
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

Payment data

(i) Cumulative Losses previous (Sep 22, 2022) 6.749.342,84

Initial Credit Protection Amount 8.524.076,25

Credit Protection Adjustment Amount (Workout) (1.596.835,67)

Other Adjustment (136.518,77)

Late Recovery Amount 0,00

(ii) Cumulative Losses (Sep-22) 6.790.721,81

(ii)-(i) Period Losses 41.378,97

Initial Verifiable Reference Obligations (Pending) 0,00

Final Verifiable Reference Obligations (Pending) (38.164,58)

Aggregate Seller Payment 0,00

Losses information

Previous Loss Allocation Amortisation Amount Final Cummulative
 Balance 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 0,00 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

Tranches
Initial

Balance as of December 22, 2022
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Amortisation 
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Amortisation 
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Next 
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Tranche

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

CLN information

Threshold Actual Data
Cumulative Adjusted Credit Losses 19.000.000,00 8.994.549,88
Cumulative Unmatured Losses 14.965.383,80 5.567.885,19

Subordination Event Information

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

Portfolio Amortization






