Cash Settlement Date June 24, 2024

Payment data osses information

[Cash Settlement Date June 24, 2024 [6) Cumulative Losses previous (Mar 2024) 165.950,62]
Last Settlement Date March 25, 2024
3 Months Euribor (%) 3,700% initial Credit Protection Amount 2.048.565,80
Next Date 23, 2024 Credit Protection Adjustment Amount (Workout) 0,00
Other Adjustment (1.156,29)
Late Recovery Amount 0,00
(i) Cumulative Losses (Jun 2024) 2.047.409,51
Portfolio Amortization [6i)-G) Period Losses 1.881.458,89 |
PRONA 1.315.233.432,68
Z":g"m A’“"I’"“‘“’" 236-137-121:52 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 June 24, 2024 Balance Losses
Senior tranche amount 1.738.500.000,00 91,5%) 1.416.281.866,13 0,00 218.247.933,70 1.198.033.932, 43| 0,00]
Protected tranche Amount A 14250000000 75% 116.088.679,50) 0,00 17.889.179,25) 98.199.500,25 0,00
Threshold amount 19.000.00000  1,0% 18.834.049,38) 1.881.458,80 0,00 16.952.590,49 2.047.40951
Total 1.900.000.000,00 _100,0%) 1551.204.595,01 1.881.458,89 236.137.112,95) 1.313.186.023,17 2.047.409,51

CLN information

Number of Current Current Amortisation | Amortisation Next Next Interest|Next Interest per
ISIN Code Interest per | Interest per | Amountper | Amountper |WAL| interest P
Bonds per Note Tranche
Note Tranche Note Tranche Rate
Protected tranche Amount A_| ES0305741008 | _ 1.425 2.867,74 | 4.086.529,50 | 12.56381 | 17.889.179,25 | 2,44 | 13,700% | 2.386,46 | 3.400.705,50

Subordination Event Information

Threshold Actual Data
I(2) Cumulative Adjusted Credit Losses 2,00% 0,11%]
|(b) Detachment Point Protected Tranche 4,25% 8,77%
) Higherf Risk PRONA (difference 35 bps) 35.00% 3,52%)

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

Obigatin,



orgnalroDAnon | crediteventType | crediteventoate | PO | i vertcaton
Amount
March 7, 2024 29.48149 nia
90630001-55X0001U95 | _Failure to Pay March 19, 2024 2031458 nia
90630001-55X000IQA0_|_Failure to Pay. March 20, 2024 681039 na
90630001-55X0001T80 | _Failure to Pay March 20, 2024 6.676.03 nia
90630001-55X000T9C | _Failure to Pay March 20, 2024 315031 na
90630001-55X0001U9A | _Failure to Pay March 20, 2024 6.556,13 nia
90630001-55X000PT3_| _ Bankruptey February 14, 2024, 3.894,65 na
90630001-55Y0000022 | _Failure to Pay April 2, 2024 601.795,50 verified
T April 11, 2024 15%,93 na
90630001-55X0001UGZ | Failure to Pay April 11, 2024 1161433 nia
90630001-55X0001X28_| _Failure to Pay April 11, 2024 1804286 na
90630001-55X000IS0P_| _Failure to Pay April 19, 2024 5.754,28 nia
90630001-55X0001Q5F | _Failure to Pay April 19, 2024 14.880,00 na
90630001-55X000MVG | _Banckruptey March 12, 2024 599591 nia
90630001-55X000PMP_| _Failure to Pay April 23, 2024 8951326 verified
90630001-55X0001SA6_| _Failure to Pay April 23, 2024 854.940,53 verified
April 26, 2024 5.565,69 na
90630001-55X0001UZ2_| _Restructuring April 29, 2024 119853 nia
D April 29, 2024 6.028,75 na
90630001-55X0001XQ2 | Bankruptey March 25, 2024 40.152.87 nia
May 20, 2024 246813 na
90630001-55X000IR63 | _Restructuring May 23, 2024 6.16148 nia
Q May 24, 2024 2092138 na
9Q May 31, 2024 6.861,33 nia
May 31, 2024 402238 na
NC May 31, 2024 241027 na
90630001-55X000P)_| _Failure to pay April 25, 2024 21.507.80 na
90630001-55X000WT3 | Failure to pay May 7, 2024 1152274 na
90630001-55X000XDQ_| _Failure to pay May 2, 2024 1491879 na
90630001-55X000W7V_| Failure to pay May 3, 2024 9.647,87 verified
90630001-55X000PW4_| _Failure to pay May 7, 2024 1977849 na
90630001-55X000UGO_| _Failure to pay May 7, 2024 322125 nia
90630001-55X000ISXR | _Failure to pay May 8, 2024 351150 na
90630001-55X0001SXS | _Failure to pay May 8, 2024 382048 nia
90630001-55X0001QJ9_| _Failure to pay April 16, 2024 1278823 na
90630001-55X0001SZW_| _Failure to pay May 23, 2024 491510 na
90630001-55X000/PJ1_| _Failure to pay May 29, 2024 1324979 na
90630001-55X0001QIF | _Failure to pay May 29, 2024 1176585 na

1.907.455.88



InitialCrediit Protection Credit Protection
Original ROID Anon | CreditEvent Type | Credit Event Date Auditor Verification Cure Date Worked out Date
Amount Adjustment Amount

90630001-55X000RDK_| _Restructuring March 7, 2024 2948149 a

90630001-55X0001U95 | Failureto Pay | March 19, 2024 2031458 a

90630001-55X0001QA0 | _Failureto Pay | March 20, 2024 681039 a

90630001-55X0001T80_| Failure to Pay | March 20, 2024 6.676.03 a

90630001-55X000T9C_|_Failureto Pay | March 20, 2024 315031 a

90630001-55X0001U9A | Failure to Pay | March 20, 2024 6.556.13 na

90630001-55X0001PT3 | Bankrupicy | _February 14, 2024 389465 a

90630001-55Y000002Z | _Failure to Pay April 2, 2024 601.795,50 verified
90630001-55X000ERX7 | _Restructuring April 11, 2024, 159693 a

90630001-55X000UGZ_| _Failure to Pay April 11, 2024 1161433 na

90630001-55X0001X28_| _Failure to Pay April 11, 2024, 18.042.86 a

90630001-55X0001S0P_| _Failure to Pay April 19, 2024 575428 na

90630001-55X000IQ5F | _Failure to Pay April 19, 2024, 14.880,00 a
90630001-55X000WVG | Bankruptcy March 12, 2024 5.995.91 na

90630001-55X000PMP_| _Failure to Pay Apri 23, 2024, 8951326 verified

90630001-55X0001SA6 | _Failure to Pay Apri 23, 2024 854.940,53 verified

90630001-55X000IX6Y | _Restructuring April 26, 2024, 5.565,69 a

90630001-55X000UZ2 | _Restructuring April 29, 2024 119853 a

90630001-55X0001UZD_| _Restructuring Apri 29, 2024, 602875 a

90630001-55X0001QA0 | Failure to Pay | March 20, 2024 (6:810.39) a April 3, 2024
90630001-55X0001XQ2 | _ Bankruptey March 25, 2024 4015287 a

90630001-55X000IXEB_| _Restructuring May 20, 2024 246813 na

90630001-55X000IR63 | _Restructuring May 23,2024 616148 a
90630001-55X000X0Q_| _Restructuring May 24, 2024 2092138 a

90630001-55X000PJQ_| _Restructuring May 31, 2024 686133 a

90630001-55X000PNB_| _Restructuring May 31, 2024 402238 a

90630001-55X000PNC_| _Restructuring May 31, 2024 241027 a

90630001-55X0001PL)_| _Failure to pay. Apri 25, 2024 21.507,80 a

90630001-55X000WT3 | Failure to pay. May 7, 2024 11522.74 a

90630001-55X000XDQ_| _Failure to pay May 2, 2024 14.918,79 a
90630001-55X000W7V_| _Failure to pay May 3, 2024 964787 verified
90630001-55X000/PW4_| _Failure to pay May 7, 2024 19.778.49 a

90630001-55X0001UG0_| _Feailure to pay. May 7, 2024 322125 a

90630001-55X000ISXR | _Failure to pay. May 8, 2024 351150 a

90630001-55X0001SXS | _Failure to pay May 8, 2024 382048 a

90630001-55X0001QJ9_| _Failure to pay April 16, 2024 12788.23 a
90630001-55X0001SZW_| _Failure to pay May 23,2024 491510 a

90630001-55X0001PJ1_|_Failure to pay May 29, 2024 1324979 a

90630001-55X000IQIF | _Failure to pay May 29, 2024 1176585 a

90630001-55X000T9C_| _Failuretopay | March 20, 2024 (3.15031) a May 23, 2024
90630001-55X000IQ5F | _Failure to pay April 19, 2024 (14.880,00) a May 9, 2024

5261518 [ %0 ]

Total 188261518



