Cash Settlement Date December 22, 2022

ayment data

Calculation Date December 15, 2022
Cash Settlement Date December 22, 2022
Last Settlement Date September 22, 2022
3 Months Euribor (%) 2,081%

Next Settlement Date March 22, 2023

PRONA 164.150.648,33|
Portfolio Amortization 16.061.887,79
C.P.R. (annual) 5,49%)

Losses information

(i) Cumulative Losses previous (Sep 22, 2022)

6.749.342,84

Initial Credit Protection Amount
Credit Protection Adjustment Amount (Workout)
Other Adjustment

8.524.076,25
(1.596.835,67)
(136.518,77)

Late Recovery Amount 0,00
(ii) Cumulative Losses (Sep-22) 6.790.721,81
Gi)-(i) Period Losses 41.378,97 |
Initial Verifi 0 [{ 9) 0,00
Final Veril 0 ( g) (38.164,58)

Aggregate Seller Paymen

00

Initial Previous Loss Allocation Amortisation Amount Final Cummulative
Balance Balance as of December 22, 2022 Balance Losses
[Senior tranche amount 874.000.000,00 92,0%| 160.536.365,99| 0,00 14.926.200,79] 145.610.165,20| 0,00§
Protected tranche Amount A 66.500.000,00 7,0%] 12.214.726,65| 0,00 1.135.687,00} 11.079.039,65| 0,00§
Threshold amount 9.500.000,00 1.0% 2.750.657,15] 41.378,97 X 2.709.278,18| 6.790.721,81
Total 950.000.000,00  100,0%] 175.501.749,79) 41.378,97 16.061.887,79] 159.398.483,03| 6.790.721,81

CLN information

Number of Current Current Amortisation | Amortisation Next Next Interest|Next Interest
ISIN Code Interest per | Interest per | Amount per Amount per |WAL | Interest per|
Bonds per Note Tranche
Note Tranche Note Tranche Rate
Protected tranche Amount A | ES0305249007 665 533,95 355.076,75 1.707,80 1.135.687,00 | 1,47 | 12,481% 519,84 345.693,60

Subordination Event Information

[Cumulative Adjusted Credit Losses
[Cumulative Unmatured Losses

Threshold
19.000.000,00
14.965.383,80

Actual Data
8.994.549,88
5.567.885,19




\RTER CREDIT EVENT NOTICE INFORMATION

Initial Credit Protection

Original ROID Anon [ Credit Event Type | Credit Event Date Auditor Verification
Amount
90630001-555120TKQC Bankruptcy September 15, 2022 16.816,26 nfa
90630001-555120TJ74 November 29, 2022 53.702,22 nfa
90630001-55X0000960_| _Failure to pay November 29, 2022 10.002,20 nfa




L i i Initial Credit Protection I Credit Protection
Original RO ID Anon (Credit Event Type Credit Event Date Auditor Verification Cure Date ‘Worked out Date
Amount Adjustment Amount

90630001-555120TKQC Bankruptcy September 15, 2022 16.816,26 n/a

90630001-555120TK7X Restructuring July2,2018 n/a (49.667,60) October 27, 2022

90630001-555120T)74 | _Failuretopay | November 29, 2022 5370222 nla

9063000 Failure to pay November 29, 2022 10.002,20 n/a

90630001-55X0000015 | Restructuring | November 30, 2017 nla (30567,22) November 30, 2022
90630001-555120TKL6 | _Failureto pay April 16,2018 n/a 737503 November 28, 2022
90630001-555120TH27 | _Failure to pay October 28, 2018 n/a 302115 November 28, 2022
90630001-555120TK2L | _Failureto pay October 29, 2018 n/a 268134 November 28, 2022
90630001-555120T/14 | _Failuretopay | December 4,2018 n/a 1374625 November 28, 2022
90630001-555120TIEX_| _Failure to pay March 13,2019 n/a 192074 November 28, 2022
90630001-555120T/RZ_| _Failure to pay June 22,2019 n/a 491199 November 28, 2022
90630001-555120TK9L | _Failureto pay March 30,2020 n/a RRETAR November 28, 2022
90630001-555120TM35 | _Failure to pay June 1,2020 n/a 4.209,08 November 28, 2022
90630001-555120TLU9_| _Failureto pay October 28, 2020 n/a (8.905,50) November 28, 2022
90630001 i January 15,2021 n/a (10579,77) November 15, 2022
90630001-555120TKSG | _Failure to pay January 19,2021 n/a 485,98 November 28, 2022
90630001-55X0000947 Failure to pay June 29,2022 n/a (15.208,94) November 8, 2022

80.520,68 - 75.440,36



