22/07/2026
onthly

Report Date
Report Frequency

SERIES 2022-1
ORIGINAL INFORMATION - 4 May 2022

Original Rating

Tranche (Moody's/Fitch) ISIN No. (REG S / 144a)

XS2473418973 /
XS2473421258

Legal Maturity

Dec-69

Original Balance

£700,000,000

Denomination

£100,000

Notes Issued

LANARK MASTER TRUST - INVESTOR'S REPORT
Note Information

Principal Information

FX Rate Bond Tvpe

7,000 1.00000 £700,000,000 Scheduled Amort

Interest Information

PE———— E——————

Interest
Calculation

Margin/Interest
Reference Rate Rate

Step Up / Call

Scheduled Maturity Date Option Date  Step Up Marain

Feb-2028 SONIA 0.500% Feb-2028 1.00% Act/365

Placement

Public

Interest Accrual Start: 22/05/2026
Interest Accrual End: 24/08/2026
Interest Payment Date: 24/08/2026

Days in Period: 94

SERIES 2022-1
PERIOD CASH FLOWS (Outstandina Tranches only)

Current Rating

Tranche (Moody's/Fitch) Principal Issued

£700.000.000

Scheduled Principal

for Period

£43.500.000

Paid in Period

£0

Principal Information

Paid to Date

£174.000.000

Principal C/f Pool Factor GBP Eav Principal O/s __ Reference Rate Coupon Rate

£526.000.000 0.75143 £526.000.000 SONIA *TBD

Interest Information

Interest Shortfall in
Period

Cumulative

Interest Shortfall

Interest Due in Period Interest Paid in Period

*TBD £0 £0 £0

“The coupon rate and interest due in period will be determined prior to the quarterly IPD.

Classification: Private
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LANARK MASTER TRUST - INVESTOR'S REPORT
Note Information

SERIES 2022-2
ORIGINAL INFORMATION - 2 November 2022
Principal Information Interest Information

B e N
- — —

~

Original Rating Margin/Interest Step Up / Call Interest
Tranche (Moodyv's/Fitch) ISIN No. (REG S) Leaal Maturity Oriainal Balance Denomination Notes Issued FX Rate Bond Tvpe Scheduled Maturitv Date Reference Rate Rate Option Date  Step Up Marain Calculation Placement

1A AaalAAA XS2541619263 Dec-69 £800.000.000 £100.000 8.000 1.00000 £800.000.000 297 Scheduled Amort Feb-2027 SONIA 0.82% Feb-2027 1.64% Act/365 50% Public

Interest Accrual Start: 22/05/2026
Interest Accrual End: 24/08/2026
Interest Payment Date: 24/08/2026
Days in Period:

SERIES 2022-2

PERIOD CASH FLOWS (Outstanding Tranches only)

PrincipEl Information Interest Information
—————  ————————————
Current Rating Scheduled Principal |"(ETES;;:|::“" in Int;::‘luslir‘g:fall
Tranche (Moodyv's/Fitch) Principal Issued for Period Paid in Period Paid to Date Principal C/f Pool Factor GBP Eav Principal O/s  Reference Rate Coupon Rate Interest Due in Period Interest Paid in Period
1A AaalAAA £800.000.000 £25.000.000 £0 £450.000.000 £350.000.000 0.43750 £350.000.000 SONIA *TBD *TBD £0 £0 £0
£350,000,000

“The coupon rate and interest due in period will be determined prior to the quarterly IPD

Classification: Private Page-2-



LANARK MASTER TRUST - INVESTOR'S REPORT
Note Information

SERIES 2023-1

ORIGINAL INFORMATION - 31 May 2023
Principal Information Interest Information

e

Interest
Step Up Marain _Calculation

Margin/Interest
Reference Rate Rate

Step Up / Call
Option Date

g
Tranche (Moody's/Fitch) ISIN No. (REG S / 144a) Legal Maturity Original Balance Denomination Notes Issued FX Rate Bond Type Scheduled Maturity Date Placement

XS2619756450/

1A Aaa/AAA XS2623997298 Dec-69 £500,000,000 £100,000 5,000 1.00000 £500,000,000 4.99 Scheduled Amort Aug-2028 SONIA 0.52% Aug-2028 1.04% Act/365 Public

Interest Accrual Start:
Interest Accrual End:
Interest Payment Date:

22/05/2026
24/08/2026
24/08/2026

Days in Period: 94

SERIES 2023-1
PERIOD CASH FLOWS (Outstandina Tranches onlv)
Principal Information Interest Information
Interest Shortfall in
Period

Cumulative

Current Rating Interest Shortfall

(Moody's/Fitch)

Scheduled Principal
for Period

Tranche Principal Issued Paid in Period Paid to Date Principal C/f Pool Factor GBP Eav Principal O/s  Reference Rate Coupon Rate Interest Due in Period Interest Paid in Period

1A AaalAAA £500.000.000 £0 £0 £0 £500.000.000 1.00000 £500.000.000 SONIA *TBD *TBD £0 £0 £0

“The coupon rate and interest due in period will be determined prior to the quarterly IPD

Classification: Private Page -3-



LANARK MASTER TRUST - INVESTOR'S REPORT
Note Information

SERIES 2024-1
ORIGINAL INFORMATION - 17 January 2024

Principal Information Interest Information
- »»... o~ OO
- ~ ~
Original Rating Margin/Interest Step Up / Call Interest
Tranche (Moodyv's/Fitch) ISIN No. (REG S / 144a) Leaal Maturity Oriainal Balance Denomination Notes Issued FX Rate Bond Tvpe Scheduled Maturitv Date Reference Rate Rate Option Date  Step Up Marain Calculation Placement
X82739632946/
1A AaalAAA XS2739678857 Dec-69 £750,000,000 £100,000 7,500 1.00000 £750,000,000 299 Scheduled Amort May-2028 SONIA 0.50% May-2028 1.00% Act/365 66.67% Public

Interest Accrual Start: 22/05/2026
Interest Accrual End: 24/08/2026
Interest Payment Date: 24/08/2026
Days in Period:

SERIES 2024-1

PERIOD CASH FLOWS (Outstanding Tranches only)

PrincipEl Information Interest Information
—————  ————————————
Current Rating Scheduled Principal |"(ETES;;:|::“" in Int;::‘luslir‘g:fall
Tranche (Moodyv's/Fitch) Principal Issued for Period Paid in Period Paid to Date Principal C/f Pool Factor GBP Eav Principal O/s  Reference Rate Coupon Rate Interest Due in Period Interest Paid in Period
1A AaalAAA £750.000.000 £20.000.000 £0 £305.000.000 £445.000.000 0.59333 £445.000.000 SONIA *TBD *TBD £0 £0 £0
__ £445000,000

“The coupon rate and interest due in period will be determined prior to the quarterly IPD

Classification: Private Page -4-



SERIES 2025-1
ORIGINAL INFORMATION - 20 March 2025

Original Rating

Tranche (Moodyv's/Fitch) ISIN No. (REG S)

AaalAAA XS2994502792

—

Leaal Maturity

LANARK MASTER TRUST - INVESTOR'S REPORT
Note Information

Principal Information Interest Information
A _ A -

~

Interest
Step Up Marain _Calculation

Margin/Interest
Rate

Step Up / Call
Oriainal Balance Denomination Notes Issued FX Rate Bond Tvpe Scheduled Maturitv Date Reference Rate Option Date

Dec-69 £300.000.000 £100.000 3.000 1.00000 £300.000.000 Scheduled Amort Feb-2029 SONIA 0.47% Feb-2029 0.94% Act/365

Placement

Public

Interest Accrual Start:
Interest Accrual End: 24/08/2026
Interest Payment Date: 24/08/2026
Days in Period: 94

22/05/2026

SERIES 2025-1
PERIOD CASH FLOWS (Outstanding Tranches only)

Current Rating

Tranche (Moodyv's/Fitch)

Principal Issued

AaalAAA £300.000.000

B E———————————~

Scheduled Principal

Principal Information Interest Information

- A

Interest Shortfall in
Period

Cumulative

for Period Paid in Period Paid to Date Principal C/f Pool Factor GBP Eav Principal Ofs _ Reference Rate _ Coupon Rate Interest Due in Period __Interest Paid in Period O etenorttal

£15.000.000 £0 £30.000.000 £270.000.000 0.90000 £270.000.000 SONIA *TBD £0 £0 £0

“The coupon rate and interest due in period will be determined prior to the quarterly IPD

Classification: Private
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Tranche

Series 1Z VFN'!

Series 2 Z VFN

Legal Maturity Current Balance

Dec-69 £247.200.000

Dec-69 £10.000

LANARK MASTER TRUST - INVESTOR'S REPORT
Note Information

PrincipaJ Information

Scheduled

FX Rate WAL Bond Type Maturity Date

1.00000 £247.200.000 N/A Pass Throuagh N/A

1.00000 £10.000 N/A Pass Through N/A

Interest Information

T

Step Up / Call Interest

Reference Rate Option Date Step Up Margin Calculation Placement

SONIA 0.90% N/A N/A Act/365 Retained

SONIA 0.90% N/A N/A Act/365 Retained

*1 The Series 1 Z Variable Funding Note was issued on 11 December 2014 providing the required credit enhancement for the senior triple-A rated notes. The notes decreased by £79,555,000 as part of the Lanark 25-1 issuance on 20 Mar 2025.
*2 The balance of the Series 2 Z Variable Funding Note was reduced to £10,000 on 22 Aug 2025 due to Clydesdale Bank (now Nationwide) satisfying the Account Bank Minimum Ratings.

Interest Accrual Start:
Interest Accrual End:
Interest Payment Date:
Days in Period:

22/05/2026
24/08/2026
24/08/2026

94

ZVFN
PERIOD CASH FLOWS (Outstanding Tranches only)
Interest Information

— e

Interest Cumulative
Shortfall in Interest
Period Shortfall

Principal Information

Interest Paid in
Period

GBP Eqv Principal Principal Shortfall Cumulative Principal

in Period Shortfall X0 (e

Tranche Principal Issued Sche;i:rlt;xl:::mpal Paid in Period Paid to Date Principal C/f Pool Factor Ols Reference Rate Coupon Rate

Series 1 Z VFN £480,500,000 N/A £0 N/A £247,200,000 N/A £247,200,000 £0 £0 SONIA *TBD *TBD £0 £0 £0
Series 2 Z VFN £300.000.000 N/A £0 N/A £10.000 N/A £10.000 £0 £0 SONIA *TBD *TBD £0 £0 £0
£247,210,000

*The coupon rate and interest due in period will be determined prior to the quarterly IPD

Classification: Private Page -6-



LANARK MASTER TRUST - INVESTOR'S REPORT
Collateral Report

Trust Calculation Period End Date:  30-Jun-2026
Report Date: 30-Jun-2026

Asset Accrual Start Date: 01-Jun-2026
Asset Accrual End Date: 30-Jun-2026

Pool Data This Period Since Issue
Mortgage Principal Analysis No. of Loan Parts No. of Loan Parts Value
Original mortgage loans in pool: @  06-Aug-2007 42,348 £3,599,409,450 42,348 £3,599,409,450
Opening mortgage principal balance: @  01-Jun-2026 26,867 £3,597,758,401 42,348 £3,599,409.450
Substitutions in period: 0 £0 131,945 £18,659,010,436
Re-drawn principal: £85,413 £104,621,819
Further Advance principal: £1,000,607 £331,240,064
Repurchases (product switches/further advances): (65) (£10,656,662) (51,371) (£5,369,345,824)
Unscheduled prepayments (redemptions): (327) (£40.827.277) (96.447) (£10,782,733,105)
Scheduled repayments: (£13.423,201) (£3.008.265.558)
Closing mortgage principal balance: 30-Jun-2026 26,475 £3,533,937,281 26,475 £3,533,937,281
3 mth CPR (annualised) 1 mth CPR (annualised)
Annualised CPR (excl repurchases) 12.5% 13.0%
Annualised CPR (inc repurchases) 15.3% 16.1%
Annualised TRR (Total principal receipts) 19.0% 19.9%
Mortages Trust Bank Account and Ledger Balances
Mortgages Trustee Transaction Account - CB: £0
Mortgages Trustee Transaction Account - YB: £0
Mortgages Trustee Guaranteed Investment Income Account (GIC): £76,579,852
Offset benefit reserve ledger C/f: £0
Mortgages Trust Collection Reserve ledger C/f: £0
Authorised Investments: £0

Mortgages Trust Assets

Closing April 2026 May 2026 June 2026
Minimum seller's share (%)*: 5.46510% 2.07440% 2.09730% 2.09298%
Minimum seller's share amount: £196,712,045 £77.209,819 £76,714,913 £75,300,334
Seller's share (%): 16.95347% 37.17920% 36.07590% 36.71310%
Seller's share amount: £610,224,801 £1,383,826,239 £1,319,588,702 £1,320,848,718
Funding share (%): 83.04653% 62.82080% 63.92410% 63.28690%
Funding share amount: £2,989,184,599 £2,338,214,632 £2,338,214,632 £2,276,909,682
*To ensure that Nationwide retains a material net economic interest of not less than 5 per cent. of the nominal value of the in with Article 405 of Regulation 575/2013 (the “CRR"), the minimum transferor interest is floored at 5% as permitted under option (a) of Article 405 of the CRR.
Pool Performance
Possession and Loss Information Number Principal (£) Revenue (£) Total (£)
Properties repossessed in period: 0
Properties repossessed since inception: 335 £28,969.379 £3,558,771 £32,528,150
Properties in possession (current): 0 £0 £0 £0
Total repurchased repossessions this period: 0 £0 £0 £0
Total repurchased repossessions since inception: 17 £1,735,878 £358,991 £2,094,869
Total sold repossessions this period: 1 £52,504 £1.863 £54,367
Total sold repossessions since inception: 318 £27,575,678 £2,294,708 £29,870,386
Losses on sold repossessions this period: 0 £0 £0 £0
Losses on sold repossessions since inception: 192 £3,220,040 £1,659,544 £4,879,584
MIG claims submitted/received & net recoveries: 1 £14,755
Net total loss (post costs & recoveries): £4,864.829
Average time from possession to sale (days): 200
Weiahted average loss severity this period:* 0.00%
Weighted average loss severity since inception:* 17.80%

*Loss severity is calculated as the net loss (current loan balance less net sale proceeds) divided by the principal loan balance at sale.
Note: Voluntary sales are included in the sold repossession analysis

Classification: Private Page -7-




LANARK MASTER TRUST - INVESTOR'S REPORT
terfalls & Distribution Analysis

Trust Calculation Period End Date:

Report Date:

Funding & Issuer Interest Period Start date:
Funding & Issuer Interest Period End date:

Reserve Fund

Reserve fund - Fundina
Liauiditv reserve fund - Fundina
Reserve fund - Issuer

Total reserve fund available

Start Up and Subordinated Loans

Fundina subordinated loan (from Nationwide)
Start-up loan (from Nationwide)

Wa

Balance
2026

£0
£0

30-Jun-2026
30-Jun-2026
22-Jun-2026
22-Jul-2026

Balance

22-Jul-2026

£28.437.600 £0 £0 £28.437.600

£0 £0 £0 £0

£0 £0 £0 £0

£28.437.600 £0 £0 £28.437.600

Interest accrued Interest paid Balance

in period in period 22-Jul-2026

£0 £0 £0 £0

£0 £0 £0 £0

Mortaace interest received in the period (on loans in portfolio):

Offset Benefit received in the period (from originator):
Non-cash redraw amounts received:

Available revenue receipts:
Less: Servicing & sundry fees pavable:

Net distributable revenue receipts in period:

Available revenue receipts to Mortgages Trustee in period ending, of which:

Fee income on mortaaaes received in the period (incl bank interest):

Mortaaaes Trustee Prioritv of Pavments

30-Jun-2026

£11

£303.414
£346.145

£12,015.940

£187.143

£11,828,797

.366.382

£0

Pavable to Fundina: £7.486.079
Pavable to Seller: £4,342.718
Total distributions: £11,828,797
Available principal receipts to Mortaaaes Trustee in period endina. of which:

Unscheduled orincipal receiots: £40.827.277
Repurchase principal receits: £10.656.662
Scheduled orincipal receiots: £13.423.201
Special Distribution (from Seller):

Total principal available for distribution: £64,907.140
Distributed to Fundina: £42.177.971
Distributed to Seller: £22,729.169

Funding Basis Swap Summary

Paying Entity

Fundina Swap 1
Lanark Funding Ltd (0-5 Yr Fixed)

National Australia Bank Ltd (Aggregated)

Funding Swap 2
Lanark Fundina Ltd (0-5 Yr Fixed)

Nationwide Buildina Societv

Net Received/(Paid):

Notional

£1,604,503,257
£1.604.503.257

£455.719.456

£455.719.456

Calculation period

WA rate Payment date
30 3.62154% £4,775,978 22-Jul-2026
30 SONIA + Spread £6.376.779 22-Jul-2026
30 3.62154% £1.356.498 22-Jul-2026
30 SONIA + Spread £1.811.166 22-Jul-2026

£2,055,470

Collateral

£0
£0

£0
£0

posted

Funding Revenue Prioritv of Pavments for Period:

Revenue Waterfall

Fundina revenue receiots on investment in portfolio:
Fundina basis swap:

Fundina revenue ledaer:

Fundina available reserve funds:

Total Funding available revenue receipts:

Third partv creditors

(A) Fundina securitv trustee fees pavable:

(B) Issuer’s obliaations for fees pavable:

(C) Other fees pavable:

(D) Cash manaaement fees pavable:

(E) Account bank and corporate services fees pavable:
(F) Fundina basis swap pavable:

(G) Amounts due to the A note tranches l/co loans (AAA):
(H) Principal deficiency in period - AAA (A notes):

(I Amounts due to the B note tranches l/co loans (AA):
(J) Amounts due fundina liauiditv reserve:

(K) Principal deficiencv in period - AA (B notes):

(L) Amounts due to the C note tranches l/co loans (A):
(M) Princioal deficiencv in period - A (C notes):

(N) Amounts due to the D note tranches I/co loans (BBB):
(O) Principal deficiency in period - BBB (D notes):

(P) Amounts due to the E note tranches l/co loans (BB):
(Q) Principal deficiencv in period - BB (D notes):

(R) Fundina reserve fund:

Total Funding obligations:
Excess available funds:

(8S) Principal deficiencv in period - unrated (Z notes):

(T) (i) Profit retained bv Fundina:

(T (ii) Profit retained bv Fundina (on behalf of Issuer):

(U) Amounts due to the Z note tranches I/co loans (unrated):
(V) Start-up loan contribution to Issuer:

(W) Fundina subordinated loan interest:

(X) Issuer swap termination amount:

(Y) (i) Issuer swap excluded termination amount:

(Y) (ii) Funding basis rate swap excluded termination amount:
(Z) Fundina subordinated loan principal:

(AA) Mortaaae trustee deferred contribution:

Excess funds distributed:
Total excess funds available:

Fundina aquaranteed investment contract account (GIC):
Non-bullet funding account:
Authorised Investments:

Interest shortfall in period:
Cumulative interest shortfall:

Principal Ledger: Funding

Funding principal ledaer - AAA (A notes): Credits B/fwd
Fundina principal ledaer - AAA (A notes): Credits in period
Funding principal ledger - Unrated (Z notes): Credits in period
Fundina principal ledaer - AAA (A notes): Debits

Funding principal ledger - Unrated (Z notes): Debits

Z note principal deficiencv sub-ledaer:
Debits:

Credits:

Balance:

22-Jun-2026 Issuer Revenue Priority of Pavments for Period:

22-Jul-2026

Revenue Waterfall

Issuer available revenue receiots from Fundina:

Issuer available revenue receipts from Fundina: (Issuer Expenses)
Issuer revenue ledaer:

Issuer available reserve fund:

Intercompanv excess amounts due to Fundina:

Total Issuer available revenue receipts:

Third partv creditors

(A) Issuer note and securitv trustee fees pavable:

(B) Pavina and aaent bank fees pavable:

(C) Other fees pavable:

(D) Cash manaaement & corporate service provider fees pavable:
(E) Amounts due to the A notes and A note swap oroviders:
(F) Amounts due to the B notes and B note swap providers:
(G) Amounts due to the C notes and C note swap oroviders:
(H) Amounts due to the D notes and D note swap providers:
(I Amounts due to the E notes and E note swap providers:
(J) Issuer reserve fund:

Total Issuer obligations:
Excess available funds:

(K) Profit retained bv Issuer:

(L) Amounts due to the Z notes and Z note swap providers:
(M)(i) Start-up loan interest due:

(M)(ii) Start-up loan principal due: (issuance fee related)
(N) Issuer bank account charges: (clear debit balances)
(O) Issuer swap excluded termination amounts:

(P) Start-up loan principal:

(Q) Fundina intercompanv loan surplus amount:

Funds distributed:
Total excess funds available:

Issuer sterlina account:

Interest shortfall in period:
Cumulative interest shortfall:

Annualised excess spread % - Including Z note interest payment:

Principal Ledger: Issuer

£61,322,029 | Issuer principal ledger - AAA (A notes): Credits B/fwd
£42.177.971 [ Issuer principal ledaer - AAA (A notes): Credits in period
£0 [ Issuer principal ledger - Unrated (Z notes): Credits
£0 [l Issuer principal ledaer - AAA (A notes): Debits
Issuer principal ledger - Unrated (Z notes): Debits

Annualised excess spread % - Excludina Z note interest pavment:

22-Jun-2026
22-Jul-2026

£8.314.552

£8,338.719

£7.396.169
£942,550

£941.850

£942,550
£0

£8.718.355

£15.352
£8.815
£0

£0

£700

£0

£0
£0

1.19%
0.70%

Classification: Private
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LANARK MASTER TRUST - INVESTOR'S REPORT
Arrears Analysis

Report Date: 30-Jun-2026

Months
Current

Current Principal (£)

All Live loans (Owner occupied)

Arrears Amount (£) No. Loan Parts

Current Principal (%)

Arrears Amount (%)

No Loans (%)

>0M <=1M

>1M <=2M

>2M <=3M

>3M <=4M

>4M <=5M

>5M <=6M

>6M <=12M

>12M

Total:

£3,476,886,107 £0 98.39% 0.00% 98.61%
£15,444,373 £63,751 113 0.44% 1.31% 0.43%
£9,102,492 £72,918 77 0.26% 1.49% 0.29%
£8,502,959 £293,636 53 0.24% 6.01% 0.20%
£6,065,788 £462,284 29 0.17% 9.46% 0.11%
£3,323,175 £104,624 18 0.09% 2.14% 0.07%
£1,216,056 £44,185 9 0.03% 0.90% 0.03%
£4,870,219 £295,515 36 0.14% 6.05% 0.14%
£8,526,114 £3,547,585 34 0.24% 72.63% 0.13%
£3,533,937,281 £4,884,498 26,475 100.00% 100.00% 100.00%

Status
Current

Current Principal (£)

All Live loans (Owner occupied)
Arrears Amount (£) No. Loan Parts

Current Principal (%)

Arrears Amount (%)

No Loans (%)

Arrears

Litigation

Possession

Total:

Arrears stated include applicable fees

Arrears Capitalised

£3,476,886,107 £0 26,106 98.39% 0.00% 98.61%

£54,038,004 £4,185,816 354 1.53% 85.70% 1.34%

£3,012,270 £698,683 15 0.09% 14.30% 0.06%

£0 £0 0 0.00% 0.00% 0.00%

£3,533,037,281 £4,884,498 26,475 100.00% 100.00% 100.00%
£7,910,284] £500,748] 69]

Arrears %
3 Months+

Principal at Risk
£24,001,351

All Live Loans (Owner occupied)

Principal at Risk% No. Loan Parts
0.68% 126

6 Months+

£13,396,332

0.38% 70

12 Months+

£8,526,114

0.24% 34

Definition: A mortgage is identified as being in arrears when on any due date which is five or more days past the relevant due date, any amount (including fees) owed by the

borrower is overdue.

Classification: Private
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East Anglia

LANARK MASTER TRUST - INVESTOR'S REPORT

Report Date: un-2026

No. Loan Parts

Pool Analysis

Distribution of loans by Geographical Distribution

% of Total

Current Principal Balance

% of Total

East Midlands

London

North

North West

Outer Metro

Scotland

South West

WEIES

West Midlands

Yorks and Humber

South East

349 1.32% £69,600,049 1.97%
1,538 5.81% £160,264,073 4.54%
2,164 8.17% £746,503,559 21.12%
2,023 7.64% £141,535,079 4.01%
2,825 10.67% £279,781,638 7.92%
1,678 6.34% £511,374,120 14.47%
6.443 24.34% £509,347.373 14.41%

743 2.81% £165,533,850 4.68%

284 1.07% £42,764,365 1.21%

981 3.71% £151,054,961 4.27%
6.174 23.32% £408,936,635 11.57%
1,273 4.81% £347,241,580 9.83%

26,475 100.00% £3,533,937,281 100.00%

Years to Maturity
<= 5

Distribution of loans by Maturi

No. Loan Parts

% of Total

ity Profile

Current Principal Balance

% of Total

> 5 <= 10

10 15

15 <= 20

4,602 17.38% £224,272,798 6.35%
5,805 21.93% £447,239,339 12.66%
5271 19.91% £659,335,017 18.66%
4,404 16.63% £791,951,609 22.41%
3,293 12.44% £672,565,839 19.03%
3,100 1.71% £738,572,679 20.90%
26,475 100.00% £3,533,937,281 100.00%

Repayment Method
Interest Only

No. Loan Parts

Distribution of loans by Repayment Profile

% of Total

Current Principal Balance

% of Total

Repayment

1,554 5.87% £652,085,077 18.45%
24,921 94.13% £2,881,852,204 81.55%
26,475 100.00% £3,533,937,281 100.00%

No. Loan Parts

Distribution of loans by Product Type

% of Total

Current Principal Balance

% of Total

0 0.00% £0 0.00%

666 2.52% £131,227,992 3.71%
20,696 78.17% £3,107,605,172 87.94%
1,117 4.22% £97,403,459 2.76%
3,996 15.09% £197,700,658 5.59%
26,475 100.00% £3,533,937,281 100.00%

No. Loan Parts

Distribution of loans by Loan Type

% of Total

Current Principal Balance

% of Total

VVVVVVVVVVVVVVYV

2,369 8.95% £233,792,513 6.62%
24,106 91.05% £3,300,144,768 93.38%
26,475 100.00% £3,533,937,281 100.00%

Distribution of loans by Seasoning
No. Loan Parts % of Total Current Principal Balance % of Total
0 0.00% £0 0.00%
0 0.00% £0 0.00%
0 0.00% £0 0.00%
193 0.73% £39,013,671 1.10%
309 1.17% £73,870,469 2.09%
638 2.41% £175,383,083 4.96%
832 3.14% £222,328,954 6.29%
1,219 4.60% £343,760,548 9.73%
830 3.14% £206,604,536 5.85%
943 3.56% £182,311,794 5.16%

1,523 5.75% £304,666,465 8.62%

1,845 6.97% £287,266,060 8.13%

2,927 11.06% £392,128,539 11.10%

2,709 10.23% £375,946,471 10.64%

2,059 7.78% £254,328,282 7.20%
10,448 39.46% £676,328,410 19.14%
26,475 100.00% £3,533,937,281 100.00%

Average Loan Size:

Weighted Average Seasoning (months):

Weighted Average Remaining Term (years):

Weighted Average Current LTV (un-indexed):
Weighted Average Current LTV (indexed)*:
Pre-swap vield (on mortgage portfolio):
Post-swap yield (on mortgage portfolio):

Current Nationwide SVR (Owner Occupied):

Mortgage Pool Statistics as at: 30-Jun-2026

88.01
17.72
£139,060
57.75%
47.33%
3.85%
4.92%

6.74%

*Indexation uses Nationwide HPI

Classification: Private
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LANARK MASTER TRUST - INVESTOR'S REPORT

Pool Analysis

Report Date: 30-Jun-2026

Current EPC Rating

No. Loan Parts % of Total Current Principal Balance % of Total

59 0.22% £11,762,289 0.33%

1,727 6.52% £330,197,787 9.34%

5,045 19.06% £740,993,075 20.97%

8,310 31.39% £1,163,513,748 32.92%

3,107 11.74% £489,172,794 13.84%

704 2.66% £120,851,764 3.42%

154 0.58% £25,954,736 0.73%

7,369 27.83% £651,491,088 18.44%

26,475 100.00% £3,533,937,281 100.00%
Potential EPC Rating

No. Loan Parts % of Total Current Principal Balance % of Total

1,182 4.46% £209,888,574 5.94%

9,416 35.57% £1,303,932,388 36.90%

6,684 25.25% £1,099,760,057 31.12%

1,412 5.33% £206,251,936 5.84%

316 1.19% £48,961,315 1.39%

74 0.28% £10,690,852 0.30%

22 0.08% £2,961,071 0.08%

7,369 27.83% £651,491,088 18.44%

26,475 100.00% £3,533,937,281 100.00%

Source of EPC Data: Gov.UK

Classification: Private Page -11-



LANARK MASTER TRUST - INVESTOR'S REPORT

Pool Analysis

LTV Range (%)

Distribution of loans by Loan-to-Value (Current Indexed LTV)*

No. of Loans

% of Total

Current Principal Balance

Distribution of loans by Loan-to-Value (Current LTV)

LTV Range (%) No. of Loans % of Total Current Principal Balance % of Total
>0 <=25 6,301 24.79% £203,295,870 5.75%
>25<=50 7,084 27.88% £763,738,062 21.61%
>50<=55 1,762 6.93% £300,283,229 8.50%
> 55 <= 60 2,003 7.88% £384,510,157 10.88%
> 60 <=65 2,133 8.39% £427,618,441 12.10%
>65<=70 2,260 8.89% £529,898,619 14.99%
>70<=75 1,977 7.78% £487,814,875 13.80%
>75<=80 1,202 4.73% £300,591.461 8.51%
>80<=85 501 1.97% £92,247,469 2.61%
>85<=90 175 0.69% £40,956,493 1.16%
>90<=95 12 0.05% £2,400,565 0.07%
>95 <= 100 2 0.01% £344,591 0.01%
> 100 1 0.00% £237,449 0.01%
Total 25,413 100.00% £3,533,937,281 100.00%
Weighted Average Current LTV per latest final terms 60.35%

Weighted Average Current LTV 57.75%

Average Loan Principal Balance £139,060

% of Total

Distribution of loans by Current Principal Balance

>0 <=25 9,043 35.58% £396,742,325 11.23%
>25<=50 9,598 37.77% £1,407,051,813 39.82%
>50<=55 2,061 8.11% £454,703,347 12.87%
> 55 <=60 2,017 7.94% £474,008,521 13.41%
>60<=65 1,317 5.18% £329,290,691 9.32%
>65<=70 804 3.16% £249,251,425 7.05%
>70<=75 416 1.64% £158,387,330 4.48%
>75<=80 101 0.40% £42,938,223 1.22%
>80<=85 54 0.21% £21,164,086 0.60%
> 85 <= 90 2 0.01% £399,520 0.01%
>90<=95 0 0.00% £0 0.00%
> 95 <= 100 0 0.00% £0 0.00%
>100 0 0.00% 0.00%
Total 25,413 100.00% £3,533,937,281 100.00%
*Indexation uses Nationwide HPI

Weighted Average Current Indexed LTV

LTV Range (Principal) No. of Loans % of Total Current Principal Balance % of Total
>0 <= 50,000 8,763 34.48% £218,141,476 6.17%
> 50,000 <= 100,000 6,001 23.61% £433,660,606 12.27%
> 100,000 <= 150,000 3,231 12.71% £396,231,578 11.21%
> 150,000 <= 200,000 1,953 7.69% £338,537,308 9.58%
> 200,000 <= 250,000 1,286 5.06% £287,532,572 8.14%
> 250,000 <=300,000 951 3.74% £260,493,926 7.37%
> 300,000 <= 400,000 1,189 4.68% £411,660,037 11.65%
> 400,000 <=500,000 811 3.19% £360,087,217 10.19%
> 500,000 <= 750,000 879 3.46% £529,747,748 14.99%
> 750,000 <= 1,000,000 349 1.37% £297,844,813 8.43%
> 1,000,000 0 0.00% £0 0.00%
Total 25,413 100.00% £3,533,937,281 100.00%

Largest Eligible Loan Principal Balance

Classification: Private
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LANARK MASTER TRUST - INVESTOR'S REPORT
Credit Enhancement and Triggers

Credit Enhancement

% of Total excl. Current Note Credit

Series 2 Z VFN Subordination % Enhancement % % Required CE
Class A Notes: £2,091,000,000 89.43% 10.57% 11.79% 10.00%
Class B Notes: £0 0.00% 0.00% 0.00% 0.00%
Class C Notes: £0 0.00% 0.00% 0.00% 0.00%
Class D Notes: £0 0.00% 0.00% 0.00% 0.00%
Series 1 Z VFN: £247,200,000 10.57% 0.00% 0.00% 0.00%
Series 2 Z VFN: £10,000 0.00%
Total excl. Series 2 Z VFN: £2,338,200,000
Total: £2,338,210,000
Target reserve required amount: £28,437,600 1.22% of total notes o/s
Target reserve actual amount: £28,437,600 1.36% of AAA o/s

Trigger Events

Asset Trigger Trigger Event

An amount is debited to the AAA principal deficiency sub-ledger to the Funding NO
principal deficiency ledger.

Non-Asset Trigger Trigger Event
An insolvency event in relation to the seller. NO
Seller's role as servicer is terminated and a new servicer is not appointed within 60 days. NO

On any distribution date and following the exercise of the right of set-off available to the mortgages
trustee, the seller fails to pay to the mortgages trustee any offset benefit or non-cash redraw NO
contribution amount, where such failure, in the opinion of the Funding security trustee, is materially
prejudicial to the interest of the note holders of the notes issued by all Funding issuers.

The current seller's share is equal to or less than the minimum sellers share on any two NO
consecutive trust distribution dates "seller's share event".

Arrears or Step-up Trigger Event

The current principal balance of the mortgage loans in the mortgages portfolio in arrears for NO
more than 90 days divided by the current principal amount of the mortgage pool, exceeds 2%.

Issuer Events of Default Default
The terms and conditions set out in the base prospectus include market standard events of default,

including, for example, a non-payment under the outstanding notes or a material breach of its
contractual obligations under the programme documentation by the Issuer.*

Outstanding Issuer event of default: NO
*Please see 'Terms and Conditions of the notes' in the base prospectus for further details.

Disclosure Requirements Compliant
Nationwide Building Society retains a net economic interest of not less than 5% in the Lanark Master Issuer

Programme in accordance with Article 405 of Regulation (EU) No 575/2013 of the Capital Requirements YES
Regqulation and Article 51 of the AIFM Regulation and further confirms that this interest is held via the

Seller Share.

On 23 February 2026, the High Court approved the transfer of the business and assets of Clydesdale Bank PLC (trading as Virgin Money) to Nationwide
Building Society by means of a Banking Business Transfer Scheme under Part VIl of the Financial Services and Markets Act 2000 (the Scheme). On 2
April 2026, Nationwide Building Society assumed all relevant roles in the Lanark securitisation (including the roles of Seller, Servicer, Cash Manager and
other ancillary roles) and will be responsible for and have an ongoing role in the management of the securitisation going forward. Nationwide Building
Society are now a party to the relevant Lanark contracts in place of Clydesdale Bank PLC, as if the contracts had been originally entered into by
Nationwide Building Society.
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LANARK MASTER TRUST - INVESTOR'S REPORT

MAIN PARTIES TO THE STRUCTURE, RATINGS AND TRIGGERS (IF APPLICABLE)

Role Long Term Rating (Moody's/Fitch) Short Term Rating (Moody's/Fitch) Applicable Trigger (Loss of)
No further assignment of loans (o the morlgages trust unless a
Ad(cr) (Moody's), A- (Fitch) y is provided 1
assianment date.
auditors ppointed by o
A3(cr) (Moody's) p licab
to mortgage loans assianed to the trust.
Htem "W of minimum sellers share increase from 20% to greater of:
Sellor Nationwide Building Society Aad(or) | AA- Pri(er) I F1 Ras(er)orP1(c) (oody'), F1+ (Fch) () 0% o o) 100% ess 5% of ggregate morigage portoli
A3(cr) or P-1(cr) (Moody's), F1 (Fitch) | em "W of minimum sellers share increase to 100%.
. Establish a Funding Liquidity Reserve Fund (see page 110 of base.
AS(er) (Moodys), A o F1 (Fitch) prospectus dated 17 February 2025 for ful detals).
The period of monies received by the servicer, on behalfof the
A-or F1 (Fitch) Imortgages trustee, and paid o the transaction account is reduced
rom a maximum of three (3) business days to two (2) business
days.
The period of monies received by the servicer, on behalf of the
F2 or BBB+ (Fitch) mortgages trustee, shall be paid into such collection account by the
Servicer Nationwide Building Society Aad(cr) [ AA- P1(en) [ F1+ servicer promptly upon receipt
A3(cr) (Moody's) "Back-up" servicer / facilator to be appointed.
Baa3(cr) (Moody's) [ back-up servicer will be appointed with respect to the issuer and
Funding
Where the "Collection Bank Minimum Ratings" are no longer
satisfied, procure the transfer of the Collection Accounts to an
authorised institution with respect to the minimum ratings required
Collection Bank Nationwide Building Society AL AR P1IF+ P-1 (Moodys), F1 or A (Fitch) or obtain a guarantee from such institution. Ifthe Collection Bank
maintains ratings of at least P-2 by Moody's , the Seller may fund
the "Mortgages Trust Account Reserve Fund" in accordance with
clause 36.1 and 36.2 of the Mortgages Trust Deed.
A3(cr) (Moody's) Back-up cash manager faciltator wil be appointed
Cash Manager Nationwide Building Society Aa3(cr) | AA- PA(er) [F1+
Back-up cash manager and back-up issuer cash manager wil be
Baad(cr) (Moody's) s
Level 1: F1 and A (Fitch), P-1(cr) or A2(cr)
ooty Collateral posting / Transfer / Guarantor
Vevel 2 £ and A- (Filch") Collateral postina / Transfer / Guarantor
Funding Swap Provider National Ausiralia Bank Limited Aat(en) 1 AA- Pen)/Ft+ Level3:F3.and Ba‘mz‘;'s‘;“ P-2(en) or A3(") [ rangfer  Guarantor and Collateral
Where counterparty s on Rating Watch Remedet st roqured.Incuding postg colsterl o obaring
Negaive wih Fch, ol aing deeedtt be |2 UATane o ranser o eigibl ansiree - see swep agreemen
one notch lower. for more detal
Level 1: F1 and A(dcr) (Fitch"), A3(cr)
(il Collateral posting / Transfer / Guarantor
Funding Swap Provider Nationwide Bilding Society Aa3(cr) | AA-(der) P-A(er) [ F+ 1 awel 2+ £ and A-lder) (Fitchy Collateral postina / Transfer / Guarantor
Level 3: F3 and BBB-(der) (Fitch"), Baal(cr) | 2o/ uarantor and Gollateral
(Moody's)
“Where counterparty is on Rating Watch Remedial action required, including posting collateral, or obtaining
Negative with Fitch, actual rating deemed to be | guarantee or transfer to elgible transferee - see swap agreement
one notch lower. for more datail
Start up Loan Provider Nationwide Building Society Aad(er) | AA- PA(er) [ F1+
Termination within 30 days of breach, unless suitably rated
rovider can provide a guarantee, otherwise transfer to suitably
rated provider.
Account Bank Provider (Mortgages Trustee GIC & Transaction Accounts and Funding GIC . e g .
A ) Nationwide Bilding Society Al AR P-1/F1 Moody's (P-1), Fitcht (A or F1) | rotstion o the Trustee Transaction Accounts, where the "Account
Bank Minimum Ratings" are no longer satisfied, fund the
"Mortgages Trust Account Reserve Fund" in accordance with
clause 36.1 and 36.2 of the Mortgages Trust Deed.
Termination within 30 days of breach, unless suitably rated
Account Bank Provider (Issuer) Nationwide Building Society Al AA- P1/F+ Moody's (P-1), Fitch* (A or F1) provider can provide a guarantee, otherwise transfer to suitably
rated provider.
Principal Paying Agent & Agent Bank Deutsche Bank AG A1/ A P-1/F1
Note Trustee Deutsche Trustee Company Limited NA
Corporate Services Provider Vistra (UK) Limited NiA
Funding & Issuer Security Trustee, US Paying Agent, Registrar & Transfer Agent Deutsche Bank Trust Company Americas AllA P1/F1

Stock Exchanae Listina

Reaistered Office (Issuer)

Issuer Lanark Master Issuer plc

Funding Lanark Funding Limited

Mortgages Trustee Lanark Trustees Limited

Programme Arrangers The institution(s) identified as the arranger(s) in the
applicable final terms

Manager The institution(s) identified as the arranger(s) in the

applicable final terms
UK Listing Authority - London
3rd Floor 11-12 St James's Square London SW1Y4LB

Lead Manaaers
Leaal Advisors

Issuer

Nationwide Building Society

Note Trusteeflssuer Security Trustee/Funding Security Trustee

CONTACTS

Treasurv DCM Team (UK Treasurv):
Mark Henderson- Head of Unsecured Fundina & Covered Bonds. Treasurv Debt Caoital Markets
Nick Akhondi - Manaaer. Treasurv Debt Cavital Markets

Reoort locations:
Bloomberg: LAN Mige

httos://live.irooms.net/clvdesdalebankolc
httos:/fww t
httos://www.euroabs.com/IH.asox?d=26366

urodh 100120075

The institution(s) identified as the arranger(s) in the
applicable final terms

Clifford Chance LLP

Clifford Chance LPP / Shepherd & Wedderburn LLP
KL Gates LLP

‘email: treasurvdem@virainmonev.com
“Tel: 07909 442634 (mark henderson@virainmonev.com)
‘Tel: 07483 949973 (nick.akhondi@virainmonev.com)

In accordance with the Bank of England Transparency Directive, Investor Repors, Loan Level Data, Programme Documents and a Liability model can be viewed at:

Lanark Master Trust Report incornorates:
Lanark Trustees Limited

Lanark Funding Limited

Lanark Master fssuer olc

Disclaimer

or complete
made to the final terms and base brosnectus for a full descriotion of the nofes and their structure.
This inves s onlv and is

houi e

with respect to t d. R hould

fer or invitation with resoect fo the ourchase or sale of anv related security.
when making any decision whether to buy. hold or sell securit
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