WUARIERLT INVESITUR REFURI

Cash Settlement Date June 21, 2021

Transaction data

GENERAL DATA

Calculation Date June 14,2021
Cash Settlement Date June 21, 2021
Last Settlement Date March 22, 2021

3 Months Euribor (%) -0,543%

Next Settlement Date September 20, 2021
C.PR. 4,19%
RONA 1.719.780.680,63

Portfolio Amortization 186.054.905,82

Current
Interest per
Tranche

Current
Interest per
Note

ISIN Code  Number

of Bonds

Amortisation
Amount per

FIXED AMOUNT

2.991.366,15

Fixed Component Amount 2.828.291,55
Issuer Operating Expenses 163.074,60
Subordinated Loan Amounts 0,00
AGGREGATE SELLER PAYMENT 0,00

Amortisation
Amount per
Note

Next
Interest
Rate

Next

Next Interest
Interest

Tranche per Tranche

TRANCHE A| ES0305424006
TRANCHE B| ES0305424014

1.425
1.995

186,27
1.284,64

265.434,75

9.387.230,25

2.562.856,80 | 13.142.122,35

per Note
166,96 237.918,00
1.151,42 | 2.297.082,90

6.587,53 2,07
6.587,53 2,07

1,160%
8,000%

Transaction triggers

CUMULATIVE UNMATURED LOSSES

Defaulted Notional Amount 44.708.069,84
Non Worked-Out Initial Credit Prot. Amount 17.228.484,14

TOTAL 27.479.585,70

CUMULATIVE ADJUSTED CREDIT LOSSES

Initial Credit Protection Amount 14.312.942,94
Credit Protection Adjustment Amount (>0) 0,00
TOTAL 14.312.942,94

SUBORDINATION EVENT INFORMATION

Threshold Actual Data
Cumulative Adjusted Credit Losses 42.750.000,33 14.312.942,94
Cumulative Unmatured Losses 217.259.262,00 27.479.585,70
WA PD Non Defaulted 2,50% 1,22%
PRONA vs Initial PRONA 10,00% 57,33%

Tranches and amortisation

Threshold Loss Allocation

CURRENT PERIOD LOSS ADJUSTMENT (Calculation Period)
14.312.942,94

Initial Credit Protection Amount

Credit Protection Adjustment Amount (315.300,89)
Others Recovery Amount (90.873,51)
TOTAL 13.906.768,54

Tranches Amortisation

PORTFOLIO AMORTISATION AMOUNT

Reductions / Removals

= Senior Tranche Amortisation Amount (87,891%) 163.525.553,22
= Tranche A Amortisation Amount (5,045%) 9.387.230,25
= Tranche B Amortisation Amount (7,064 %) 13.142.122,35
TOTAL 186.054.905,82

TRANCHES

Previous Balance Loss Allocation Amortisation Amount  Final Balance
SENIOR TRANCHE AMOUNT 1.576.940.061,19 0,00 163.525.553,22 1.413.414.507,97
PROTECTED TRANCHE AMOUNT A 90.524.692,50 0,00 9.387.230,25 81.137.462,25
PROTECTED TRANCHE AMOUNT B 126.734.569,50 0,00 13.142.122,35 113.592.447,15
THRESHOLD AMOUNT 14.785.510,26 3.042.256,95 0,00 11.743.253,31
TOTALS 1.808.984.833,45 3.042.256,95 186.054.905,82 1.619.887.670,68
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QUARTER CREDIT EVENT NOTICE INFORMATION

R°;::;::‘“ Original ROID Anon | Credit Event Type | Credit Event Date Pm"'.‘c:‘;’;:f‘mfum V:;‘ﬁiati’on
- 9063001 Bankupto December 22020 2286065 NA
- 9063000 wo | Failwe to pay March 3, 2021 7052647 NA
- 906300 Failue o pa March 8, 2021 357883 NA
- > | Restructuring March 4, 2021 1179774 NA
- Restructuring March4, 2021 18293.02 NA
- 9063000 Restructuring March 5, 2021 18026.28 NA
- 9063000 Restructuring March 8, 2021 8326679 NA
- 9063000 U Resictuing March 8, 2021 7376154 NA
- 9063001 Restructuring March 8, 2021 121.560.91 NA
- 9063000 04 | Resinicturing March 8, 2021 80274,78 NA
- Failure to pa March 10, 2021 9017.14 NA
- 906300« Failure to pa March 10, 2021 7.028.00 NA
- 9063000155X0002HBN | _Restruoturing March 10, 2021 5.499.37 NA
- 9063000 u | Bankupto February 8, 2021 635067 NA
- Restucturing March 11,2021 1769675 NA
- 9063000155X000275H | _Failure to pa March 12, 2021 368571 NA
- 9063000 Restructuring March 12, 2021 224627 NA
- 9063000155X0002KPQ | Restructuring March 12, 2021 320429 NA
- 9063000155X0002KPV | Restructuring March 12, 2021 294946 NA
- 9063000155X0002KPX | Restructuring March 12, 2021 418382 NA
- Failure to pa March 13, 2021 1221078 NA
- Failue to pa March 14, 2021 3585065 NA
- Restructuring March 17, 2021 1588180 NA
- Failure to pa March 21, 2021 1268634 NA
- W | Resimcturing March 22, 2021 14,446 80 NA
- 9063001 Failure to pa March 23,2021 906593 NA
- 9063000155X0002APX | Failure to pay March 25, 2021 1030047 NA
- Ty | Failse to pay March 26, 2021 2520237 NA
- 9063000155X000281Y | _Failure fo pay March 26,2021 1008527 NA
- Failue to pa March 28, 2021 12822035 NA
- 9063000155X0002FUH | Failure to pay March 28, 2021 3207243 NA
- 9063000155X0002178 | Failure to pay March 28, 2021 415773 NA
- Failue o pa March 28, 2021 1602180 NA
- Failue to pa March 29, 2021 2277589 NA
- Restructuring March 26, 2021 1083273 NA
- 906300¢ Restructuring March 26,2021 2560420 NA
- oH | Restctuing March 26, 2021 560070 NA
- Restructuring March 26, 2021 1826935 NA
- 906300 Restruoturing March 29, 2021 6.334.55 NA
- )| Resinciuing March 30, 2021 489535 NA
- 9063000155X0002CHS | Restructuring March 31,2021 500323 NA
- 11 | Restuoturing March 31,2021 2423323 NA
- 906300 Restructuring April 6, 2021 215565 NA
- 9063000155X0002HE4 | Restructuring April 7, 2021 3856.12 NA
- 906300 Restructuring April9, 2021 3345114 NA
- 9063000155X0002Hv8 | Restnucturing April 15, 2021 860806 NA
- 9063000 Restructuring April 20, 2021 693,00 NA
- 9063000 Restructuring Apil 22, 2021 7.485.96 NA
- Restructuring Apri 23, 2021 948084 NA
- Restructuing Aprl 23, 2021 2234635 NA
- 9063000156X00027F4 | _Restucturing April 27, 2021 2098219 NA
- 9063000155X00027F3 | _ Restucturing Apil 27, 2021 6.960.18 NA
- D | Faiue to pa April 1, 2021 175641 NA
- o1 | Faiiwe to pay April 1, 2021 284097 NA
- Failure to pa April 2, 2021 136828 NA
- 906300 Failure to pa April 3, 2021 21.724.06 NA
- Failure to pa April9, 2021 36:860.14 NA
- 906300 Failure to pa Apil 10, 2021 10.177.80 NA
- 9063000155X000275R | _Failure to pay April 10,2021 545081 NA
- D; Failure to pa Apri 11,2021 1169107 NA
- 9063000 p | Faile o pay April 14, 2021 2015726 NA
- Failure to pa Apil 15, 2021 690,88 NA
- ) Failre to pa April 15, 2021 1075034 NA
- 906300 Failure to pa April 17, 2021 9428874 NA
- 9063000 Failure to pa Apil 18, 2021 431855 NA
- Banknupe, March 23, 2021 261222 NA
- 9063000155X0002H2K | Failure to pay April 24, 2021 58.776.50 NA
- Failure to pa Apil 25, 2021 2062319 NA
- 9063000 Failure to pa Apil 26, 2021 453751 NA
- 06300 Failure to pa April 27, 2021 1978182 NA
- 9063000155X0002FXT | _Failue o pa Apil 28, 2021 4172159 NA
- 9063000155X0002A72 | _Failure to pay Apil 30, 2021 4.466.77 NA
- 9063001 Failure to pa April 30, 2021 7.347,12 NA
- 063000 Failure to pa April 30, 2021 7.347.12 NA
- 9063000 ok | Failue to pa April 30, 2021 180168 NA
- > | Restructuring March4, 2021 3167.82 NA
- Resirucluring | February24, 2021 1162015 NA
- 1w | Restuctuing | February 26, 2021 327397 NA
- | Restctuing March 10, 2021 404441 NA
- Resirucring | February24, 2021 404187 NA
- 906300 Resirucluring | February24, 2021 42.126.13 NA
- Restructuring March 26, 2021 930000 NA
- Restructuring March 17, 2021 1724743 NA
- 06300 Restructuing March 24, 2021 575358 NA
- 9063000 Restructuring March 29, 2021 204372 NA
- 9063000155X00020YP | Restructuring | February 24, 2021 841827 NA
- 9063000 Restnuctuing March 8, 2021 1005425 NA
- 9063000 G | Restructuring June 5, 2020 19022.77 NA
- 9063000 Restructuring May 21,2020 47.502,06 NA
- 9063000155X0002H00 | Resimcturing Apri 22, 2021 1215.489.40 pending
- 9063000 Restuctuing April 28, 2021 110.994,16
- > | Restructuring | October 29, 2020 164.015,10
- M8 | Restuctuing | October 23,2020 201814534
- )| Restucwing | september 24, 2020 22516386
- 9063000 ) Restructuring May 6, 2020 30.582,01
- 9063000 0| Banknupic February 10, 2021 18.174.08
- 9063000 ) Failure to pa May 21,2021 6.02065
- 9063000155X00026PB | _Failure to pay May2, 2021 765.35
- ) Failure to pa May 22,2021 195661
- 906300« Failure to pa May21,2021 2290788
- 063000 ) | Faile o pa May 12,2021 129.402.26
- 906300 Failure to pa May 20,2021 7.157.29
- Failure to pa May 20,2021 886411
- 906300 Eailure 1o po May1,2021 27631679
- Failure to pa May 14, 2021 810171
- )| Failue to pay May 16,2021 942612
- 9063000 Failure to pa May9, 2021 62934
- 063000156X000278L | _Failure to pa May8, 2021 1850136
- 9063000155X0002FDK | Failure to pay May 19,2021 360684
- 40 | Failue to pay May 22,2021 1157347
- Q0 | Faile o 0ay May 1, 2021 1676578
- 9063000155X0002FTZ | _Failure to pa May 12,2021 991769
- Failure to pa May 19,2021 3989559
- 9063000 7| Failwe to pa May 14,2021 480082
- )| Faile o pa May 14, 2021 867451
- Failure to pa May 14,2021 162223
- DA | Failwe to pay May 13,2021 364026
- 0| Faivetooa May 22,2021 277613
- 9063000 Failure to pa May 1, 2021 9.006.19
- Restructuring May3, 2021 540054
- 06300 Restructuring May 18,2021 671557
- 06300 Restructuring May 21,2021 13866.41
- 9063000 > | Restructuring May 24,2021 10.108.91
- 7| Restruoturing May 14,2021 272871
- ul Restuouring May 14, 2021 2170939
- 9063000155X00027EE | _Failure to pay May 29,2021 7.068.10
- 9063000 Failure to pa May 29,2021 27.954.01
- 063000155X0002FCL | Failure to pay May 29, 2021 6.380.41
- Eailure to po May 29,2021 10.712.94
- 9063000 B Restructuring Apil 28, 2021 29388306
- Resiruciuring May 26,2021 3078204
- 906300 Restructuring May 26,2021 8.905.49
- 9063000155X0002M1J | Restnucturing May 28, 2021 462683

6.526.325,51
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the cesc

ROReference Initial Credit Credit Protection
Original ROID Anon | Credit Event Type | Credit Event Date Adjustment CureDate | Worked out Date
Protection Amount | Verification
Amount
- 9063000155X00026TW | Barnknpley | December2, 2020 2286065 wa
- 063000 ) Failre 0 pay March3, 2021 7052647 va
- Failre 0 pay Marcns, 2021 357883 wa
- 9063000155X000281D | Restruetuing March 4, 2021 1170774 na
- 906300 Resicturing March, 2021 1820302 wa
- Resinucturing Marchs, 2021 18.026.28 na
- Restructuring Marchs, 2021 8326679 wa
- U | Restructuing March, 2021 7376154 na
- 9063000 Resructuring Marchs, 2021 121.560,91 a
- 2063000 4 | Restctuing Marcns, 2021 8027478 wa
- 9063000 Failre o pay March 10, 2021 9017.14 a
- Failre 0 pay March 10,2021 792890 wa
- 92063000 Resircturing March 10, 2021 549,37 a
5 w | sanapiey February8, 2021 635067 wa
- 9063000155X0002M7W | Restructuring March 11, 2021 17696.75 a
- Failre 0 pay March 12,2021 368571 wa
- 9063000 Resircturing March 12,2021 224627 a
- 9063000155X0002KPQ | Restructuing March 12,2021 320420 wa
- 9063000155X0002KPV | Restetuing Mareh 12,2021 294946 na
- 9063000155X0002KPX | _Restucturing March 12,2021 418382 wa
- 9063000155X00024PW | Faiure o pay March 13, 2021 1221078 na
- Failre 0 pay March 14, 2021 3585065 wa
- Resinucturing March 17, 2021 1688180 na
- 9063000155X0002550 | _Faiie to pa March 21,2021 1268634 wa
- 9063000155X0002H1) | Restretuing March 22,2021 1444680 na
- 906300 Fallre o pay March 23, 2021 906593 wa
- 9063000155X0002APX | Failure to pa March 25, 2021 1030047 na
- 9063000155X00027T) | Faikre to pa March 26, 2021 2520237 a
- 1v | Fairetopa March 26, 2021 1008527 wa
- 9063000 Failre o pay March 28, 2021 12822035 a
- 9063000155X0002FUH | _Faikre o pay March 28, 2021 3207243 wa
- Failre o pay March 28, 2021 4157.73 a
- Failre 0 pay March 28, 2021 1602189 wa
- 9063000155X0002C_|_Faikre to pa March 29, 2021 2277589 a
- 9063000155X0002598 | _Restucturing March 26, 2021 1083273 wa
- Restucturing March 26, 2021 2569420 a
- 9063000155X0002DH | Restucturing March 26, 2021 560070 wa
- Resiructuring March 26, 2021 18.260.35 va
- Restructuring March 20, 2021 630455 wa
- > [ Restructuing March 30, 2021 489535 na
- 9063000155X0002CHs | _Restucturing March 31,2021 500323 wa
- 9063000155X0002LU1 | Restretuing March 31,2021 2423323 na
- Fallre 0 pay Janu 021 +13.023,00 wa March 17,2021
- « | Foiuretopay | Febriary 13,2001 236544 na n
- 9063000155X0002434 | _Faikre to pay | February 18, 2021 264732 wa March3, 2021
- Resirowing | February 26, 2020 na 3633250 March2.2021
- 9063000155X000263P | _Resteturing Apri 62021 215665 a
- Restucturing April7,2021 385612 wa
- 9063000 Resircturing Apri 9, 2021 3345114 a
- Restucturing Apil 15,2021 5608,06 wa
- Restucturing April20,2021 693,00 a
- Restucturing Apil 22,2021 748596 wa
- 9063000 Resircturing Apri| 23,2021 948084 a
- 9063000155X00024G | _Restucturing Apil 23,2021 2234635 wa
- Restucturing Apil 27,2021 2098219 a
- Restucturing Apil 27,2021 6960.18 wa
- 9063000155X0002BPD | Faitre to pa April1,2021 175641 va
- 9063000155X0002E01 | Faiire to pa April1, 2021 284097 wa
- 9063000155X0002HF | Failre o pay April2,2021 136628 na
- 2063001 Fallre o pay April3, 2021 2172406 wa
- 92063000 Failre 0 pay April9, 2021 3686914 na
- Failre o pay Apil 10.2021 1017780 wa
- Failre 0 pay Apil 10,2021 545081 na
- 9063000155X0002PDX | Falire to pa Apil 11,2021 1160107 wa
- 9063000155X00024DP | _Faikre 1o pa Apil 13,2021 2015726 wa
- 9063000155X0002EPG | _Failre to pa April 15,2021 690,88 wa
- 9063000 ) Fallre o pay Apil 15,2021 1075034 wa
- Failre o pay Apil 17,2021 9428874 wa
- Failre 0 pay Apil 18,2021 431855 wa
- 9063000155X000242Z | Banknpt March 23, 2021 261222 a
- Failre 0 pay Apil 24,2021 5677650 wa
- 9063000155X0002F XM | Failre to pa Api| 25,2021 2062319 wa
- Failre o pay Apil 26,2021 453751 wa
- 206300! Failre 0 pay Apil27,2021 1078182 na
- 1] Fairetopay Apil 26,2021 4172150 wa
- Failre 0 pay Apil 30,2021 446,77 va
- 2063001 Fallre o pay Apil 30,2021 734712 wa
- 206300: Failre 0 pay Apil 30,2021 734712 na
- K | Faiure o pa Apil 30,2021 180168 wa
- 9063000155X000260 | _Restucturing March4, 2021 316782 na
- 9063000155X0002686 | Restructuing | February 24, 2021 1162015 wa
- 9063000155X000201W | Restcturing | Febuary 26,2021 327397 na
- Resructuring March 10,2021 404401 wa
- 9063000155X0002BFF | Restucturing | February 24,2021 404187 wa
- Resiotuing | February 24, 2021 4212613 wa
- 9063000155X0002FWR | Restucturing March 26, 2021 9300,00 wa
- 906300 Resiucturing March 17, 2021 1724743 wa
- Restucturing March 24, 2021 575358 wa
- Restucturing March 29, 2021 204372 wa
, 0P | Restuotuing | Febmary 24,2021 841827 wa
- 9063000 ) | Restructuring March, 2021 1005425 wa
- G | Restucturing June 5.2020 1002277 wa
- Restucturing May 21,2020 4750206 wa
- 2063000 Reslucturing Apil 26,2021 11099416 wa
- 9063000155X000280 | _Resinctuing | Oclober 29,2020 164015,10 na
- 9063000 Resirucwring | Seplember 24,2020 | 225,163,865 wa
- 2 | Restnctuing 2020 3058201 na
- 906300 Fallre o pay i 021 775118 wa ‘April 29,2021
- Failre 0 pay January 13, 2021 180766 va April 26,2021
- Failre lo pay | December 29,2020 9.13499 wa ‘April 26,2021
- Failre 1o pay | Seplember 29,2020 690429 na April 12,2021
- Barknpley October 7,2020 wa 225893 April5.2021
- Restucturing May 13,2020 wa 2500570 April 22,2021
- 9063000155X0002502 | _Restructuing | _February 23, 2021 2360166
- 9063000155X0002M7W | _Restucturing March 11,2021 1769675
- 906300 Restucturing Marchs, 2021 8027478
- 90630001-55X0002H8T | Restnucturing | December 30,2010 wa 1581028 May 17,2021
- Barknpt Febuary 10,2021 1817408 wa
- Failre 0 pay May 21,2021 602065 wa
- Failre 0 pay May 2, 2021 576535 a
- 2063000 Fallre o pay May 22,2021 195661 wa
- 2063001 Failre 0 pay May 21,2021 2200788 va
, ) [ raitretopa May 12,2021 120.402.26 wa
- Failre 0 pay May 20,2021 715720 va
- 906300 Failre o pay May 20,2021 8.864,11 wa
- 206300: Failre 0 pay May 1,2021 27631679 na
- 9063000 Failre o pay May 14,2021 810171 wa
- 906300 Failre 0 pay May 16,2021 942612 na
- 9063000 Failre o pay May0, 2021 62034 wa
- Failre 0 pay May 8, 2021 1850136 na
- 9063000155X0002FDK | _Faike 1o pa May 19,2021 360684 wa
- 9063000155X0002FJ0 | Faikre to pa May 22,2021 1157317 wa
- 9063000155X0002FQQ | _Failre to pa May 1,2021 1676578 wa
- Failre o pay May 12,2021 9917,60 wa
- Failre o pay May 19,2021 3989559 a
- 2063000 7| Faireopay May 14,2021 48008 wa
- 9063000 /| Faitre o pa ay 14,2021 8.674,51 a
- 906300 Fallre o pay May 14,2021 162223 wa
- 9063000155X0002HDA | _Failre to pa May 13,2021 3640.26 wa
- 9063000 Fallre o pay May 22,2021 277613 wa
- Failre 0 pay May 1,2021 900619 na
- 906300 Resluctuing May 3, 2021 540054 wa
- Resicturing May 18,2021 671557 na
- Restructuring May 21,2021 1386641 wa
- 906300 Resictuing May 24,2021 1010891 na
- 9063000155X0002PWT | _Restructuing May 14,2021 272871 wa
- 9063000155X0002PWU | Restucturing May 14,2021 2170930 na
- Failre 0 pay May 20,2021 706810 wa
- 206300! Failre 0 pay May 29,2021 2795401 na
- Failre 0 pay May 29,2021 6389.41 a
- Failre o pay May 20,2021 1071294 wa
- 82 | Restuowing ‘April 28,2021 203.883,06 wa
- 9063000 Resicturing May 26,2021 397824 wa
- 9063001 Resiucturing ay 26,2021 590549 wa
- 9063000155X0002M1J | _Restructuing May 28,2021 462683 na
3424313,70 (81.407.41)




