
Calculation Date September 23, 2022
Cash Settlement Date September 30, 2022

Last Settlement Date June 30, 2022

3 Months Euribor (%) 1,193%

Next Settlement Date December 30, 2022

Payment data

(i) Cumulative Losses previous (Jun 30, 2022) 3.595.941,83

Initial Credit Protection Amount 5.980.411,37

Credit Protection Adjustment Amount (Workout) (80.026,86)

Other Adjustment (6.187,95)

Late Recovery Amount 0,00

(ii) Cumulative Losses (Sep 30, 2022) 5.894.196,56

(ii)-(i) Period Losses 2.298.254,73

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 2.328.814.289,19 92,1% 2.087.635.153,78 0,00 224.032.120,46 1.863.603.033,32 0,00
Protected tranche Amount A 177.000.000,00 7,0% 158.669.331,30 0,00 17.027.417,70 141.641.913,60 0,00
Threshold amount 22.757.142,89 0,9% 19.161.201,06 2.298.254,73 0,00 16.862.946,33 5.894.196,56
Total 2.528.571.432,08 100,0% 2.265.465.686,14 2.298.254,73 241.059.538,16 2.022.107.893,25 5.894.196,56

Tranches
Initial

Balance as of September 30, 2022
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Interest per  
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Amortisation 
Amount per 
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Amortisation 
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Tranche
WAL

Next 
Interest 
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Next Interest 
per  Note

Next Interest per  
Tranche

Protected tranche Amount A ES0305594006 1.770 1.947,26 3.446.650,20 9.620,01 17.027.417,70 1,71 9,693% 1.960,72 3.470.474,40

CLN information

Threshold Actual Data
Cumulative Adjusted Credit Losses 37.928.571,48 5.980.411,37
Cumulative Unmatured Losses 177.830.532,36 5.058.344,47
WA PD Non Defaulted 2,50% 1,35%
PRONA vs Initial PRONA 10,00% 80,20%

Subordination Event Information

PRONA 2.028.001.713,04
Portfolio Amortization 241.059.538,16
C.P.R. (annual) 2,22%

Portfolio Amortization










