
Calculation Date February 13, 2023
Cash Settlement Date February 20, 2023

Last Settlement Date November 21, 2022

3 Months Euribor (%) 2,703%

Next Settlement Date May 22, 2023

Payment data

(i) Cumulative Losses previous (Nov 21, 2022) 25.255.806,28

Initial Credit Protection Amount 26.853.590,85

Credit Protection Adjustment Amount (Workout) 36.428,14

Other Adjustment (351.267,76)

Late Recovery Amount 0,00

(ii) Total 26.538.751,23

(ii)-(i) Cumulative Losses (Feb 20, 2023) 1.282.944,95

Initial Verifiable Reference Obligations (Pending) 0,00

Final Verifiable Reference Obligations (Pending) 0,00

Aggregate Seller Payment 2.838.742,41

Losses information

Previous Loss Allocation (i) Amortisation Amount Final Cummulative
 Balance Balance Losses

Senior tranche amount 2.185.000.000,00 92,0% 509.671.509,18 0,00 72.053.046,13 437.618.463,05 0,00
Protected tranche Amount A 166.300.000,00 7,0% 37.660.397,78 1.282.937,98 5.142.744,35 31.234.715,45 2.838.742,41
Threshold amount 23.700.000,00 1,0% 0,00 0,00 0,00 0,00 23.700.000,00
Total 2.375.000.000,00 100,0% 547.331.906,96 1.282.937,98 77.195.790,48 468.853.178,50 26.538.742,41

Tranches
Initial

Balance as of February 20, 2023
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Amortisation 
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Amortisation 
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Next 
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Tranche

Protected tranche Amount A ES0305365001 1.663 609,77 1.014.047,51 3.863,91 6.425.682,33 1,25 11,553% 548,50 912.155,50

CLN information

Threshold Actual Data
Cumulative Adjusted Credit Losses 35.625.000,00 29.523.340,95
Cumulative Unmatured Losses 37.660.397,78 21.479.578,00

Subordination Event Information

PRONA 488.535.134,93
Portfolio Amortization 77.195.790,48
C.P.R. (annual) 2,87%

Portfolio Amortization





n/a








