Cash Settlement Date December 27, 2023

Payment data

Cash Settlement Date
Last Settlement Date
3 Months Euribor (%)
Next Date

December 27, 2023
September 28, 2023

3,916%
March 25, 2024

Portfolio Amortization

PRONA
Portfolio Amortization

osses information

[6) cumulative Losses previous (Sep 2023) 0,00|
Initial Credit Protection Amount 30.228,02
Credit Protection Adjustment Amount (Workout) 0,00
Other Adjustment 0,00
Late Recovery Amount 0,00
(i) Cumulative Losses (Dec 2023) 30.228,02
[Gi)-G) Period Losses 30.228,02

Initial Verifiable Reference Obligations (Pending)

0,00
c.P.R. (annual) Final Verifiable (Pending) m
Aggregate Seller Paymen 0,
Tranches
Initial Loss Allocation Final Cummulative
Balance as of December 27, 2023 Balance Losses
Senior tranche amount 1.738.500.000,00 000 1572.110.470,37] 0,00)
Protected tranche Amount A 142.500.000,00 0,00 128.861.510,25 0,00
[Threshold amount 19.000.000,00 30.228,02 18.969.771,98 30.228,02]
[Total 1.900.000.000,00 30.228,02 1.719.941.752,60) 30.228,02]

LN information

Amortisation Next
|SIN Gode | Number of Interest per | Amount per Interest |Next Interest[Next Interest per
Bonds per Note Tranche
Tranche Note Rate
Protected tranche Amount A_| ES0305741003 | _ 1.425 4.971.468,75 | 9.570,87 13916%| 3.111,07 | 443327475

I(2) Cumulative Adjusted Credit Losses
|(b) Detachment Point Protected Tranche
) Higher Risk PRONA (difference 35 bps)

Subordination Event Information
Threshold

2,00%
4,25%
35,00%

There is no Subordination Event, so amortisation takes place Pro-rata

Obigatin,



Initial Cedit Protection

OriginalROID Anon | Credit Event Type | Credit vent Date: Auditor Verification
Amount

9063000155X000WQS | _Restructuring | __October 18,2023 276657 wa

90630001-55000X6Z | Restructuring | October 31,2023 650068 verified

9063000155X000ISZN_| _Restructuring | November 6,2023 1147563 wa

90630001-55K000TWS | Restructuring | November 16,2023 374793 wa

90630001-550006LG2_| Restructuring | _November 27,2023 573721 wa

3022802



Inital Credit Protection Credit Protection
Original ROID Anon | Credit Event Type | Credit Event Date Auditor Verification CureDate Worked out Date
Amount Adjustment Amount

90630001-554000WQS | _Restructuring | October 16,2023 276657 wa

90630001-55X000X6Z_| _Restructuring | _October 31,2023 650068 verified

90630001-55000ISZN_| _Restructuring | _ Novernber 6,2023 1147563 na

90630001-554000TWS | Restructuring | _ November 16,2023 374793 wa

90630001-55X000ELG2_| _Restructuring | _ November 27,2023 573721 wa

30.228,02 [ 0,00 |

Total




