
Calculation Date November 14, 2022
Cash Settlement Date November 21, 2022

Last Settlement Date August 22, 2022

3 Months Euribor (%) 1,802%

Next Settlement Date February 20, 2023

Payment data

(i) Cumulative Losses previous (Aug 22, 2022) 25.120.070,37

Initial Credit Protection Amount 26.336.337,38

Credit Protection Adjustment Amount (Workout) (689.236,36)

Other Adjustment (391.294,74)

Late Recovery Amount 0,00

(ii) Total 25.255.806,28

(ii)-(i) Cumulative Losses (Nov 21, 2022) 135.735,91

Initial Verifiable Reference Obligations (Pending) 0,00

Final Verifiable Reference Obligations (Pending) 0,00

Aggregate Seller Payment 1.555.804,43

Losses information

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

Senior tranche amount 2.185.000.000,00 92,0% 573.197.601,50 0,00 63.526.092,32 509.671.509,18 0,00
Protected tranche Amount A 166.300.000,00 7,0% 42.490.165,53 135.734,06 4.694.033,69 37.660.397,78 1.555.804,43
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% 615.687.767,03 135.734,06 68.220.126,01 547.331.906,96 25.255.804,43

Tranches
Initial

Balance as of November 21, 2022
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Current 
Interest per  

Note

Current 
Interest per  
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Amortisation 
Amount per 

Note

Amortisation 
Amount per 

Tranche
WAL

Next 
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Next Interest 
per  Note

Next Interest per  
Tranche

Protected tranche Amount A ES0305365001 1.663 596,83 992.528,29 2.904,25 4.829.767,75 1,26 10,652% 609,77 1.014.047,51

CLN information

Threshold Actual Data
Cumulative Adjusted Credit Losses 35.625.000,00 27.976.902,57
Cumulative Unmatured Losses 42.490.165,53 23.000.274,64

Subordination Event Information

PRONA 568.519.481,61
Portfolio Amortization 68.220.126,01
C.P.R. (annual) 2,01%

Portfolio Amortization








