& Santander

Cash Settlement Date December 28, 2022

Payment data

December 20, 2022
December 28, 2022

September 28, 2022

Calculation Date
Cash Settlement Date
Last Settlement Date

Losses information

(i) Cumulative Losses previous (sep-22)

11.563.534,22

Initial Credit Protection Amount

13.344.297,19
3 Months Euribor (%)

2,141% Credit Pr ion Adj (Workout) (287.329,46)
Next Settlement Date March 28, 2023 Other Adjustment (71.384,75)
Late Recovery Amount 0,00

(i) Cumulative Losses (dic-22) 12.985.582,98

Gii)-(i) Period Losses 1.422.048,76 |
Portfolio amortization — — — -
PRONA 1.014.930.890,66 In_ltlal Verlflable Reference Obligations (Pent‘!lng) 0,00
. L Final Verifiable Reference Ol (Pending) 0,00
Portfolio Amortization 129.224.335,92|
C.P.R. (annual)" 2,41%
CPR (j) Annualised Constant Prepayment Rate

Aggregate seller payment 0,00

Tranches

Initial Previous Loss Allocation Amortisation Final Cummulative
Balance Balance as of December, 2022 Balance Losses
[Senior tranche 1.969.000.022  89,5%| 1.009.740.654,12 000  117.417.041,52]  892.323.612,60) 0,00
Protected tranche A 55.000.000 2,5% 28.205.050,50} 0,00 3.279.804,00 24.925.246,50) 0,00
Protected tranche B 143.000.000 6,5% 73.333.131,30} 0,00 8.527.490,40 64.805.640,90) 0,00
Threshold 33.000.000 1,5%| 21.436.465,79) 1.422.048,76 0,00 20.014.417,03] 12.985.582,98
Total 2.200.000.022  100,0%| 1.132.715.301,71 1.422.048,76 129.224.335,92| 1.002.068.917,03| 12.985.582,98|

CLN information

Current Amortisation | Amortisation Next Next
ISIN Code o':uB"ol:er Interest per| Cu:el}trlannts:;t:st Amount per Amount per W(ﬁL Interest | Interest N::(I_I[?atz:e:e!
Note P Note Tranche Rate per Note P
Protected tranche A | ES0305510002 550 358,81 197.345,50 5.963,28|  3.279.804,00| 1,36 3,74% 423,84 233.112,00
Protected tranche B | ES0305510010 1.430] 929,18 1.328.727,40, 5.963,28|  8.527.490,40| 1,36 8,14% 922,35  1.318.960,50

WAL " Weighted average life

Triggers: Subordination Event Information

Threshold Actual Data
Cumulative Adjusted Credit Losses 33.000.000,34 13.391.013,11
Cumulative Unmatured Losses 122.974.647,59 10.713.294,89
ghted ge PD Non Defaulted 2,50% 1,67%
PRONA vs Initial PRONA 10,00% 46,13%

Banco Santander, S.A., as Originator, continues to retain in this securitisation, on an ongoing basis, a material net economic interest of not less than 5% as contemplated by Article 6.3.(b) of
Regulation (EU) 2017/2402. Such holding will be achieved by retaining not less than 5% of the nominal value of each Reference Obligation.
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I Credit Protection
Original RO D Anon Credit Event Type Credit Event Date Auditor Verification
Amount
90630001-55X0009T78 Failure to pay ‘September 6, 2022, 5.168,91 N/A
90630001-55X0008T9H Failure to pay September 4, 2022 1.310,10 N/A
90630001-55X0009TOV Failure to pay September 7, 2022 817976 N/A
90630001-55X000GCD7 Restructuring September 6, 2022 2.526,56 N/A
90630001-55X000GCD7 Restructuring September 6, 2022 1.03882 N/A
90630001-55X0007T70 Failure to pay September 11,2022 16.280,86 N/A
90630001-55X000GNP2 Restructuring September 14,2022 171613 N/A
90630001-55X000GNP4. Restructuring September 14,2022 2.930,03 N/A
90630001-55X000GNPA Restructuring September 15,2022 263576 N/A
90630001-55X000GNPD Restructuring September 16, 2022 3.93457 N/A
90630001-55X000GNPD Restructuring September 16,2022 3.44439 NIA
90630001-55X0009M7F Failure to pay September 20, 2022 1314572 N/A
90630001-55X000BWFN Failure to pay September 20, 2022 67554 N/A
90630001-55X00095GW Failure to pay September 22,2022 12.923,30 N/A
90630001-55X000700A Failure to pay September 23,2022 16.502.45 N/A
90630001-55X0009TE2 Failure to pay September 25, 2022 312939 N/A
90630001-55X000GNQB Restructuring September 26, 2022 520164 N/A
90630001-55X0009KBZ Failure to pay September 27, 2022 3.064.42 N/A
90630001-55X0009T8H Failure to pay September 28, 2022 20106,46 N/A
90630001-55X000955X Failure to pay September 28, 2022 5.757,85 N/A
90630001-55X000GABM Failure to pay September 28, 2022 469575 N/A
90630001-55X000BRUS Failure to pay September 28, 2022 3.399,50 N/A
90630001-55X000BV67 Failure to pay September 28, 2022 2.410,87 NIA
90630001-55X000BXHH Failure to pay September 28, 2022 2.687.81 N/A
90630001-55X000BXHI Failure to pay September 29, 2022 3.645,05 N/A
Restructuring September 29, 2022 3.399,35 N/A
Restructuring September 29, 2022 157755 N/A
Restructuring September 30, 2022 4589,72 N/A
90630001-55X000GNQY Restructuring September 30, 2022 217555 N/A
90630001-55X000GCCW Restructuring August 1,2022 0,00 N/A
90630001-55X0009MZ) Failure to pay October 4,2022 73.706,36 N/A
90630001-55X0009Kal Failure to pay October 4,2022 14.592.48 N/A
90630001-55X0008Y95 Failure to pay October 4,2022 1.586,38 N/A
90630001-55X0009MYP Failure to pay October 6, 2022 20063,37 N/A
90630001-55X0009TC4 Failure to pay October 10,2022 403885 N/A
90630001-55X0008YL3 Failure to pay October 9, 2022 118.143,36 N/A
90630001-55X000GNS 1 Restructuring October 5, 2022 7.294,10 N/A
Restructuring October 10,2022 262137 N/A
90630001-55X0009RRK Failure to pay October 13,2022 9.844.27 N/A
90630001-55X0009K5A Failure to pay October 17,2022 335.073,39 N/A
90630001-55X000BTLR Failure to pay October 17,2022 2.490,00 N/A
90630001-55X0009KBY Failure to pay October 18, 2022 7.41149 N/A
90630001-55X0009T1Y Failure to pay October 18, 2022 1.602,40 N/A
90630001-55X000BWQ0 Failure to pay October 18, 2022 92932 N/A
90630001-55X000GNSS Restructuring October 18, 2022 2.304,67 N/A
90630001-55X000BYRZ Failure to pay October 20,2022 182143 N/A
90630001-55X000F291 Restructuring September 28, 2021 3.468,80 N/A
90630001-55X0008YLB Restructuring October 14,2022 92277.62 N/A
90630001-55X000F28W. Restructuring September 24,2021 1.823,00 N/A
Restructuring August9, 2021 380.868,92 N/A
90630001-55X000FZ9X Restructuring February 24, 2022 3.552,00 N/A
90630001-55X000FZ9X Restructuring February 24, 2022 3.305,81 N/A
90630001-55X000FID5 Restructuring Noverber 12, 2021 2.355,86 N/A
90630001-55X000BUMA Failure to pay October 23,2022 2.514,50 N/A
90630001-55X000BWDA Failure to pay October 26, 2022 2.068,94 N/A
90630001-55X0009L0H Bankruptcy September 23, 2022 2539433 N/A
90630001-55X0009LM9 Bankruptcy October 4,2022 20555,29 N/A
90630001-55X0008TVT Failure to pay October 28, 2022 245384 N/A
90630001-55X0009T0S Failure to pay October 29,2022 9.907,35 NIA
90630001-55X000853P Failure to pay October 29,2022 229874 N/A
90630001-55X000BVLT Failure to pay October 30,2022 214829 N/A
90630001-55X0008VL2 Failure to pay October 30,2022 157069 N/A
90630001-55X0008YBA Failure to pay October 29,2022 233411 N/A
90630001-55X0009TLY Failure to pay October 20,2022 17.74214 N/A
90630001-55X0007Q19 Failure to pay November 3, 2022 121764 N/A
90630001-55X00095)A Failure to pay November 5, 2022 573985 N/A
90630001-55X0009TBH Failure to pay November 5, 2022 14.854,04 N/A
90630001-55X0009T06 Failure to pay November 9, 2022 4907,25 N/A
90630001-55X0008T11 Failure to pay November 1, 2022 267856 N/A
90630001-55X000858Y Failure to pay November 3, 2022 246219 N/A
90630001-55X0007Q90 Failure to pay November 13, 2022 8.595,93 N/A
90630001-55X0007SN8 Failure to pay November 13, 2022 520441 N/A
90630001-55X00075D9 Failure to pay November 13, 2022 4292,95 N/A
90630001-55X0009MAA Failure to pay November 13, 2022 14.276,39 N/A
90630001-55X0009MAE Failure to pay November 13, 2022 3139332 N/A
90630001-55X000GRU7 Restructuring November 12, 2022 87528 N/A
90630001-55X0009RFG Failure to pay November 17, 2022 3.298,09 N/A
90630001-55X000G50Q Restructuring November 17, 2022 167423 N/A
90630001-55X0009R39 Failure to pay November 18, 2022 7.71372 N/A
90630001-55X0009TF8 Failure to pay November 18, 2022 2.068,11 N/A
90630001-55X0009T0Y Restructuring November 3,2022 40451,90 N/A
90630001-55X0009T7P Failure to pay November 19, 2022 10.284,79 N/A
90630001-55X000BTXC Failure to pay November 21, 2022 77369 N/A
90630001-55X0008ZA1 Failure to pay November 19, 2022 2.261,92 N/A
90630001-55X000GS 1E Restructuring November 23, 2022 1.699,98 N/A
90630001-55X000GS1S Restructuring November 25, 2022 4276,80 N/A
90630001-55X000GS1U Restructuring November 25, 2022 221636 N/A
90630001-55X0009RKN Failure to pay November 27, 2022 23.096,32 N/A
90630001-55X0009SN5 Failure to pay November 26, 2022 30.796,46 N/A
90630001-55X000BW2C Failure to pay November 28, 2022 268127 N/A
90630001-55X000BUHW Failure to pay November 29, 2022 329553 N/A
90630001-55X000BWQB Failure to pay November 29, 2022 216516 N/A
90630001-55X000DL3P Failure to pay November 29, 2022 1.826,81 N/A
90630001-55X000GS 1K Restructuring November 18, 2022 2.990,93 N/A
90630001-55X000G52C Restructuring November 29, 2022 7.994,48 N/A
90630001-55X0008VLR Failure to pay November 30, 2022 2.439,66 N/A
90630001-55X000BWGO Failure to pay November 30, 2022 131815 N/A
Restructuring November 30, 2022 130.805,56 N/A

1.721.046,90
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Credit Prote

Original ROID Anon | Credit Event Type [~ Credit Event Date Auditor Verification X Cure Date Worked out Date
Amount Adjustment Amount
90630001-55X000826A | Restructuring March 29,2021 0,00 N/A (233047) October 4,2022
9063000155X0009SEN Restructuring March5,2021 0,00 N/A (6.428,76) November 11, 2022
9063000155X000BUAM | Failure to pay June 29,2021 0,00 N/A 98190 November 28, 2022
9063000155X0008XS3 Failure to pay June 29,2021 0,00 N/A 1.998,04 November 28, 2022
9063000155X0008YQM | Failure to pay July 21,2021 0,00 N/A 243337 November 28, 2022
9063000155X0008Y0A |  Failuretopay | November 29,2021 0,00 N/A 193411 November 28, 2022
9063000155X0008V3R | Failure to pay December 4, 2021 0,00 N/A (1.265,65) October 26,2022
90630001-55X000C409 | Failure to pay February 28, 2022 0,00 N/A 71383 November 28, 2022
90630001-55X00085C0_| _Failure to pay April 15,2022 0,00 N/A 243117 November 28, 2022
90630001-55X0009MPO_| _ Failure to pay July4,2022 0,00 N/A (53.160.94) November 23, 2022
90630001-55X0009T78 | Failuretopay |  September 6,2022 516891 NIA 000
90630001-55X000BT9H | Failuretopay | _September 4, 2022 131010 NIA 0,00
90630001-55X0009T0V | Failuretopay | September 7, 2022 817976 N/A 0,00
90630001-55X000GCD7 | Restructuring | September 6, 2022 2.526,56 N/A 0,00
90630001-55X000GCD7 | Restructuring | _September 6, 2022 103882 N/A 0,00
90630001-55X0007T70 | Failuretopay | September 11,2022 16.280,86 N/A 0,00
90630001-55X000GNP2 | Restructuring | _September 14,2022 171613 N/A 0,00
90630001-55X000GNP4 | Restructuring | _September 14,2022 2.930,03 N/A 0,00
90630001-55X000GNPA_| _ Restructuring | _September 15,2022 263576 N/A 0,00
90630001-55X000GNPD_| _ Restructuring | September 16, 2022 393457 N/A 0,00
90630001-55X000GNPD_| _ Restructuring | September 16,2022 344439 N/A 0,00
90630001-55X0009M7F | Failuretopay | _September 20,2022 1314572 N/A 0,00
Failuretopay | September 20, 2022 675,54 NIA 000
Failuretopay | September 22, 2022 12.92330 NIA 0,00
90630001-55X000700A | Failuretopay | September 23,2022 1650245 NIA 0,00
90630001-55X0009TE2 | Failuretopay | September 25, 2022 312939 NIA 0,00
Restructuring | _September 26, 2022 5.201,64 NIA 0,00
90630001-55X0009KBZ | Failuretopay | September 27, 2022 3.064,42 NIA 0,00
90630001-55X0009T8H | Failuretopay | September 28, 2022 20106,46 NIA 0,00
90630001-55X000955X | _Failuretopay | September 28, 2022 5.757,85 NIA 0,00
Failuretopay | September 28, 2022 4.695,75 NIA 0,00
90630001-55X000BRUS | _ Failuretopay | _September 28,2022 3.399,50 NIA 0,00
90630001-55X0008V67 | Failuretopay | September 28, 2022 241087 NIA 0,00
Failuretopay | _September 28, 2022 268781 NIA 0,00
90630001-55X000BXHI | _Failuretopay | September 29, 2022 3.645,05 NIA 0,00
90630001-55X000GNQS | Restructuring | _September 29, 2022 339935 NIA 0,00
90630001-55X000GNQT | Restructuring | _September 29, 2022 157755 NIA 0,00
90630001-55X000GNQW | Restructuring | _September 30, 2022 4589,72 NIA 0,00
Restructuring | _September 30, 2022 275,55 NIA 0,00
90630001-55X000GCCW_| _Restructuring August 1,2022 0,00 NIA 0,00
90630001-55X0008RP3 | Failure to pay. August 29, 2022 (2535.57) NIA 0,00 September 1,2022
90630001-55X0009M2) | _Failure to pay. October 4,2022 73.706,36 NIA 0,00
90630001-55X0009KQI | _Failure to pay October 4,2022 14.592,48 NIA 0,00
90630001-55X0008Y95 | Failure to pay. October 4,2022 1.58638 NIA 0,00
90630001-55X0009MYP_| _ Failure to pay October 6, 2022 20063,37 NIA 0,00
90630001-55X0009TC4 | Failure to pay. October 10,2022 4.038,85 NIA 0,00
90630001-55X0008YL3 | _ Failure to pay October 9, 2022 118.143,36 NIA 0,00
90630001-55X000GNS1 | _Restructuring October 5, 2022 7.294,10 NIA 0,00
90630001-55X000GNS6 | _Restructuring October 10,2022 262137 NIA 0,00
90630001-55X0009RRK | Failure to pay. October 13,2022 9.844,27 NIA 0,00
90630001-55X0009K5A | Failure to pay. October 17,2022 335.073,39 NIA 0,00
90630001-55X000BTIR | _ Failure to pay October 17,2022 2.490,90 NIA 0,00
90630001-55X0009KBY | Failure to pay. October 18, 2022 7.411,49 NIA 0,00
90630001-55X0009T1Y | Failure to pay. October 18, 2022 160240 NIA 0,00
Failure to pay October 18, 2022 920,32 NIA 0,00
90630001-55X000GNSS | _Restructuring October 18, 2022 230467 NIA 0,00
90630001-55X0008YRZ_| _ Failure to pay. October 20,2022 182143 NIA 0,00
90630001-55X000F291 | Restructuring | _September 28, 2021 3.468,80 NIA 0,00
90630001-55X0008YLB | Restructuring October 14,2022 92277.62 N/A 0,00
90630001-55X000F28W | Restructuring | _September 24, 2021 1.823,09 N/A 0,00
90630001-55X0008580 | Restructuring August 9, 2021 380.868,92 N/A 0,00
90630001-55X000FZ9X | Restructuring February 24,2022 3.552,90 N/A 0,00
90630001-55X000FZ9X | Restructuring February 24,2022 330581 N/A 0,00
90630001-55X000FID5 | Restructuring | November 12,2021 2.355,86 N/A 0,00
90630001-55X0008UM4 | Failure to pay October 23,2022 251450 N/A 0,00
90630001-55X000BWDA | _ Failure to pay October 26,2022 2.068,94 N/A 0,00
90630001-55X0009L0H Bankruptcy September 23,2022 2539433 N/A 0,00
90630001-55X0009LM9 Bankruptcy October 4,2022 20555,29 N/A 0,00
90630001-55X0008TVT | Failure to pay October 28,2022 245384 N/A 0,00
90630001-55X0009T05 | Failure to pay October 29,2022 9.907,35 N/A 0,00
90630001-55X000853P_| _Failure to pay October 29,2022 229874 N/A 0,00
90630001-55X000BVLT | Failure to pay October 30,2022 214829 N/A 0,00
90630001-55X0008VL2 | _ Failure to pay October 30,2022 157069 N/A 0,00
90630001-55X0008YBA | Failure to pay October 29,2022 233411 N/A 0,00
90630001-55X0009TLU_ | Failure to pay October 20,2022 17.74214 N/A 0,00
90630001-55X0008YF5 | Failure to pay April 22,2022 (1.287,22) N/A 0,00 October 31,2022
90630001-55X0008X2H | Failure to pay June 23,2022 (1.721.92) N/A 0,00 October 14,2022
90630001-55X0008505 | _Failure to pay August 1,2022 (2.42023) N/A 0,00 October 6,2022
90630001-55X0007Q19 | Failure to pay November 3, 2022 121764 N/A 0,00
90630001-55X00095JA | Failure to pay November 5, 2022 573985 N/A 0,00
90630001-55X0009TBH | _ Failure to pay November 5, 2022 14.854,04 N/A 0,00
90630001-55X0009T06 | _ Failure to pay November 9, 2022 4907,25 N/A 0,00
90630001-55X0008T1I Failure to pay November 1, 2022 2.678,56 N/A 0,00
90630001-55X000858Y | _Failure to pay November 3, 2022 2.462,19 N/A 0,00
90630001-55X0007Q90 | Failuretopay | November 13,2022 8.595,93 N/A 0,00
90630001-55X0007SN8_| _ Failuretopay | November 13,2022 5.20441 N/A 0,00
90630001-55X00075D9 | Failuretopay | November 13,2022 4.292,95 N/A 0,00
90630001-55X0009MAA | Failuretopay | November 13,2022 14.276,39 N/A 0,00
90630001-55X0009MAE | Failuretopay | November 13,2022 3139332 N/A 0,00
90630001-55X000GRU7 | Restructuring | November 12,2022 875,28 N/A 0,00
90630001-55X0009RFG | Failuretopay | November 17,2022 3.298,09 N/A 0,00
90630001-55X000GS0Q | Restructuring | November 17,2022 167423 N/A 0,00
90630001-55X0009R39 | Failuretopay | November 18, 2022 771372 N/A 0,00
90630001-55X0009TF8 | _ Failuretopay | November 18, 2022 2.068,11 N/A 0,00
90630001-55X0009T0Y | Restructuring November 3, 2022 40451,90 N/A 0,00
90630001-55X0009T7P | Failuretopay | November 19, 2022 10.284,79 N/A 0,00
90630001-55X0008TXC | Failuretopay | November 21,2022 773,69 N/A 0,00
90630001-55X0008ZA1 | Failuretopay | November 19,2022 2.261,92 N/A 0,00
90630001-55X000GS1E_|  Restructuring | November 23, 2022 169998 N/A 0,00
90630001-55X000GS1S | Restructuring | November 25, 2022 4.276,80 NIA 0,00
90630001-55X000GS1U_| _Restructuring | November 25, 2022 221636 NIA 0,00
90630001-55X0009RKN_| _ Failuretopay | November 27, 2022 23.096,32 NIA 0,00
90630001-55X0009SN5 | Failuretopay | November 26, 2022 30796,46 NIA 0,00
90630001-55X000BW2C | Failuretopay | November 28,2022 268127 NIA 0,00
90630001-55X000BUHW | Failuretopay | November 29, 2022 329553 NIA 0,00
90630001-55X0008WQB | _ Failuretopay | November 29, 2022 2165,16 NIA 0,00
90630001-55X000DL3P | Failuretopay | November 29, 2022 1.826,81 N/A 0,00
1.567.533,18 -52.693,40
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o ) ) Credit Protection ) s Credit Protection
Original RO ID Anon Credit Event Type Credit Event Date Amount Auditor Verification . Cure Date Worked out Date

90630001-55X000GS 1K Restructuring November 18, 2022 2.990,93 N/A 0,00

90630001-55X000G52C Restructuring November 29, 2022 7.994,48 N/A 0,00
90630001-55X000BVLR Failure to pay November 30, 2022 2.439,66 N/A 0,00
90630001-55X000BWGO Failure to pay November 30, 2022 131815 N/A 0,00
90630001-55X000GS2H Restructuring November 30, 2022 130.805,56 N/A 0,00
90630001-55X0009MPQ Failure to pay July 3,2022 (160.856,60) N/A 0,00 | November 23, 2022
90630001-55X000BTSR Failure to pay August 2, 2022 (1.783,47) N/A 0,00 November 8, 2022
90630001-55X000BSEB Failure to pay August 14, 2022 (1.976,44) N/A 0,00 | November 21,2022
90630001-55X0009T0S Failure to pay October 29, 2022 (9.907,35) N/A 0,00 | November 30, 2022

[ 2897508 | [ 0,00 |

Total [ 153855810 | | -52.603,40 |




