INTESA SANPAOLO S.P.A.
€ 25.000.000.000,00 Covered Bond Programme

unsecured and guaranteed as to payments of interest and principal by
ISP CB Ipotecario S.r.l.

Seller and Servicer
Intesa Sanpaolo S.p.A.

INVESTOR REPORT

Collection Period from: | 01/12/2021 | | 28/02/2022 |

Report date | 26/04/2022 |

Guarantor Payment Date | 12/04/2022 |




DISCLAIMER

Terms and expressions used in this Investor Report have the respective meanings given to them in the
Transaction Documents.

This Investors Report is based on the following information:

- Servicer Report provided by the Servicer;
- Cash Manager Report provided by the Cash Manager;
- Account Bank Report provided by the Account Bank;

- Other information according to the Transaction Documents.

PricewaterhouseCoopers Business Services S.r.l. shall be entitled to, and may, rely upon the information and
reports received by it and will not be required to verify the accuracy of such notice, reports or information received
by it. Neither PricewaterhouseCoopers Business Services S.r.l. or its partners, employees or professionals shall
have any responsibility or liability as to their fairness, accuracy, completeness or reliability or for any loss or
damage howsoever arising from or otherwise in connection with the use of this document.

Calculations contained in this Investor Report are made in accordance with the criteria described in the Portfolio
Administration Agreement.

This document is provided for information purposes only and does not constitute or form part of, nor may it be
construed so as to constitute or form part of, an offer, or the solicitation of any offer, to buy, sell or subscribe for
any securities mentioned herein, nor it is intended to provide an evaluation of the risk related to an investment in
such securities or for use by any person in making investment decisions. By accepting this document, you agree to
be bound by the foregoing restrictions.

If this document has been sent to you in electronic form, you are reminded that documents transmitted via this
medium may be altered or changed during the process of electronic transmission and consequently none of
PricewaterhouseCoopers Business Services S.r.l., other entities of PwC Network, partners, employees or
professionals thereof, accepts any liability or responsibility whatsoever in respect of any difference between the
documents distributed to you in electronic format and the hard copy version available to you on request from
PricewaterhouseCoopers Business Services S.r.l..

Prepared by:
PricewaterhouseCoopers Business Services S.r.l. (as Calculation Agent) Page 1



Collection Period: from 01/12/2021 to 28/02/2022 Guarantor Payment Date: 12/04/2022

Covered Bonds

Counterparties:

Issuer: Intesa Sanpaolo S.p.A.

Servicer: Intesa Sanpaolo S.p.A.

Asset Swap Counterparty: Intesa Sanpaolo S.p.A.

Administrative Services Provider: Intesa Sanpaolo S.p.A.

Portfolio Manager: Intesa Sanpaolo S.p.A.

Representative of the Covered Bondholders: KPMG Fides Servizi di Amministrazione S.p.A.
Account Bank: Intesa Sanpaolo S.p.A.

Cash Manager: Intesa Sanpaolo S.p.A.

Calculation Agent: Pri houseCoopers Business Services S.r.l.

Asset Monitor: Deloitte & Touche S.p.A.

Covered Bonds Overview

Next Coupon
Issue Date ISIN Currency Amount Issued Interest Rate type Interest Rate IPD Final Maturity Rating*
04/11/2010] IT0004653124 Euro 1.000.000.000,00 | Fixed 3,00% per annum Expired 04/11/2015 Moody's: Aa2
16/02/2011] 1T0004690126 Euro 2.500.000.000,00 | Fixed 4,375% per annum Expired 16/08/2016 Moody's: Aa2
17/02/2011] 1T0004692783 Euro 100.000.000,00 | Fixed 5,25% per annum 17/02/2023 17/02/2026 Moody's: Aa3
17/02/2011] 1T0004692791 Euro 300.000.000,00 | Fixed 5,375% per annum 17/02/2023 17/02/2031 Moody's: Aa3
16/09/2011] 1T0004762537 Euro 210.000.000,00 | Fixed 5,25% per annum 16/09/2022 16/09/2027 Moody's: Aa3
19/09/2011] 1T0004762594** Euro 920.000.000,00 | Floating 3M Euribor plus 0.75% per annum Expired 14/10/2013 Moody's: Aa2
26/09/2011] IT0004764533*** | Euro 2.250.000.000,00 | Floating 3M Euribor plus 0.75% per annum Expired 02/04/2012 Moody's: Aa2
18/11/2011] 1T0004777436*** | Euro 1.600.000.000,00 | Floating 3M Euribor plus 0.75% per annum Expired 02/04/2012 Moody's: Aa2
23/12/2011] IT0004782519*** | Euro 2.000.000.000,00 | Floating 3M Euribor plus 0.75% per annum Expired 02/04/2012 Moody's: Aa2
16/07/2012] 1T0004839251 Euro 1.863.250.000,00 | Fixed 3,25% per annum Expired 28/04/2017 Moody's: Aa2
16/07/2012] 1T0004839046 Euro 1.353.028.000,00 | Fixed 5,00% per annum Expired 27/01/2021 Moody's: Aa3
25/09/2012] IT0004852189 Euro 1.000.000.000,00 | Fixed 3,75% per annum Expired 25/09/2019 Moody's: Aa3
03/12/2012] IT0004872328 Euro 1.250.000.000,00 | Fixed 3,625% per annum 05/12/2022 05/12/2022 Moody's: Aa3
24/01/2013] IT0004889421 Euro 1.000.000.000,00 | Fixed 3,375% per annum 24/01/2023 24/01/2025 Moody's: Aa3
24/09/2013] IT0004961295 Euro 750.000.000,00 | Fixed 2,25% per annum Expired 24/09/2018 Moody's: Aa3
10/02/2014] 1T0004992787 Euro 1.250.000.000,00 | Fixed 3,25% per annum 10/02/2023 10/02/2026 Moody's: Aa3
23/01/2015] IT0005082786 Euro 1.000.000.000,00 | Fixed 0,625% per annum Expired 20/01/2022 Moody's: Aa3
18/12/2015] 1T0005156044 Euro 1.250.000.000,00 | Fixed 1,375% per annum 18/12/2022 18/12/2025 Moody's: Aa3
23/03/2016] IT0005174492 Euro 1.250.000.000,00 | Fixed 0,625% per annum 23/03/2022 23/03/2023 Moody's: Aa3
16/09/2016] 1T0005214793 Euro 1.250.000.000,00 | Floating 3M Euribor plus 0.20% per annum Cancelled 12/10/2020 Moody's: Aa3
25/11/2016] 1T0005220626 Euro 2.200.000.000,00 | Floating 3M Euribor plus 0.20% per annum 12/04/2022 12/10/2024 Moody's: Aa3
16/06/2017] 1T0005259988 Euro 1.000.000.000,00 | Fixed 1,125% per annum 16/06/2022 16/06/2027 Moody's: Aa3
16/02/2018] 1T0005323289 Euro 2.000.000.000,00 | Floating 3M Euribor plus 0.29% per annum 12/04/2022 12/04/2030 Moody's: Aa3
13/07/2018] 1T0005339210 Euro 1.000.000.000,00 | Fixed 1,125% per annum 14/07/2022 14/07/2025 Moody's: Aa3
05/03/2019] IT0005365231 Euro 1.000.000.000,00 | Fixed 0,50% per annum 05/03/2022 05/03/2024 Moody's: Aa3
16/04/2019] 1T0005370108 Euro 500.000.000,00 | Floating 3M Euribor plus 0.53% per annum Cancelled 12/10/2028 Moody's: Aa3
27/01/2020] IT0005398265 Euro 750.000.000,00 | Floating 3M Euribor plus 0.27% per annum 12/04/2022 12/10/2031 Moody's: Aa3
03/02/2022] IT0005481517 Euro 1.000.000.000,00 | Floating 3M Euribor plus 0.10% per annum 12/04/2022 12/04/2029 Moody's: Aa3

* Downgraded to "Aa2" from "Aa1" on 23/02/2012 and to "A2" from "Aa2" on 17/07/2012, Upgrated to "Aa2" from "A2" on 21/01/2015
** Covered bond totally redeemed on 24/09/2012 before due date
*** Covered bond totally redeemed on 02/04/2012 before due date

Prepared by PricewaterhouseCoopers Business Services S.r.l. (as Calculation Agent)




Collection Period: from 01/12/2021 to 28/02/2022

[Statutory Tests

[Nominal Value Test (NVT)

Guarantor Payment Date: 12/04/2022

|Nomina| Value of the Portfolio = Oustanding Principal Balance of all Series of Covered Bonds

Parameters

A*

<|x|g|O|w|x

N

0BG

Test: (A+R)*P +min(B;15%(A+B+C+R+D)+C +D-X-Y-Z-OBG20

Asset Percentage (P)

Amount (€)
15.383.327.384

3.385.081.271

141.014.460

413.722.774

15.560.000.000

Description

Adjusted Outstanding Principal Balance

Outstanding Principal Balance of all MBS Notes

Investment Account + Integration Assets

Aggregate Amount of all Eligible Investments

Eligible Assets not included in A) and R) parameters

Supplemental Liquidity Reserve Amount

Potential Set-Off Amount

The weighted average remaining maturity (expressed in years) of all Covered Bonds then
outstanding multiplied by the aggregate Outstanding Principal Balance of the Covered Bonds
multiplied by the Negative Carry Factor

The aggregate Outstanding Principal Balance of all Series of Covered Bonds

| 1.007.018.531 |PASS

93,00%

* The A Parameter differs from the value of the Current Outstanding Amount as of 28.02.2022 (Euro 15.494.138.249,91 as for 1. Breakdown of the Portfolio by Current Loan to Value schedule - page 4) because non CB eligible mortgage loans are not factorised

15494138250

[Net Present Value Test (NPV Test)

Net Present Value of the Portfolio, Asset and Liability Swaps (net of the costs) = Net Present Value of all Series of the

Oustanding Covered Bonds

Parameters

NPV EP

NPV OBG

| Test: NPV EP - NPV OBG = 0

[Interest Coverage Test (ICT)

Amount (€
20.462.449.831
16.262.833.025

| 4.199.616.806 |PASS

First: Net Interest Collections from the Eligible Portfolio = Interest Payments

Parameters

NIC from EP

Interest Payments

[ Test: NIC EP - IP = 0

Amount (€
2.733.885.033
1.053.757.173

| 1.680.127.860 |PASS

Second: Annual Net Interest Collections from the Eligible Portfolio = Annual Interest Payments

Parameters Amount
ANIC from EP* 464.174.779
AIP 204.913.247
| Test: ANIC EP - AIP = 0 | | 259.261.532 |PASS
*Such amount includes the Reserve Fund Required Amount as of 30.11.2021
[Credit Ratings |
Intesa SanPaolo Credit Rating Long Term Short Term
Fitch BBB F2
Moody's Baa1 P-2
DBRS BBB (high) R-1 (low)
S&P BBB A-2
Issuer Event of Default? NO
Guarantor Event of Default? NO

Prepared by PricewaterhouseCoopers Business Services S.r.l. (as Calculation Agent) Page 3




Collection Period: from 01/12/2021 to 28/02/2022

mongage Loans - Pool Summary

Guarantor Payment Date: 12/04/2022

Number of Loans 211.600
 Total Loan Balance 15.494.138.250
| Average Original O ling Amount 118.705
Largest Original O ing Amount 14.000.000
Average Current O ing Amount 73.224
Largest Current O ing Amount 7.428.852
Weighted Average Original Loan to Value 62,14%)
Weighted Average Current Loan to Value 44,56%
Weighted Average Indexed Loan to Value 48,39%
ighted Average ing (Months) 96
Weighted Average Residual Maturity (Months) 198
[Weighted Average Original Maturity (Months) 294
[Weighted Average Current Interest Rate 1,76%)
% of Current Balance granted by non-residential properties 2,75%)
Currency EUR
1) Breakdown of the Portfolio by Current Loan to Value
- Original Outstanding ?;;z’r"?"i'.‘z No of Mortgage %of No of Mortgage  Current Outstanding %of Current
Amount Loans: Loans Amount Outstanding Amount
Amount
0- 10 2.018.462.607 8.04% 22.094 1044 % 367.635.531 237%
10- 20 3.313.831.698 13,19 % 32629 1542 % 1.278.869.058 8.25%
20- 30 3.830.283.693 15,25 % 34.068 16,10 % 2.000.049.746 12,91%
30- 40 4.092.486.520 16,29 % 34.041 16,09 % 2573.827.733 16,61 %
40- 50 3.808.420.496 15,16 % 29570 1397 % 2.683.822.601 17.32%
50- 60 3.946.568.808 1571 % 29,557 1397 % 3.008.780.655 19,42 %
60- 70 3.055.741.792 1217 % 22516 10,64 % 2600301576 16,78 %
70- 80 1.046.721.658 417% 7.083 335% 976.562.656 630%
80- 90 2.892.147 0,01% 2 001% 2.310.127 001%
>90 2465871 0.01% 16 001% 1.978.567 001%
Total 25.117.895.290 100,00 % 211.600 100,00 % 15.494.138.250 100,00 %)
2) Breakdown of the Portfolio by Current Outstanding Principal Balance
o - % of Original -
p— Original Outstanding rssentii No of Mortgage %of No of Mortgage  Current Outstanding %of Current
Amount Loans: Loans Amount Outstanding Amount
Amount
0-25 2.374.363.002 9.45% 33.426 15,80 % 479.478.077 300%
25- 50 4181564615 16,65 % 50.548 2389% 1.898.776.073 12,25%
50- 75 4508911719 18,31% 45015 2127% 2.794.767.264 18,04 %
75- 100 4.256.847.955 16,95 % 34178 16,15 % 2.961.185.697 19,11%
100- 125 3.179.745.671 12,66 % 21.065 9,96 % 2.346.749.316 15,15 %
125 - 150 2.049.654.868 8.16% 11.487 543% 1.565.636.907 10,10 %
150 175 1.310.533.669 522% 6.356 300% 1.025.897.833 6.62%
175- 200 815.705.234 325% 3416 161% 636.653.392 411%
200- 250 907.843.028 361% 3199 151% 706.185.133 4556 %
250 - 300 441519754 176 % 1.253 059% 340.365.634 220%
300- 500 637.205.764 254% 1312 062% 480.393.920 310%
500 - 750 191,852,507 0.76% 241 011% 141.562.301 091%
>750 172147414 069% 104 005% 116.486.701 0.75%
Total 25.117.895.290 100,00 % 211.600 100,00 % 15.494.138.250 100,00 %)
3) Breakdown of the Portfolio by Interest Type
T Original Outstanding ?;;z’r"?"i'.‘z No of Mortgage %of No of Mortgage  Current Outstanding %of Current
Amount Loans: Loans Amount Outstanding Amount
Amount
Fixed Rate 15.611.475.125 62,95 % 141.608 66,92 % 10.885.631.735 70,26 %
Floating 9.306.420.165 37.05% 69.992 33.08% 4.608.506.515 2074%
Total 25.117.895.290 100,00 % 211.600 100,00 % 15.494.138.250 100,00 %)
4) Breakdown of the Portfolio by Maturity Date
o - % of Original -
D Original Outstanding rssentii No of Mortgage %of No of Mortgage  Current Outstanding %of Current
Amount Loans: Loans Amount Outstanding Amount
Amount
2017 - 0,00% - 0,00% - 0,00%
017- 2020 - 0,00% - 0,00% - 0,00%
2020 - 2025 2.226.565.134 8,86 % 23.701 11,20% 390.474.151 252%
2025 - 2030 4.728.353.138 18,82% 45815 2165% 1.976.303.744 12,76 %
2030 - 2035 5.313.992.599 21,16% 47.507 2245% 3.204.859.126 2068%
2035 - 2040 6.110973.223 2433% 47,601 2250% 4.370.801.666 2821%
2040 - 2045 3.949.120.991 15,72% 28,663 13,55 % 3.098.356.460 20,00 %
2045 - 2050 2,600.117.107 10,35 % 17.437 810% 2.282.128.044 14,73 %
2050 - 2055 108.726.528 043% 682 032% 97.241.455 063%
2055 - 2060 80.046.570 032% 494 023% 73.973.603 048%
[Total 25.117.895.290 100,00 % 211.600 100,00 % 15.494.138.250 100,00 %)

as Calculation Agent)
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5) Breakdown of the Portfolio by Months of Seasoning

% of Original

Amount
0- 12 - 0,00% - 0,00% - 0,00%
12- 24 1.973.112.987 7.86% 15.214 719% 1.849.196.370 11,93%
24- 36 173.360.275 0,69 % 1.343 063% 155,270,144 1,00%
36- 48 23.328.419 0,09% 219 010% 19.677.304 013%
48- 60 2.514.057.429 10,01% 21.487 1015 % 2.008.141.242 12,96 %
60- 72 2.887.966.614 11,50 % 26.193 12,38 % 2138167545 13,80 %
72- 84 3.000.766.960 11,95% 27.199 12,85 % 2.100.833.049 13,56 %
84- 9% 876.897.369 349% 8.134 384% 564.762.864 365%
9- 108 953.080.366 379% 8.898 421% 587.427.320 379%
108- 120 1.055.269.892 420% 9727 460% 609.500.713 393%
120- 150 5.116.167.364 2037 % 40.045 18,92 % 2.682.244.048 17,31 %
>150 6.543.887.616 26,05 % 53.141 2511% 2.778.807.651 17.93%
Total 25.117.895.290 100,00 % 211.600 100,00 % 15.494.138.250 100,00 %)
6) Breakdown of the Portfolio by Payment Frequency
Payment — N % of Original No of Mortgage % of No of Mortgage _ Current Outstandin, %of Current
Fret:luenl:y Original Outstanding Amount OutsfandinggAmount e ¢ PN e Onlsfanding Amount
Monthly 24.971.002.185 99,42 % 210341 9941% 15.443.212.049 99,67 %
Bimonthly
Quarterly 1.230.000 0,00% 4 0,00 % 508.385 0,00 %)
Semiannual 145.663.105 0.58% 1.255 059% 50417.815 033%
Annually
Total 25.117.895.290 100,00 % 211.600 100,00 % 15.494.138.250 100,00 %)
7) Breakdown of the Portfolio by Property Location
N — N % of Original No of Mortgage % of No of Mortgage _ Current Outstandin, %of Current
Gy @ CE i A OutsfandinggAmount e ¢ PN I Onlsfanding Amount
Lombardia .306.438.413 37,05 % 74336 3513% 5.610.076.731 36,21 %
Piemonte 3.140.934.703 12,50 % 20,804 14,09 % 1.880.285.223 12,14%
Veneto 1.291.120.413 514% 11.088 524% 749.604.725 484%
Liguria 1.391.675.112 554% 11.750 555% 846.284.471 546 %
Emilia Romagna 641.593.095 2,55 % 5.445 257 % 460.828.446 2,97 %)
Friuli Venezia Giulia 149.332.602 059 % 1315 062% 86.618.253 0,56 %)
Trentino Alto Adige 341.600.769 1,36 % 2.347 1,11% 198.749.790 128%
Valle d'Aosta 130.912.133 052% 1.030 049% 71.786.390 0,46 %)
Total North 16.393.616.239 65,27 % 137115 64,80 % 9.904.234.029
Lazio 3.480.548.200 13,86 % 25,591 12,09 % 2272576115
Toscana 1.152.016.242 459% 9.093 430% 753.392.414
Umbria 242.285.152 0,96 % 2.381 1,13% 148.012.460
Abruzzo 247.542.916 0.99% 2641 125% 179.886.058
Marche 289.584.004 115% 2813 1,33% 216.200.889
Total Centre 5411976513 2155% 42.519 20,09 % 3.570.067.936
Puglia 306.375.760 122% 3.085 146 % 218.324.839
Sardegna 1.058.637.881 421% 10.044 475% 500.342.285
Sicilia 1.687.001.550 6.32% 15.520 733% 938.040.554
Calabria 46.024.718 018% 518 024% 28.818.185
Campania 256.907.772 102% 2.160 1,02% 203.978.929
Basilicata 19.276.781 0,08% 208 010% 12.860.684
38.078.056 015% 431 020% 27.470.809 .
3.312.302.537 1319% 31.966 1511 % 2.019.836.285 13,04 %)
25.117.895.200 100,00 % 211.600 100,00 % 15.494.138.250 100,@
8) Cash Manager investments
Value Date Due date ISIN Nominal Amount Interest |

Prepared by PricewaterhouseCoopers Business Servic

1. (as Calculation Agent)




Collection Period: from 01/12/2021

to 28/02/2022

Guarantor Payment Date: 12/04/2022

ortfolio

A.a) MBS
Payments during the Collection Period / Incassi nel periodo
Outstanding principal | Ing Princigal
amount at the Amount purchased

beginning ofthe | (ot R ISIASEC Outstanding Principal| Principal Amount
ISIN Codel | Issuer name/ Nome ' Collection Period/ | 2089 1% =2 250" | Principal Amount| - Interest due and Amount SOLD during | at the end of the

; . A e
Codice ISIN dell'emittente MBS rating Capitale residuo | "Vo PO, | ue andpaid /| | - paid /ncassi | T A"',":;‘:;/ Totale | the Collection Period | Collection Period
allinizio del periodo periodo di incasso Incassi capitale interessi | Capitale residuo | | Capitale residuo

dincasso ceduto durante il alla fine del
periodo dincasso | periodo dincasso
a b c d e=c+d [ g=a+b-c-f

1. MBS 0 0 0 0 0 0 0 o 0
2 MBS 0 0 0 0 0 0 0 0 0 o
Total MBS/Totale MBS 0 ] 0 ] 0 0 0 ] 0 o

A1.b) Residential Mortgage Loans/

futui Residenziali:

Outstanding principal amount at the beginning of the Collection Period/ Capitale residuo
all’nizio del periodo d'incasso (da analitico precedente)

Outstanding Principal Amount of the Loans PURCHASED
Capitale residuo dei mutui acquistati

Payments received during the Collection Period /

Incassi nel periodo

Outstanding Principal Amount of the Loans SOLD

Outstanding

Overdue Instalments during the Collection Period/
Rate scadute e non ancora pagate

Total received principal amount at Principal Interest Total overdue
Principal Instalments | Interest Instalments | Totale incassato the end of the Principal not Totale quote
e (capitale collettatoa | (interessi collettati a ) Collection Period / overdue Quote capitale |  Quote interessi scadute
Outstanding Principal Amount -Not | L. | nterests in Arrears O“'ifn":'"? P:gf"’a' Principalin ||\ i Arrears vario titolo: vario titolo: Pr.f?;‘,':ff::":“ ¢ | Principal in Arrears Interests in | Capitale residuo alla Capitale a scadere scaduto di fine scadute (da
overdu incipal " b un du Arrears. ! accertament del accertamenti del 'N ‘:’ i unt | Principal i r Arrears fine del periodo periodo (da analitico)
overdue periodo, prepayments, | periodo, prepayments, ot overdue dlincasso analitico)
arretrati sanati etc) | arretrati sanati etc)
a b < d ° T a 0 T=a*h 3 Wbis Wtor TEmen m=atbtdre-a-nikbis n o p=nto
7. Performing Loans (exciuded
Delinquent Loans)/ mutuf in bonis 200723 15.565.868.565 966.852 179.074 0 0 0 0 0 15.026.916.728 15.025.952.541 964.187 171432 1.135.620
(esclusi mutui in ritardo)
ﬁ) Delinquent Loans / mutui in itardo 000 62.115.956 1564696 sa3.952 o o o o o 41.380.022 40.511.456 877.566 300811 1178377
;e‘;':;i’;"':‘:f;m""‘” Portafoglio 210.623] 15.627.974.521 2.531.549 723.026 0 0 0 15.068.305.751 15.066.463.997 1.841.753 472,244 2.313.997
Defaulted Loans/ Mutui in default 678 47.248.532 6.079.249 2.448.838 0 0 0 0 [} 3.288.414 3134450 153.964 87.534 241.498
Morigages in breach of
representation contained in the 0 0 0 0 0 0 0 0 0 0 o 0
Master Transfer Aareement
o esidential Mortgage Loan 211301 15.675.223.052 8.610.797, 3.471.864 0 0 0 612.238.380 74.941.259 687.179.639 0 0 15.071.594.165 15.069.598.448 1.995.717] 559.778| 2.555.495
i) Only for the pourpose of this Report, s a Delinguent Loan any Morigage Loan which is not a Defaulled Loan and which has an Arears Ralio 6qual 1o or higher than 1 for a period
of at least one month
A1.¢) 1. Other Eligible Assets - Loans/ Muui
Outstanding principal amount at the beginning of the Collection Period! Capitae residuo [ Outstanding Principal Amount of the Loans PURCHASED Payments received during the Collection Period / Outstanding Principal Amount of the Loans SOLD Overdue Instalments during the Collection Period/
allinizio del periodo dincasso (da analitico precedente) Capitale residuo dei mutui acquistati Incassi el periodo ° Rate scadute e non ancora pagale
principal amount at Principal Interest Total overdue
Principal Instaiments | Interest Instalments theendofthe |0 Principal not Totale quote
o (capitale collettatoa | (interossi colletiati a ) Collection Period / overdue Quote capitale |  Quote interessi scadute
Outstanding Principal Amount - Not A . Outstanding Principal | - p i ci00 in . vario titolo: vario titolo: Total received | Outstanding o Interests in | Capitale residuo alla Capitale a scadere scaduto di fine scadute (da
Principal in Arrears | Interests in Arrears Amount - Not Interests in Arrears Principal Amount | Principal in Arrears !
overdue e Arrears accertamenti del accertamentidel | Totale incassato | ™" 'hot aordu Arrears fine del periodo periodo (da analitico)
periodo, prepayments, [ periodo, prepayments, dincasso analiico)
arretrati sanati etc) arretrati sanati etc)
= b < i < T g [ T=ath « Wbis Wtor Emn m=atbrdre-g-nkkbis n o p=nto
7. Performing Loans (excluded
Delinquent Loans)/ muti in bonis 342 443.756.577 28.556 4214 0 0 0 0 0 424.189.686 424173648 16.038, 2244 18.282
esclusi mutui in ritardo)
2, Delinquent Loans / mutulin rtardo 34 2.767.599 74.927 27773 0 0 0 0 0 1,642,813 1,575.039 67.774 22.999 90.773
Performing Portfolio / Portafoglio 6.376, 446.524.176 103.484 31.987 0 0 0 0 0 425.832.499 425.748.687 83.812] 25243 109.055
in bonis_(1+2)
Defaulted Loans/ Mutui in default 32 1.585.247 338.094 119.838 0 0 0 0 0 153.080 147.551 5.529 2493 8.023
Morigages in breach of
representation contained in the 0 0 0 0 0 0 0 0 0 0 0 0 0
Master Transfer Aareement
;Z‘::O'T;s'“"“' Mortgage Loan 6.408 448.100.423 441.578 151.825 0 0 o 22.566.473 2553.724 25120197 0 0 425.985.580 425.896.238 89.342 27.736 117.078

i) Only for the pourpose of this Repor
of at least one month

s a Delinquent Loan any Mortgage Loan which is not a Defaulted Loan and which has an Arrears Ratio equal (o or higher than 1 for a period




A.c) 2. Other Eligible Assets - Bonds

Outstanding principal
amount at the
beginning of the

Outstanding Principal
Amount

Payments during the Collection Period /

Incassi nel periodo

ning of 8 during the Collection Outstanding Principal
ISIN Code / [ Issuer name / Nome i Collection Period/ h inci ' P inci
Codice ISIN dellemittente Bond rating e Period! Portafogiio ~ |Principal Amount) Interest due and | y,.) smount  Totale | Amount SOLD during | Principal Amount
Capitale residuo acquistato durante if | 9ue and paid I paid/ Incassi he Collection Period | 2t the end of the
allinizio del periodo Incassi capitale Interess fneasst the Collection Period | )10 ction period
periodo di incasso pit J | Capitale residuo dei | Sollection Perio
dincasso apitale residuo dol | | ¢ itafe residuo
titoli ceduti pale resd
P ry < q FETEX] 7 Gzasboc-f
- Bond 0 0 0 0 0 0 0 0 0 0
2. Bond 0, 0 4 0 4 4 4 0 0 0
Total Other Eligible Assets - Bond} 0 o ) [ ) ) ) ] ) o
A1.d) Integration Assets / Attivi idonei integrativi
Securities' Issuer or | g o principal Payments received during the Collection Period /
1SIN Code - Bank where the B“a'an, m_'n 9 amount/nominal Incassi nel periodo Outstanding principal
Dopositacet |  Securitios name/ | depositsareopent | . BAElE Iogns) , amount atthe |Portfolio Portfoliosold/ |  amountinominal
e Pkt nominativo della banca | {7 $25€ Of 46ROSS) | waturity/ Scadenza | beginning of the | 1 tol acquistati titolivenduti | amount at the end of
- emitente i fitoli o dove il Collection Period| durante i periodo . ! durante il periodo | the Collection Period
1SIN - ; banca in caso di ; Principal amount | Interestamount | Total received
sono aperti i depositi epouts | Capitale residuo
allinizio del
ol
a b c ] o=c+d T g=a+bc-f
Dot Wi Banks  Dopost o B o o o o o o o o o o
Securities / Titol 0 0 0 0 ) ) ) ) 0 0 0 0
Defaulted Securities / Titol in default 0 ) ) 0 0 0 0 0 0 0 0 0
Total Integration Assets / Attivi
idonei integrativi 0 0 0 0 0 0 0 0 0 0 0 0
A1) Total Portfolio / Portafoglio totale
Payments during the Collection Period/ Tnstalments dus and not yet paid |
Portfolio Rate pagate nel periodo diincasso Rato scadute e non ancora pagate i Outstanding principal
Outstanding principal | PURCHASED during P‘;":f’r:"’;:'d amount at the end of
amount at the beginning the Interest Total due and not | Collection Period | 10 Collestion Perod ooy o
of the Collection Period/| Collection Period / |Principal Instalments / ' e ; " ! i
Capitale residuo allinizio | Portafoglio venduto | Quote capitale delle | Instalment/ 'g."‘f', pa'? / Principal in Arrears | _Interest in Arrears VT' paid/ v endpsgﬂé‘:ﬁgzw 1 | caitate resiauo atia Portfolio
del periodo d'incasso durante il periodo rate Q”Z'Eﬁ’”'e’e”’ otale rate (end of period) (end of period) Totale "°"““;e O dinoncay | fine del periodo
d'incasso lella rata non ancora scaduto| P d'incasso
P b c d e=c+d T a h=f+a i i = T fotal portfolio
T[Total MBS / Totale MBS 0 0 0 0 0 0 0 0 0 0 0,00%
2| Total Residential Mortgage Loan Portfolio / Totale portafoglio mutui 15.683.833.850 0 612.238.380 74.941.259 687.179.639 1.995.717 559.778 2.555.495 0 15.071.594.165 97,25%
Total Other Eligible Assets - Loans 448.551.001 0 22566473 2553.724 25.120.197 89.342 27.736 117.078 0 425.985.580 2.75%
Total Other Eligible Assets - Bonds 0 0 0 0 0 0.00%
3 [ Total Other Eligibile Assets 448.551.00 22.566.47 2553.724 25120197 89342 27.73¢ 117.078! 425.985.580 2.75%
4|Total Integration Assets / Altivi idonei integrafivi 0 0 0 0 0 0,00%
Total Portfolio [ Portaloglio fofale 16.132.384.85 634.804.854 77.494.982 712.299.836 2.085.058 587.51 2672572 15407570744 100,00%




A2) Performing Portfolio per Index Type / Portafoglio in bonis per tipologia di indice

‘SWAP PRINCIPALE: MAY 2018 - MAR 2019 - MAY 2017 - MAY 2016 - OCT
2015 - APR 2015 - MAY 2014 - APR 2013 - JUN 2011 - OCT 2012 - NOV.
2011 -AUG 2011-JUN 2021

Index FIXED

Index FLOATING

Index FLOATING CAP.

Indox SONNI TRANQUILLI

BI100 - FF100 - FF600 - FI100 - FI600 - RESTF

BI110 - BI130 - GF00O - GI0OO - JF166 - JI110 - KF166 - K110

- LF166 - LI110 - MF166 - MH10 - RESTV - VC150 - VF110 -

'VF133 - VF166 - VF666 - VI110 - VI130 - VI170 - XF166 - X110

- YF166 - YI110 - HI110 - 1110 - Wi110 - LC120 - MC120 -

LD120 - MD120 - YC120 - YD120 - LG160 - MG160 - YG160 -

VD110 - VG120 - VD120 - VI333 - VF333 - VIG61 - VI662 -
63 - VI664 - VIG6S - VI666

G210A - C340A - C350A - C360A - C370A - C380A
C385A - C390A - D300A - DA0DA - DI110 - RECAP -

SF166

owang BnIpB 10t |ttt ovrde | SITOPNINNO |t ovraue| VNG principa picipatinstaiment | uttaning pincipt ot | principl instant

e oraing Loans (excluded Deinguent Loans) i bon's (eschs! miti 10.866.120.180 306.351 3543.353.653 596,550 898.727.458 12.006 141.924.898) 65318

2 Delnauent Loars /i ado 19.882.255 389.863) 18.544.198 449.150) 2.846.333, 57.081 813.710 49246

Pertorming Portolo | Portafogio i boris (142) 10.886.002.435 696.215, 3.561.897.851 1045700 901.573.791 69.088 142.738.608 114.564
UNSWAPPED: JUN 2021 Indox FXED

Index FLOATING

Index FLOATING CAP.

Indox SONNITRANQUILLI

BI100 - FF100 - FF600 - FI100 - FI600 - RESTF

BI10 - BI130 - GFO0O - GI00O - JF166 - JI110 - KF166 - KI10

VD110 - VG120 - VD120 - VI333 - VF333 - V661 - VI6E2 -
VIGSS3 - VI664 - VIGSS - VIG66.

C210A - C340A - C350A - C360A - C370A - C380A
G385 - C390A - D300A - DAODA - DI110 - RECAP -

SF166

outstanding principal not
overdue

principal instalment overdue

outstanding PR "t | pincipal instalment overdue,

outstanding principal
not overdue

principal instalment

outstanding principal not | principal instalment
overdue

1. Performing Loans (exciuded Deinquent Loans)/ mutui in boris (esclusi mutui

nrtardo) 0 4 0 4 0 4 4 0,
2. Delinquent Loans | mutu nrtado 0 0 0 0 0 0 0 0
Performing Portfolio | Portafoglio in bonis (1+2) 0 0 0 0] 0] 0] 0 0]

Srrl. (as C

lculation Ag



Collection Period: from 01/12/2021 to 28/02/2022 Guarantor Payment Date: 12/04/2022

Purchase and Sale of Assets

Euro

MBS sold to the CB Guarantor during the Collection Period /

MBS ceduti al CB Guarantor durante il Period
Oustanding Principal Amount

- Purchase for Issuance Collateralisation / Cessioni Successive per Emissione
- Purchase for Revolving Assignments / Cessioni Successive Revolving
- Purchase for Integration Assignments / Cessioni di Ripristino

Mortgages sold to the CB Guarantor during the Collection Period /
Mutui ceduti dal CB Guarantor durante il Periodo

Oustanding Principal Amount
- Purchase for Issuance Collateralisation / Cessioni Successive per Emissione -
- Purchase for Revolving Assignments / Cessioni Successive Revolving

- Purchase for Integration Assignments / Cessioni di Ripristino

Integration Assets sold to the CB Guarantor during the Relevant Period:
Attivi idonei integrativi ceduti al CB Guarantor durante il Relevant Period

- Deposits with Banks / Depositi bancari
- Securities / Titoli

MBS sold by the CB Guarantor in accordance with the Transaction Documents: | - |
MBS venduti dal CB Guarantor in accordo con i documenti dell'operazione

Mortgages sold by the CB Guarantor in accordance with the Transaction Documents: | - |
Mutui venduti dal CB Guarantor in accordo con i documenti dell'operazione

Integration Assets sold by the Guarantor in accordance with the Transaction Documents: | -]
Attivi idonei integrativi ceduti dal CB Guarantor ai sensi dei Transaction Documents

Prepared by PricewaterhouseCoopers Business Services S.r.l. (as Calculation Agent) Page 9



