
Calculation Date September 21, 2022
Cash Settlement Date September 28, 2022

Last Settlement Date June 28, 2022

3 Months Euribor (%) 1,168%

Next Settlement Date December 28, 2022

Payment data

Threshold Actual Data
Cumulative Adjusted Credit Losses 33.000.000,34 11.841.962,59
Cumulative Unmatured Losses 137.737.440,08 8.347.676,88
Weighted average PD Non Defaulted 2,50% 1,74%
PRONA vs Initial PRONA 10,00% 52,01%

Triggers: Subordination Event Information

(i) Cumulative Losses previous (Jun-22) 9.779.918,93

Initial Credit Protection Amount 11.805.739,09

Credit Protection Adjustment Amount (Workout) (234.636,06)

Other Adjustment (7.568,81)

Late Recovery Amount 0,00

(ii) Cumulative Losses (Sep-22) 11.563.534,22

(ii)-(i) Period Losses 1.783.615,29

Initial Verifiable Reference Obligations (Pending) 0,00

Final Verifiable Reference Obligations (Pending) 0,00

Losses information

Previous Loss Allocation Amortisation Final Cummulative
 Balance Balance Losses

Senior tranche 1.969.000.022 89,5% 1.138.811.328,84 0,00 129.070.674,72 1.009.740.654,12 0,00
Protected tranche A 55.000.000 2,5% 31.810.377,50 0,00 3.605.327,00 28.205.050,50 0,00
Protected tranche B 143.000.000 6,5% 82.706.981,50 0,00 9.373.850,20 73.333.131,30 0,00
Threshold 33.000.000 1,5% 23.220.081,08 1.783.615,29 0,00 21.436.465,79 11.563.534,22
Total 2.200.000.022 100,0% 1.276.548.768,92 1.783.615,29 142.049.851,92 1.132.715.301,71 11.563.534,22

Initial
Balance as of September, 2022

Tranches

ISIN Code
Number 

of Bonds

Current 
Interest per  

Note

Current Interest 
per  Tranche

Amortisation 
Amount per 

Note

Amortisation 
Amount per 

Tranche

WAL 
(ii)

Next 
Interest 

Rate

Next 
Interest 

per  Note

Next Interest 
per  Tranche

Protected tranche A ES0305510002 550 236,49 130.069,50 6.555,14 3.605.327,00 1,45 2,77% 358,81 197.345,50
Protected tranche B ES0305510010 1.430 886,83 1.268.166,90 6.555,14 9.373.850,20 1,45 7,17% 929,18 1.328.727,40

CLN information

PRONA 1.144.183.835,92

Portfolio Amortization 142.049.851,92
C.P.R.  (annual) (i) 2,79%

Portfolio amortization

Aggregate seller payment 0,00








