Cash Settlement Date September 23, 2025

Payment data

[Cash Settlement Date

sses information

September 23, 2025 (i) Cumulative Losses previous (Jun 2025) 4.637.085,20
Last Settlement Date June 23, 2025
3 Months Euribor (%) 2,016% Initial Credit Protection Amount 4.798.570,98
Next Date December 23, 2025 Credit Amount (676.909,61)
Other Adjustment (6.741,66)|
Late Recovery Amount 0,00
(ii) Cumulative Losses (Sep 2025) 4.114.919,71
EPemostones ]
PRONA 816.595.508,86)
Portfolio Amortization 84.638.239,92] Initial Verifi o ( 9) 0,00 |
C.P.R. (annual) 1,11%) Final ifi [o] ( g) 0,00
Aggregate Seller Paymen 0,00
T es
Initial Previous Loss Allocation Amortisation Amount Final Cummulative
Balance Balance as of 23, 2025 Balance Losses
[Senior tranche amount 1.738.500.000,00  91,5% 815.556.281,87| 0,00 78.226.252,92 737.330.028,95) 0,00}
Protected tranche Amount A 142.500.000,00 7,5%| 66.848.873,25) 0,00 6.411.987,00 60.436.886,25) 0,00}
Threshold amount 19.000.000,00 1,0% 14.362.914,80) -522.165,49 0,00 14.885.080,29 4.114.91971
Total 1.900.000.000,00  100,0%| 896.768.069,92| -522.165,49 84.638.239,92 812.651.995,49) 4.114.919,71

CLN information

Number of Current Current Amortisation | Amortisation Next Next Interest|Next Interest per|
ISIN Code Interest per | Interest per | Amount per | Amount per |WAL | Interest P
Bonds per Note Tranche
Note Tranche Note Tranche Rate
Protected tranche Amount A ES0305741003 1.425 1.442,93 2.056.175,25 4.499,64 6.411.987,00 | 2,93 | 12,016% 1.288,21 1.835.699,25

WAL “ Weighted average life based on Maturity Date

Subordination Event Information

Threshold Actual Data

(2) Cumulative Adjusted Credit Losses 2,00% 0.22%)
(b) Detachment Point Protected Tranche 0,04250000 0,09221966|
(c) Higherf Risk PRONA (difference 35 bps) 0,00% 5.42%)

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

Obligaton.



Original RO ID Anon crediteventType [ crediteventoate ™™ C':’:':::m""" Auditor Verification
'90630001-55X000W96 June 18, 2025 72.962.40 a
90630001-55X000IRLM | _Restructuring June 25, 2025 3430,11 verified
90630001-55X0001V98 Failure to pay June 3, 2025 59,15 nla
90630001-55X000IWA8 Failure to pay June 3, 2025 10.962,40 nla
90630001-55X000I1SJW Failure to pay June 10, 2025 932,68 nla
90630001-55X0001XJX Failure to pay June 10, 2025 480,91 nla
90630001-55X000IUIQ Failure to pay June 13, 2025 5.004,44 nla
90630001-55X0001XJU Failure to pay June 13, 2025 223,81 nla
90630001-55X000IRQ0O Failure to pay June 17, 2025 1.115,78 nla
90630001-55X0001U42 | Restructuring July 28, 2025 5.152,80 na
90630001-55X0001U41 Restructuring July 28, 2025 2.937,01 verified
90630001-55X000ITVG | _Failure to pay July 1, 2025 337231 nia
90630001-55X000ISXF | _Failure to pay July 3, 2025 420528 nia
90630001-55X000IT6V | _Failure to pay July 15,2025 3691,08 nia
90630001-55X000PXW | _Failure to pay July 23,2025 6.880,68 nia
90630001-55X000IRQN_| Failure to pay July 29, 2025 13.34254 nia
90630001-55X0001PCY | _Failure to pay July 30, 2025 23.542,14 nia
90630001-55X0001SX3 | _Failure to pay July 14,2025 121538 nia
90630001-55X0001SX3 | _Failure to pay July 14,2025 1.136,86 nia
90630001-55X000IQGE | _Restructuring August 7, 2025 1.017,18 nia
90630001-55X000IXUL | Restructuring July 28, 2025 19.629.71 nia
90630001-55X000IPKY | Failure to pay August 5, 2025 3.730,68 nia
90630001-55X000IPFF | _Failure topay | August 12, 2025 2.331,53 nia
90630001-55X000IR7S | _Failure topay | August 12, 2025 319044 nia
90630001-55X000ITC2 | Failure topay | August 19, 2025 13.455,02 nia
90630001-55X000WY0 | Failure topay | August 19, 2025 1313,04 nia
90630001-55X000/IQG6 | Failure topay | August 20, 2025 9.545.36 nia
90630001-55X000R7W | Failure to pay | August 22, 2025 832,18 nia
90630001-55X000RN7 | Failureto pay | August 29, 2025 3.158,11 na




Initial Credit Protection Credit Protection
Original RO ID Anon Credit Event Type Credit Event Date Auditor Verification Cure Date Worked out Date
Amount Adjustment Amount
90630001-55X0001W 96 i June 18, 2025 72.962,40 nla
90630001-55X000IRLM Restructuring June 25, 2025 3.130,11 verified
90630001-55X0001V98 Failure to pay June 3, 2025 59,15 nla
90630001-55X000IW A8 Failure to pay June 3, 2025 10.962,40 nla
90630001-55X000ISJW Failure to pay June 10, 2025 932,68 nla
90630001-55X0001XJX Failure to pay June 10, 2025 480,91 nla
90630001-55X000IUIQ Failure to pay June 13, 2025 5.004,44 nla
90630001-55X0001XJU Failure to pay June 13, 2025 223,81 nla
90630001-55X000IRQ0O Failure to pay June 17, 2025 1.115,78 nla
90630001-55X0001U42 Restructuring July 28, 2025 5.152,80 nla
90630001-55X0001U41 Restructuring July 28, 2025 2.937,01 verified
90630001-55X000ITVG Failure to pay July 1, 2025 3.372,31 nla
90630001-55X000ISXF Failure to pay July 3, 2025 4.205,28 nla
90630001-55X000IT6V Failure to pay July 15, 2025 3.691,08 nla
90630001-55X000IPXW Failure to pay July 23, 2025 6.880,68 nla
90630001-55X000IRQN Failure to pay July 29, 2025 13.342,54 nla
90630001-55X000IPCY Failure to pay July 30, 2025 23.542,14 nla
90630001-55X000ISX3 Failure to pay July 14, 2025 1.215,38 nla
90630001-55X000ISX3 Failure to pay July 14, 2025 1.136,86 nla
90630001-55X0001QGE Restructuring August 7, 2025 1.017,18 nla
90630001-55X000IXUL. Restructuring July 28, 2025 19.629,71 nla
90630001-55X000IPKY Failure to pay August 5, 2025 3.730,68 nla
90630001-55X000IPFF Failure to pay August 12, 2025 2.331,53 nla
90630001-55X000IR7S Failure to pay August 12, 2025 3.190,44 nla
90630001-55X000ITC2 Failure to pay August 19, 2025 13.455,02 nla
90630001-55X000/W YO Failure to pay August 19, 2025 1.313,04 nla
90630001-55X0001QG6 Failure to pay August 20, 2025 9.545,36 nla
90630001-55X000IR7W Failure to pay August 22, 2025 832,18 nla
90630001-55X000IRN7 Failure to pay August 29, 2025 3.158,11 n/a
90630001-55X000ITDD Failure to pay March 6, 2025 (3.077,06) n/a June 3, 2025
90630001-55X0001Q85 Restructuring April 9, 2025 nla (278.936,30) July 18, 2025
90630001-55X000WZN Failure to pay December 3, 2024 n/a (1.900,67) July 9, 2025
90630001-55X000IT9C Failure to pay December 10, 2024 n/a (1.922,79) July 16, 2025
90630001-55X000ITLM | Failure to pay May 6, 2025 n/a (544,14) July 2, 2025
90630001-55Y0000135 Failure to pay March 26, 2024 n/a (401.197,00) July 18, 2025
90630001-55X000IVSO Failure to pay March 27, 2025 n/a (9.360,85) July 24, 2025
90630001-55X0001QD4 Failure to pay August 8, 2024 (7.572,29) n/a July 7, 2025
90630001-55X000ISJF Failure to pay December 10, 2024 (18.480,82) n/a July 7, 2025
1 Restructuril November 6, 2023 n/a (11.475,63) August 29, 2025
90630001-55X000IUIQ Failure to pay June 13, 2025 (5.004,44) n/a August 13, 2025

Total (520.920,98)



