Cash Settlement Date March 25, 2024

Payment data

osses information

[Cash Settlement Date March 25, 2024 [6) Cumulative Losses previous (Dec 2023) 30.228,02
Last Settlement Date December 27, 2023
3 Months Euribor (%) 3,926% initial Credit Protection Amount 165.950,62
Next Date June 24, 2024 Credit Protection Adjustment Amount (Workout) 0,00
Other Adjustment 0,00
Late Recovery Amount 0,00
(i) Cumulative Losses (Mar 2024) 165.950,62
Portfolio Amortization [6i)-G) Period Losses 135.722,60 |
PRONA 1.561.370.545,63
Z":g"m A’“"I’"“‘“’" 168-501-4233622 Initial Verifiable Reference Obligations (Pending) 0,00
(@nnual) ! Final Verifiable Reference O (Pending) 0,00
Aggregate Seller Paymen
Tranches
Initial Previous Loss Allocation  Amortisation Amount Final Cummulative
Balance Balance as of March 25, 2024 Balance Losses
Senior tranche amount 173850000000  915%] 1572.110470,37 0,00 155.828.604,24| 1.416.281.866,13 0,00
Protected tranche Amount A 14250000000  7,5% 128.861.510,25| .00 12.772.830,75) 116.088.679,50 0,00
Threshold amount 19.000.00000  1,0% 18.960.771,98) 135.722,60 18.834.049,38 165.950,62
Total 1.900.000.000,00 _100,0%) 1.719.941.752,60 135.722,60 168.601.434,99) 1551.204.595,01 165.950,62

CLN information

Number of Current Current Amortisation | Amortisation Next Next Interest|Next Interest per
ISIN Code Bonds | Interest per [ interest per [ Amount per [ Amount per interest [~ U Tranche p
Note Tranche Note Tranche Rate | P
Protected tranche Amount A ES0305741003 1.425 3.111,07 4.433.274,75 8.963,39 12.772.830,75 13,926% 2.867,74 4.086.529,50

Subordination Event Information

(2) Cumulative Adjusted Credit Losses
(o) Detachment Point Protected Tranche
[c) Higher Risk PRONA (difference 35 bps)

Threshold Actual Data
2,00% 0,01%|
4,25% 8,70%|
35.00% 3,78%|

“The fund does not meet any od the triggers with respect of subordination events.

Obigatin,



OrginalROIDAnon | CreditventType | Creditventate | U T PIOEEON o eriiation
Amount

UD4. December 28, 2023 2201176 wa
90630001-55X000W4Y | _Restructuring January 3, 2024 473936 wa
January 3, 2024 314780 wa
90630001-55X000IXHA | _Failure to Pay January 9, 2024 232023 wa
January 16, 2024 272791 wa
90630001-55X0001Q47 | _Restructuring January 19, 2024 547277 wa
48 January 19, 2024 290244 wa
90630001-55X0001Q48 | _Restructuring January 19, 2024 427582 wa
Q January 26, 2024 458237 wa
90630001-55X0001Q7X | _ Bancarrota | November 21, 2023 703677 wa
90630001-55X000DZDH | _ Failure toPay. February 6, 2024 2030651 wa
90630001-55X000533 | Restructuring | _February 15, 2024 189651 wa
February 15, 2024 542191 wa
90630001-65X000U2Q | Restructuring | February 15, 2024 132,95 wa
February 22, 2024 48768 wa
90630001-55X0001U7F | Restructuring | _February 22, 2024 247291 wa
February 27, 2024 201145 wa
90630001-55X000PUE | Failure to Pay |  February 27, 2024 368904 wa

90630001-55X000ITT8 | FailuretoPay | February 28, 2024 481032 verified
90630001-55X000LY | FailuretoPay | February 28, 2024 547607 wa

135.722.60



Initial Credit Protection Credit Protection
originalRoIDATon | crediteventType | - Crediteventoate Auditor veriicaton curepate Workedout Date
Amount Adustent Amount
50630001 55X000UD4 | Restracuring | December 26,2023 21175 e
90630001-55X000IW4Y Restructuring January 3, 2024 473936 nla
90630001-55X000WSL | Restucturing | January 3, 2024 sam30 wa
90630001-55X000IXHA Failure to Pay January 9, 2024 2.32023 nla
90630001-55X000EMIR | Restucturing | January 16, 2024 st wa
90630001-55X0001Q47 Restructuring January 19, 2024 5.472,77 nla
90630001-55x000/048 | _Restruturing | _January 19,2024 25028 a
90630001-55X0001Q4B Restructuring January 19, 2024 427582 nla
90630001-55X000RCQ | Restructuring | January 26, 2024 w27 a
90630001-55X0001Q7X Bancarrota November 21, 2023 7.036,77 nla
50630001-55X0000Z0 | _Faluretopay | _February 6, 2024 2030651 wa
90630001-55X000IS33 Restructuring February 15, 2024 1.896,51 nla
90630001-5540001534 | _Restrucuring | February 15, 2024 s wa
90630001-55X0001U2Q Restructuring February 15, 2024 24.132,96 nla
90630001-5540001082_| Restructuring | February 22, 2024 s wa
90630001-55X000IU7F Restructuring February 22, 2024 247291 nla
90630001-55X000NAA_| Restructuring | February 27, 2024 211 wa
90630001-55X000IPUE Failure to Pay February 27, 2024 3.689,04 nla
'90630001-55X000ITTE Failure to Pay February 28, 2024 481032 verified
90630001-55X0000Ly_| _FalluretoPay | _Februaty 28, 2024 sar507 e
e [ o0 ]

Total




