BANK OF CYPRUS OUTSTANDING COVERED BONDS INFORMATION
Covered Bonds with residential loans as primary assets
Covered Bonds with commercial loans as primary assets E
Covered Bonds with maritime loans as primary assets E
Covered Bonds with public claims loans as primary assets E

Covered Bonds with residential loans as primary assets
Value of the Cover Pool on the basis of:

(i) basic cover 650.172.068

(ii) supervisory overcollateralisation 32.581.675

(iii) contractual overcollateralisation 275.104.598

<1 year 1<yearss<2 2<years<3 3<years<4 4<yearss<5 5<years<10 >10 years Total

Maturity table for Covered Bonds and the corresponding Cover Pool € € € € € € € €
Covered Bonds (value) 0 0 0 0 650.000.000 0 0 650.000.000
Cover Pool (value) 1.715.717 5.621.431 10.182.376 17.423.962 21.005.202 177.216.373 772.089.520] 1.005.254.582
Total amount of claims from hedging contracts 0

Percentage to the value of basic overcollateralisation 0,00%

Total amount of obligations from hedging contracts 0

Percentage to the total Cover Pool obligations 0,00%

Supplementary Assets counted in the Basic Cover E

Percentage of supplementary assets counted in the

Basic Cover to the total value of the Basic Cover 0,00%

Table of residential loans of the Cover Pool collateralising the Covered Bonds on the

basis of value and geographical distribution of the underlying mortgaged properties Value<€300.000 300.000<Value<€1.000.000 1.000.000<Value<€5.000.000 Value>€5.000.000
Number of Total Value in Number of Total Value in Number of Total Value in Number of Total Value in

Location of mortgaged properties primary assets € primary assets € primary assets € primary assets €

Cyprus 14.023 905.609.390 231 93.945.157 3 5.700.035 0 0

Total value of loans in arrears

Table of residential loans in arrears of the Cover Pool collateralising the Covered Bonds
on the basis of the geographical distribution of the underluing mortgaged properties <30 days 30<days<60 60<days<90 Total
Percentage of Percentage of Percentage of
Location of mortgaged properties € total € total € total €

Cyprus 7.138.161 0,71% 939.732 0,09% 547.956 0,05% 8.625.849




