
Calculation Date December 16, 2022
Cash Settlement Date December 23, 2022

Last Settlement Date September 28, 2022

3 Months Euribor (%) 2,102%

Next Settlement Date March 23, 2023

Payment data

(i) Cumulative Losses previous (Sep 2022) 0,00

Initial Credit Protection Amount 67.466,11

Credit Protection Adjustment Amount (Workout) 0,00

Other Adjustment 0,00

Late Recovery Amount 0,00

(ii) Cumulative Losses (Dec 2022) 67.466,11

(ii)-(i) Period Losses 67.466,11

Initial Verifiable Reference Obligations (Pending) 0,00

Final Verifiable Reference Obligations (Pending) 0,00

Aggregate Seller Payment 0,00

Losses information

Previous Loss Allocation Amortisation Amount Final Cummulative
 Balance Balance Losses

Senior tranche amount 2.726.700.005,19 91,5% 2.726.700.005,19 0,00 0,00 2.726.700.005,19 0,00
Protected tranche Amount A 223.500.000,00 7,5% 223.500.000,00 0,00 0,00 223.500.000,00 0,00
Threshold amount 29.800.000,00 1,0% 29.800.000,00 67.466,11 0,00 29.732.533,89 67.466,11
Total 2.980.000.005,19 100,0% 2.980.000.005,19 67.466,11 0,00 2.979.932.539,08 67.466,11

Initial
Balance as of December 23, 2022

Tranches
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Protected tranche Amount A ES0305673008 2.235 2.811,72 6.284.194,20 0,00 0,00 3,11 12,752% 3.188,00 7.125.180,00

CLN information

Threshold Actual Data
Cumulative Adjusted Credit Losses 59.600.000,10 67.466,11
Cumulative Unmatured Losses 253.300.000,00 47.162,88
WA PD Non Defaulted 3,00% 0,73%
PRONA vs Initial PRONA 10,00% 95,56%

Subordination Event Information

PRONA 2.847.777.963,47
Portfolio Amortization 132.222.041,72
C.P.R. (annual) 9,12%

Portfolio Amortization

Threshold Actual Data
Cumulative Credit Losses 52.150.000,09 67.466,11
WA PD Non Defaulted 2,50% 0,73%
Buyer´s Bankruptcy Event of Default YES NO
PRONA vs Initial PRONA 10,00% 95,56%
Replenishment amount YES NO

Replenishment Stop Event information

PRONA 132.222.035,76

Replenishment information






