M GBP Libor +2.45%
wan ANTS ANTS ANTS ANTS ANTS ANTS ANTS ANTS ANTS ANTS ANTS
wap notional GBP. GBP. GBP. GBP. GBP GBP GBP GBP. GBP. GBP. GBP
wap notional amount 1,000,000.000 1.250,000,000 87,680,000 882,500,000 249,687,500 45,436,900 86.100,000 25,380,000 25,095,000 73172.000 750,000,000
wap notional maturity 02-Mar-27 14-Aor-22 24-May-21 08-Sep-17 08-Seo-17. 21-Dec-26 09-Dec-26 05-Jan-27 04-Jan-27 06-Feb-32 16-Feb-30
LP receive rate/marain 3.625% 3625% 4530% 4.600% 4,340% 4,340% 4.370% 5.250%
LP pay rate/marain 3M GBP Libor +1.0925% | 3M GBP Libor +1.6975% 3V GBP Libor +1.90% 3M GBP Libor +1.80% | 3M GBP Libor +1.78% | 3V GBP Libor +1,8126%| 3V GBP Libor +2.00% | 3M GBP Libor +2.4567%
Collateral posting amount - - - - - -
ries. Series 43 Series 44 Series 45 Series 46 Series 47 Series 48 Series 49 Series 50
issue date 05-Apr-12. 12-Aor-12. 16-Aor-12. 18-Anr-12 24-May-12 08-Jun-12 08-Jun-12.
riginal ratina (Moodv's/S&PIFitch/DBRS) Aaa| AAATAAA |- Aaa| AAATARAL- Aaa| AAATARA - Aaa| AAATAAA] - Aaa | AAATAAAT- Aaa | AAAIAAAT- Aaa | AAATARA -
Current rating (Moodv's/S&P/FitclVDBRS) Aaa | AAATAAA |- Aaa| AAATARA [~ Aaa | AAATARA |- Aaa | AAATAAA |- Aaal AAATARA - Aaa | AAATAAA - Aaa| AAATARA |-
GBP. EUR EUR EUR EUR EUR
Amount at issuance 750.000,000 127,000,000 108,000,000 50,000,000 45,000,000 35,000,000 40,000,000
750.000,000 127.000.000 108,000,000 50,000,000 45,000,000 35,000,000 40,000,000
[ swap rate (rate:£1) na 1205 1201 1.200 1245 1247 1.247
Maturity tvoe (hard/soft-bulletioass-throuah) Soft Hard Hard H: H: Hare
‘Scheduled final maturity date 05-Apr-17 12-A0r-22 16-Aor-30 18-A0r-28. 15-May-27 08-Jun-28 08-Jun-29.
Leaal final maturitv date 05-Apr-18 12-Aor22 16-A0r-30 18-A0r-28. 15-May-27 08-Jun-28 08-Jun-29
ISIN XS0769914218 na na na na
Stock exchane listina na na na
Couon Annual Annual Annual Annual
Coupon pavment datt 16 Feb. Mav. Aua. Nov | Annually - 12 Mar |23 Mar, Jun. Seo. Dec | 05 Aor. Jul. Oct. Jan Annually - 12 Aor Annually - 8 Jun ‘Annually - 8 Jun
oupon (rate if fixed. marain and if floating) 3M GBP Libor + 1.60% 4.000% 3M GBP Libor +1.95% | 3M GBP Libor + 1.70% 3.200% 3.340% 3.363%
tarain pavable under extended maturitv period (%) 1M GBP Libor + 1.65% na 1M GBP Libor +2.00% | 1M GBP Libor + 1.80% na na na
wan ANTS na na ANTS ANTS ANTS
wan notional GBP. GBP. GBP. GBP. GBP GBP. GBP
wan notional amount na 39,254,400 na na 105.397.300 28,070,000 32,080,000
wan notional maturity na 12-Mar-27 na na 12-Aor-22 08-Jun-28 08-Jun-29
LP receive rate/marain na 4.000% na na 3.200% 7505 3, 340% 3.363%
LP pay rate/marain na 3M GBP Libor +1.745% na na 3M GBP Libor +1.44% 3M GBP Libor +1.38% 3M GBP Libor +1.55% | _3M GBP Libor +156%
Collateral posting amount na - na na - - - - - - -
Series. Series 51 Series 52 Series 53 Series 54 Series 55 Series 56 Series 57 Series 58
Issue date 20-Jun-12. 26-Jun-13 19-0ul13 21-Aua-13 02-Dec-13 20-Jan-14.
Original rating (Moodv's/S&P/Fitch/DBRS) Aaa| AAATARAT- Aaa| AAATARAT- Aaa| AAATARAT- Aaa| AAATAAA] - Aaa| AAATARAT- Aaa| AAATAAA] -
Current ratina (Moodv's/S&P/FitclVDBRS) Aaa | ABA|AAA T~ Aaa | ARA | AAA [~ Aaa | ABA|AAA T~ Aaa | AAATAAA |- Aaa | AAATARA |- Aaa | AAATAAA |-
EUR GBP. EUR R Gl
Amount at issuance 76.000.000 200,000,000 100,000,000 50,000,000 80,000,000 750,000,000
Amount outstanding 76.000.000 200,000,000 100,000,000 50000000 80.000.000 750.000.000
[ swap rate (rate:£1) i 1,000 1158 1160 1198 na
Maturity tvoe (hard/soft-bulletipass-throuah) Hard S H; Soft Soft Soft
‘Scheduled final maturity date 20-Jun-24. 26-Jun-18. 18-0ul-25 21-Aua-25 20-Jun-18. 20-Jan-17.
Leaal final maturitv date 20-Jun-24. 26-Jun-19. 180ul25 21 Ao 20-Jun-19 20.Jan-18.
ISIN na XS0947575840 na XS0962577168 XS0999345811 XS1017654150
Stock exchange listina London London London London London
Coupon Annual Ouarterly. Annual nual v
‘Coupon pavment datt Annually - 20 Jun |26 Sep. Dec. Mar, Jun | Annually - 18 Julv Annually - 21 Auaust 20 Dec. Mar. Jun. Seo |20 Apr. Jul. Oct. Jan
oupon (rate if fixed. marain and if floating) 2.950% 3M GBP Libor +0.3% 2.330% X 3M EURIBOR + 0.2%
tarain pavable under extended maturitv period (%) na 1M GBP Libor +0.6% na na 1M EURIBOR +0.2%
wan ANTS ANTS ANTS ANTS ANTS
wan notional GBP. GBP. GBP. GBP. GBP
wan notional amount 61,476,400 na 86,350,000 43,085.000 66.760.000
wan notional maturity 20-Jun-24. na 18-0ul-25 21-Aua-25 20-Jun-18
LP receive rate/marain 2.950% na 2333% 2.5000% 3M EURIBOR +0.2%
LP pay rate/marain 3M GBP Libor +1.49% na 3M GBP Libor +0.44% | 3 GBP Libor +0.46% 3M GBP Libor +0.345%
Collateral posting amount - na - - B
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Non-Rating Triggers

Glossarv:

Footnotes:

 There are no minimu rating reauirements on the issuer. althouah its ratinas are linked to certain proaramme triagers - see the Proaramme Triagers section
@ For triaaers relatina to the swan providers on the cover ool the ratina triaaer disclosed is the next triaaer point - there mav be subseauent triaaers and these are detailed in the relevant swa aareement. For triaaers relating to the covered bond swas. see table “Proaramme Triaaers"
© The interest rate swap notional is the sum of all interest rate swap notionals as at the start of the Calculation Period. Note that under an Amendment Aareement dated 24 December 2012, the interest rate swans mav be consolidated into one “cover pool swap" at a future date. at the LLP's election
9 LLP receivelpav marains are an averaae across all interest rate swaos.
® The Supplemental Liquidity Reserve is calculated ng equivalent of covered bonds multiplied by the minimum level of over-collateralisation required (i.e. approximately a factor of 1.15)
© This discountis set to zero while ever the issuer s rated at least BBB+/A-2 by S&P, A2 by Moody's and AIFL by Fitch and thereater equals 10096 of cleared credit balances with respect to Flexible Plus offset accounts
 This discountis set to zero while ever the issuer is rated at least BBB+/A-2 by S&P, A2 by Moody's and AIF1 by Fitch and thereatter equals 0.85% of the aggregate outstanding principal balance of the loans in the cover pool
@ Aa) s calculated as the lower of () the current balance of the loan, and (i) the indexed valuation of the loan multiplied by 0.75 for non-defaulted loans, 0.4 for defaulted loans with iLTV<=759%, 0.25 for defaulted loans with ILTV>75%
A(b)is calculated as the Asset iage multplied by the lower of () the of the loan, and (i) the indexed valuation of the loan muliplied by 1 for non-defauited loans, 0.4 for defaulted loans with ILTV<=75%, 0.25 for defaulted loans with iLTV>75%.

 The Constant Default Rate is not anolicable to revolvina proarammes.

9 Source: Fitch press release *Fitch Affims Abbev's Covered Bonds at'AAA': Outiook Stable. Followina Proaramme Undate” dated November 2013

9 Source: Moodv's performance report dated Seotember 2013

) Marains are reported based on the index rate. therefore fixed are reported at the fixed rate, trackers are reported over BBR (0.5%) and variable over SVR (4.743%).

9 Data s presented on an account level basis.

4 The Arrears breakdown table excludes accounts in possession.

% Seasoning is the age of the loan at the report date in months based on the Main mortaage completion date means the date the borrower first took out a loan on the secured property. The initial loan and replaced lending under
99 Employment status is as at completion date.

47 This cateqory includes historical accounts where data was not retained on the system.

% The nominal level of over collateralisation test includes the principal ledaer held within the GIC account as at the calculation date

4 as of the Feb 2014 the calculation for CPR quarterly average (%) and PPR auarterly average (%) has been amended to the f the three most CPR/PPR. reporting between all Santander UK secured fundina structures.
® Santander UK is the cash manager for the Covered Bond Proaramme




