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Bonds issue

Series Issue date Principal outstanding Interest type Interest Rate Redemption Rating
ISIN Code Ne bonds (Bond Unit / Series Total / %Factor) Reference rate and margin Next coupon . " DBRS / Moody's
Payment Date Final maturity (legal) Next
Current Original Current  Original
Series 07/27/2020 88,258.22 100,000.00 Floating 0.7000% 11/19/2043 AA (low) AA (low)
ES0305502009 17,430 1,538,340,774.60 1,743,000,000.00 Fixed--0.300% 02/19/2021 Quarterly "Pass-Through" (sf) Aa3
88.26% 19.Feb/May/Aug/Nov 157.884149 Gross 19.Feb/May/Aug/Nov Secuential Aa3 (sf)
127.886161 Net
Total 1,538,340,774.60 1.743.000.000,00

imated average life (in years) and maturity according to hypothesis of constant prepayment rates (CPR) as of the last Paymel
% Monthly CPR (SMM) 0,08 0,17 0,25 0,34 0,42 0,51 0,60 0,69
% Annual equivalent CPR 2,00 4,00 6,00 8,00 10,00 12,00 14,00 16,00
Series With Average life Years . . . K . 1.34 1.29 1.25
optional Date| ~ 07/02/2022 06/09/2022 05/19/2022 04/28/2022 04/09/2022 0 0. 03/05/20: 02/16/20:
redemption * |Final Maturity ~ Years 3.75 3.75 3.50 3.50 3.25 3.25 3.00 3.00
Date] 08/19/2024 08/19/2024 05/19/2024 05/19/2024 02/19/2024 02/19/2024 11/19/2023 11/19/2023
Without Average life  Years 1.62 1.56 1.50 1.44 1.39 1.34 1.29 1.25
optional Date|  07/02/2022 06/09/2022 05/19/2022 04/28/2022 04/09/2022 03/22/2022 03/05/2022 02/16/2022
redemption * |Final Maturity ~ Years 3 . . . . . X X
Datel  08/19/2024 08/19/2024 05/19/2024 05/19/2024 02/19/2024 02/19/2024 11/19/2023 11/19/2023

* Optional clean up call when the amount of the outstanding balance of the securitised assets is less than 10 per 100 of the initial outstanding balance.
Hypothesis of delinquency and default assumptions of the securitised assets: 0%

Credit enhancement and financial operations

Credit enhancement (CE)

Current Atissue date

% CE % CE

Series 100.00% 1,638,340,774.60 24.38% 100.00% 1,743,000,000.00  17.00%
Issue of Bonds 1,638,340,774.60 1,743,000,000.00
B Loan 23.21% 357,000,000.00 20.48% 357,000,000.00
Reserve Fund 6.83% 105,000,000.00 0.00% 0.00

Prepayments

Current Last3 Last 6 Last 12 Historical
month months months months
Single month. mort. (SMM) 0.21% 0.20% 0.19% 0.70%
Annual Percentage Rate (CPR) 2.45% 2.32% 2.29% 8.05%

Assets

Treasury Account

Liabilities

Subordinated Loan L/IT
Subordinated Loan S/T
Start-up Loan L/T
Start-up Loan S/T

Andalucia
Aragon

Asturias
Balearic Islands
Basque Country
Canary Islands
Cantabria
Castilla-La Mancha
Castilla-Leon
Catalonia

Ceuta
Extremadura
Galicia

Valencia

Servicer ppal collect not yet credited
Servicer ints collect not yet credited

Other finantial operations (current)

Balance Interest
273,577,836.18  0.000%
9,890,752.30
422,958.60
Available Balance  Interest
105,000,000.00  0.000%
0.00
661,336.56  0.000%
0.00

Current

11.32%
3.85%
1.12%
1.49%
3.75%
2.97%
1.02%
3.21%
3.29%

23.68%
0.04%

Geographic distribution

At
constitution
date

11.69%
3.77%
1.12%
1.58%

11.44%

Current delinquency

Aging Assets Overdue debt Outstanding debt Total debt
Principal Interest Other Total % %

Delinquencies
Up to 1 month 239 290,114.99 25,670.33 0.00 315,785.32 9.52 12,080,553.20 12,396,338.52 37.19
from > 1 to <2 months 37 107,309.77 10,976.04 0.00 118,285.81 3.57 2,578,339.89 2,696,625.70 8.09
from > 2 to < 3 months 20 65,439.27 3,068.72 0.00 68,507.99 2.07 656,096.59 724,604.58 217
from > 3 to < 6 months 218 2,567,990.08 21,577.16 0.00 2,589,567.24 78.11 14,025,775.42 16,615,342.66 49.85
from > 6 to < 12 months 19 211,206.39 12,136.75 0.00 223,343.14 6.74 673,792.77 897,135.91 2.69

Subtotal 533 3,242,060.50 73,429.00 0.00 3,315,489.50 100.00 30,014,557.87 33,330,047.37 100.00
Total 533 3,242,060.50 73,429.00 0.00 3,315,489.50 30,014,557.87 33,330,047.37

Europea de Titulizacion publishes this report to supplement the information laid down in the Offering Circular for the Bond Issue by this Securitisation Fund.
Only the information communicated by Europea de Titulizacion, in pursuance of the provisions of the Offering Circular, shall be considered for third-party publicity and dissemination purposes.
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