
Cash Settlement Date June 20th, 2019

Previous Balance Loss Amount Amortisation Amount Final Balance
SENIOR TRANCHE AMOUNT 939.300.000,00 0,00 0,00 939.300.000,00

PROTECTED TRANCHE AMOUNT 60.600.000,00 0,00 0,00 60.600.000,00
THRESHOLD AMOUNT 10.100.000,00 0,00 0,00 10.100.000,00

TOTALS 1.010.000.000,00 0,00 0,00 1.010.000.000,00

FIXED AMOUNT 3.541.381,49             Calculation Date June 13, 2019
Fixed Component Amount 2.741.647,02 Cash Settlement Date June 20, 2019
Issuer Operating Expenses 141.067,64 Disbursement Date December 19, 2018

Subordinated Loan Amounts 658.666,83 3 Months Euribor(%) -0,322%
Next Interest Rate 8,900%

AGGREGATE SELLER PAYMENT 0,00 Next Settlement Date September 20, 2019

ISIN Code ES0305382006 RONA 840.366.742,58
Current Interest Amount 2.741.647,02 CPR 6,92%

CLN Amortisation Amount 0,00 Portfolio Amortisation Amount 0,00
WAL 2,37

Next Interest Amount per Note 1.378.310,64

RONA 169.632.881,26
WA Pd 0,96%

WA LGD 48,09%

TRANCHES
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GENERAL DATA

PORTFOLIO INFORMATION (as of May 30th)CLN INFORMATION

REPLENISHMENT INFORMATION 

INITIAL CREDIT PROTECTION AMOUNTS
205.065,21

Credit Protection Adjustment Amount
0,00



RO Reference Number Credit Event Type Credit Event Date
Initial Credit Protection 

Amount Auditor Verification
Failure to pay           March 15, 2019 9.109,88 PENDING
Failure to pay           March 15, 2019 13.602,31 PENDING
Failure to pay           March 25, 2019 5.824,77 PENDING
Failure to pay           March 25, 2019 2.659,48 N/A
Failure to pay           March 15, 2019 2.992,51 N/A
Failure to pay           March 25, 2019 1.374,17 N/A
Failure to pay           March 25, 2019 2.062,55 N/A
Failure to pay           March 25, 2019 2.058,27 N/A
Failure to pay           March 15, 2019 4.098,82 N/A
Failure to pay           March 15, 2019 5.084,69 PENDING
Failure to pay           March 15, 2019 4.001,97 N/A
Failure to pay           March 15, 2019 1.335,73 N/A
Failure to pay           March 15, 2019 475,93 N/A
Failure to pay           April 25, 2019 3.123,98 N/A
Failure to pay           April 5, 2019 4.074,68 N/A
Failure to pay           April 15, 2019 4.529,39 PENDING
Failure to pay           April 5, 2019 6.857,71 PENDING
Failure to pay           April 15, 2019 1.544,21 N/A
Failure to pay           April 5, 2019 2.239,23 N/A
Failure to pay           April 5, 2019 2.904,07 N/A
Failure to pay           April 5, 2019 474,36 N/A
Failure to pay           April 25, 2019 59,81 N/A
Failure to pay           April 15, 2019 6.017,98 PENDING
Failure to pay           April 15, 2019 4.433,60 N/A
Failure to pay           April 25, 2019 1.091,87 N/A
Failure to pay           April 5, 2019 4.862,84 PENDING
Failure to pay           April 5, 2019 10.397,42 PENDING
Failure to pay           April 15, 2019 1.194,92 N/A
Failure to pay           April 5, 2019 40,60 N/A
Failure to pay           April 25, 2019 3.044,92 N/A
Failure to pay           April 5, 2019 3.411,04 N/A
Failure to pay           April 25, 2019 2.397,80 N/A
Failure to pay           May 16, 2019 1.113,59 N/A
Failure to pay           May 16, 2019 1.157,61 N/A
Failure to pay           May 6, 2019 5.441,79 PENDING
Failure to pay           May 6, 2019 229,67 N/A
Failure to pay           May 6, 2019 2.113,03 N/A
Failure to pay           May 7, 2019 2.612,68 N/A
Failure to pay           May 6, 2019 6.699,06 PENDING
Failure to pay           May 16, 2019 3.380,32 N/A
Failure to pay           May 6, 2019 3.727,22 N/A
Failure to pay           May 26, 2019 557,76 N/A
Failure to pay           May 16, 2019 6.071,41 PENDING
Failure to pay           May 16, 2019 2.349,64 N/A
Failure to pay           May 16, 2019 2.566,53 N/A
Failure to pay           May 6, 2019 2.005,87 N/A
Failure to pay           May 16, 2019 1.802,97 N/A
Failure to pay           May 6, 2019 3.091,62 N/A
Failure to pay           May 6, 2019 12.861,54 PENDING
Failure to pay           May 6, 2019 703,86 N/A
Failure to pay           May 6, 2019 4.252,42 PENDING
Failure to pay           May 6, 2019 3.647,97 PENDING
Failure to pay           May 6, 2019 15.875,11 PENDING
Failure to pay           May 16, 2019 8.916,02 PENDING
Failure to pay           May 6, 2019 4.731,90 PENDING
Failure to pay           May 16, 2019 3.706,61 N/A
Failure to pay           May 26, 2019 139,97 N/A
Failure to pay           May 16, 2019 4.432,18 PENDING
Failure to pay           May 6, 2019 4.700,45 PENDING
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