
Calculation Date December 20, 2022
Cash Settlement Date December 28, 2022

Last Settlement Date September 28, 2022

3 Months Euribor (%) 2,141%

Next Settlement Date March 28, 2023

Payment data

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
Weighted average PD Non Defaulted 2,50% 1,67%
PRONA vs Initial PRONA 10,00% 46,13%

Triggers: Subordination Event Information

(i) Cumulative Losses previous (sep-22) 11.563.534,22

Initial Credit Protection Amount 13.344.297,19

Credit Protection Adjustment Amount (Workout) (287.329,46)

Other Adjustment (71.384,75)

Late Recovery Amount 0,00

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

(ii)-(i) Period Losses 1.422.048,76

Initial Verifiable Reference Obligations (Pending) 0,00

Final Verifiable Reference Obligations (Pending) 0,00

Losses information

Previous Loss Allocation Amortisation Final Cummulative
 Balance Balance Losses

Senior tranche 1.969.000.022 89,5% 1.009.740.654,12 0,00 117.417.041,52 892.323.612,60 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

Initial
Balance as of December, 2022

Tranches
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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

CLN information

PRONA 1.014.930.890,66

Portfolio Amortization 129.224.335,92
C.P.R.  (annual) (i) 2,41%

Portfolio amortization

Aggregate seller payment 0,00








