INTESA SANPAOLO S.P.A.
€ 15.000.000.000,00 Covered Bond Programme
unsecured and guaranteed as to payments of interest and principal by
UBI FINANCE S.r.l.

Seller and Servicer
Intesa Sanpaolo S.p.A.

INVESTOR REPORT

Collection Period from: | 01/12/2025 | to: | 31/12/2025 |

Report date | 30/01/202¢6 |

Guarantor Payment Date | 28/01/2026 |




DISCLAIMER

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

This Investor 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 nofice, reports or
information received by it. Neither PricewaternouseCoopers 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.

Calculatfions contained in this Investor Report are made in accordance with the criteria described in the
Cash Allocation, Management and Payments 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 infended to provide an evaluation of the risk related
fo 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 tfransmitted
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 PricewaternouseCoopers Business Services S.r.l.
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Guarantor Payment Date: 28-01-26

Collection Period: from 01-12-25 to 31-12-25
Covered Bonds

Counterparties:

Issuer: Intesa Sanpaolo S.p.a

Servicer: Intesa Sanpaolo S.p.a

Asset Swap Counterparty: n.a

Administrative Services Provider: Intesa Sanpaolo S.p.a

Porifolio Manager: Intesa Sanpaolo S.p.a

Representative of the Covered Bondholders: BNY Mellon Corporate Trustee Services Limited
Account Bank: Intesa Sanpaolo S.p.a.

Cash Manager: Intesa Sanpaolo S.p.a

Calculation Agent: PricewaterhouseCoopers Business Services S.r.l.
Asset Monitor: BDO Italia S.p.a

Guarantor Corporate Servicer: Intesa Sanpaolo $.p.a

Covered Bonds Overview (*)

Next Coupon
Issue Date ISIN Currency Principal InTeS:reRo‘re Inferest Rate IPD Final Maturity Rating
14/09/2016] 1T0005215147 Eur 1.000.000.000,00 | Fixed 0,375% per annum 14/09/2026 14/09/2026 Moody's: Aa2 / DBRS: AAA
04/10/2017] 1T000528349 1 Eur 1.250.000.000,00 | Fixed 1,125% per annum 04/10/2026 04/10/2027 Moody's: Aa2 / DBRS: AAA
15/01/2018] 1T0005320665 Eur 500.000.000,00 | Fixed 1,25% per annum 15/01/2027 15/01/2030 Moody's: Aa2 / DBRS: AAA
23/02/2018] IT0005325151 Eur 90.000.000,00 | Fixed 1,78% per annum 23/02/2026 23/02/2033 Moody's: Aa2 / DBRS: AAA
26/02/2018] 1T0005325334 Eur 160.000.000,00 | Fixed 1,75% per annum 25/02/2026 25/02/2033 Moody's: Aa2 / DBRS: AAA
Total 3.000.000.000,00

(*) Please be informed that all redeemed notes have not been included in the list above.
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Collection Period: from 01-12-2025 to 31-12-2025

Guarantor Payment Date: 28-01-2026

Statutory Tests

Nominal Value Test (*) (NVT)

Nominal Value of the Portfolio 2 Oustanding Principal Balance of all Series of Covered Bonds

Parameters Amount (€) Description
A 3.416.886.268 Adjusted Outstanding Principal Balance
B (**) 523.957.065 Principal Account plus Top-Up Assets

C - Adjusted Outstanding Principal Balance of other eligible assets
F 3.000.000.000 Principal Amount Qutstanding of all Series of Covered Bonds

| Total A*P+B+C>=F | | PASS Pass / Fail

P= Asset Percentage min (93%; (1/(committed OC + 1)))
Amount of Credit Support 547.901.413 Result of the overcollateralisation in the Nominal Value Test

(*) The amounts are net of loans which presently are not eligible

(**) For this report Top-Up Assets are represented by eligible investments only.

Net Present Value Test (*) (NPV Test)

Net Present Value of the Porffolio, Asset and Liability Swaps (net of the costs) 2 Net Present Value of all Series of the Oustanding Covered Bonds

Parameters Amount (€) Description
A 4.253.652.373 NPV Assets plus or minus asset swap
B 2.944.257 495 NPV CB plus or minus CB swap
| TEST A>B | | PASS Pass / Fail
(*)The amounts are net of loans which presently are not eligible
| Interest Coverage Test (*) (ICT) ]
Parameters Amount (€) Description
A 41.548.750 Interest on Interest Account
B - Asset Swap Differential
C 117.226.872 Interest due in the next 12 months
D - Interest expected to be received from the Eligible Investments
E 28.464.500 Interest Payments due under all outstanding Series of Covered Bonds
F 2.258.099 Senior Liabilities
G - Payments due by the Guarantor under any Swap Agreement
| A+B+C+D>=E+F+G | | PASS Pass / Fai

(*) The amounts are net of loans which presently are not eligible

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




Collection Period: from 01-12-2025 to 31-12-2025

Guarantor Payment Date: 28-01-2026

Top Up Asset Test

Top-up Assets

Public Entities Securities

540.505.815

Collections

Recoveries -

Other (*) -

TOTAL Top-up Assets Seller 540.505.815

Are the Total Top-up Assets Seller >15% No

If Yes, Excess Top-up Amount of Seller - (Amount to be Transferred to Guarantor in the next Calculation Period if not cured via repayment of Term Loan)
| A+B+C+D>=E+F+G | | Pass | Pass / Fail

(*) The item "other" in this report is represented by eligible investments only.
| UBI Finance Accounts at the Reference Date |
Interests Account 15.405.494

Principal Account 523.957.065

Reserve fund Account 25.000.000

Securities Account (*) _

Total 564.362.560

Payments made on the Guarantor Payment Date have been included in the above table
| UBI Finance Assets and Liabilities |
Cash 564.362.560

Mortgages (*) 3.544.682.031

Authorised Investments / Substitution Assets (**) -

Total 4.109.044.591

Subordinated Loan 4.142.022.511

Other 17.621.846

Total 4.159.644.357

(*) excluding defaulted loans as defined in programme documentation

(**) qualified investments, included investment of Reserve Fund Amount
| Credif Rafings ]
UBI Credit Rating Long Term Short Term

Fitch A- Fl

Moody's A3 P-2

DBRS A (low) R-1 (low)

S&P BBB+ A-2

Issuer Event of Default? NO NO

Guarantor Event of Default? NO NO
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Collection Period: from 01-12-2025 to 31-12-2025

Pool assets Analysis

Guarantor Payment Date: 28-01-2026

Number of Loans 61.248
Total Loan Balance 3.544.682.031
Average Original Outstanding Amount 131.626
Largest Original Outstanding Amount 4.700.000
Average Current Outstanding Amount 57.874
Largest Current Outstanding Amount 1.983.466
Weighted Average Original Loan to Value 67,71 %
Weighted Average Current Loan fo Value 36.84 %
Weighted Average Indexed Loan to Value 40,32 %
Weighted Average Seasoning (Months) 178
Weighted Average Residual Maturity (Months) 160
Weighted Average Original Maturity (Months) 338
Weighted Average Current Interest Rate 3,53 %
% of Current Balance granted by non-residential properties 0,00 %
Currency EUR
1) Breakdown of the Porifolio by Current Loan to Value
- n % of Original Current % of Current
Range Original Outstanding Outstanding No of Mortgage % of No of Oufstanding Outstanding
Amount Loans Mortgage Loans
Amount Amount Amount |
0-10 1.287.201.448 15.97% 11.985 19.57% 169.450.180 4,78%
10- 20 1.421.363.542 17.63% 11.748 19,18% 439.281.241 12,39%
20- 30 1.407.760.345 17,46% 10.558 17.,24% 603.999.379 17,04%
30- 40 1.443.633.902 17.91% 10.012 16,35% 740.975.166 20,90%
40- 50 1.373.788.543 17.04% 9.345 15,26% 807.150.684 22,77%
50- 60 822.945.302 10.21% 5.527 9.02% 556.623.966 15,70%
60- 70 274.760.721 3,41% 1.875 3,06% 206.175.857 5.82%
70- 80 19.054.428 0,24% 129 021% 13.199.796 0.37%
80- 90 5.955.874 0,07% 40 0,07% 3.923.997 0.11%
90 5.354.885 0,07% 29 0,05% 3.901.765 0,11%
Total 8.061.818.989 100,00% 61.248 100,00% 3.544.682.031 100,00%
2) Breakdown of the Portfolio by Current Outstanding Principal Balance
Original Outstanding ponongind No of Mortgage % of No of Clmicll ZocliEmicnl
Range P e— Outstanding — Morigage Loans Outstanding Outstanding
Amount Amount
0- 25 1.404.883.853 17,43% 15.657 25,56% 196.526.073 5,54%
25- 50 1.603.658.591 19.89% 15.005 24,50% 556.323.812 15,69%
50- 75 1.676.794.369 20,80% 13.038 21,29% 810.420.968 22,86%
75- 100 1.370.906.422 17,00% 8.924 14,57% 769.619.985 21.71%
100- 125 839.343.491 10,41% 4.504 7,35% 500.139.430 1411%
125- 150 437.669.107 5,43% 1.981 3.23% 269.442.334 7.60%
150- 175 244.969.366 3,04% 942 1,54% 151.569.950 4,28%
175- 200 154.094.741 1.91% 496 0.81% 92.316.832 2,60%
200 - 250 148.946.191 1,85% 413 0,67% 91.002.256 2,57%
250 - 300 57.170.466 0.71% 133 0,22% 35.998.315 1,02%
300 - 500 78.955.437 0,98% 125 0,20% 46.207.931 1,30%
500 - 750 24.138.903 0,30% 19 0,03% 11.934.791 0,34%
/50 20.288.052 0,25% I 0,02% 13.179.354 0.37%
Total 8.061.818.989 100,00% 61.248 100,00% 3.544.682.031 100,00%
3) Breakdown of the Portfolio by Interest Type
% of Original Current % of Current
Interest Type Original Outstanding Outstanding No of Mortgage % of No of Outstanding Outstanding
Amount Loans Mortgage Loans
Amount Amount Amount |
Fixed rate 2.755.268.040 34,18% 22.400 36,57% 1.303.776.649 36,78%
Floating rate 5.306.550.949 65,82% 38.848 63,43% 2.240.905.382 63,22%
Total 8.061.818.989 100,00% 61.248 100,00% 3.544.682.031 100,00%
4) Breakdown of the Portfolio by Maturity Date
- . % of Original Current % of Current
Maturly Date Original Outstanding Outstanding No of Mortgage % of No of Ouistanding Outstanding
Amount Loans Mortgage Loans
Amovunt Amount Amount
2025 - 2030 1.874.859.912 23,26% 16.946 27.67% 305.126.806 8.61%
2030 - 2035 1.868.866.086 23,18% 14.883 24,30% 720.701.256 20,33%
2035 - 2040 2.465.458.654 30,58% 17.255 28,17% 1.282.729.854 36,19%
2040 - 2045 1.220.187.817 15,14% 8.193 13,38% 778.778.089 21.97%
2045 - 2050 558.852.624 6,93% 3.522 5.75% 402.372.558 11.35%
2050 - 2055 57.724.298 0,72% 345 0,56% 42.699.922 1,20%
2055 - 2060 15.869.598 0,20% 104 0,17% 12.273.545 0,35%
Total 8.061.818.989 100,00% 61.248 100,00% 3.544.682.031 100,00%
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5) Breakdown of the Portfolio by Months of Seasoning

e o % of Original Current % of Current
Months Onglnc: Ouisf;mdlng Outstanding B oflMonguge M :"Of N°L°f Outstanding Outstanding
moun A ' oans ortgage Loans A i A i
0- 12 - 0,00% - 0,00% - 0,00%
12- 24 - 0,00% - 0,00% - 0,00%
24 - 36 - 0,00% - 0,00% - 0,00%
36- 48 - 0,00% - 0,00% - 0,00%
48- 60 1.217.337 0,02% 8 0,01% 806.233 0,02%
60- 72 2.020.089 0,03% 17 0,03% 1.353.385 0,04%
72 - 84 106.961.964 1,33% 787 1.28% 74.788.217 2,11%
84- 96 164.891.814 2,05% 1.270 2,07% 108.338.172 3,06%
96- 108 208.655.785 2,59% 1.633 2,67% 127.618.572 3,60%
108- 120 404.087.959 501% 3.448 5.63% 223.246.865 6,30%
120- 150 816.444.350 10,13% 7.081 11,56% 452.702.554 12,77%
150 6.357.539.690 78,86% 47.004 76.74% 2.555.828.032 72,10%
Total 8.061.818.989 100,00% 61.248 100,00% 3.544.682.031 100,00%
6) Breakdown of the Portfolio by Payment Frequency
Original Outstanding % of Original No of Mortgage % of No of Current Outstanding el Curr.eni
Payment Frequency . Outstanding
Amount Outstanding Amount Loans Mortgage Loans Amount Amount
Monthly 7.956.600.614 98,69% 60.628 98,99% 3.512.810.982 99,10%
Bimonthly 0,00% 0,00% 0,00%
Quarterly 21.315.073 0,26% 94 0,15% 7.701.010 0.22%
Semiannual 83.903.301 1,04% 526 0,86% 24.170.039 0,68%
Annually 0,00% 0,00% 0,00%
Total 8.061.818.989 100,00% 61.248 100,00% 3.544.682.031 100,00%
7) Breakdown of the Portfolio by Property Location
Original Outstanding % of Original No of Mortgage % of No of Current Outstanding 7 G (]
CESoleEhiced Amount Outstanding Amount Loans Mortgage Loans Amount Cutianding
Amount ____
Lombardia 2.690.042.202 33.37% 19.771 32,28% 1.179.083.950 33,26%
Piemonte 586.071.457 7.27% 4.839 7,90% 246.701.980 6,96%)
Veneto 260.629.350 3.23% 1.914 3.13% 117.228.319 3.31%|
Liguria 370.956.996 4,60% 2.640 4,31% 154.718.445 4,36%)
Emilia Romagna 420.405.062 521% 3.014 4,92% 186.326.569 5,26%
Frivli Venezia Giulia 46.480.495 0,58% 417 0,68% 19.871.354 0,56%|
Trentino Alto Adige 5.056.640 0,06% 34 0,06% 2.327.545 0,07%
Valle d'Aosta 8.337.465 0,10% 51 0,08% 3.215.920 0,09%)|
Total North 4.387.979.667 54,43% 32.680 53,36% 1.909.474.081 53,87%
Lazio 1.294.237.750 16,05% 8.467 13,82% 604.652.784 17.06%
Toscana 192.886.216 2,39% 1.388 2,27% 81.542.636 2,30%|
Umbria 72.228.762 0,90% 648 1,06% 29.204.319 0.82%
Abruzzo 213.919.915 2,65% 1.804 2,95% 83.772.645 2,36%)
Marche 429.038.142 5.32% 3.626 5.92% 172.921.352 4,88%
Total Centre 2.202.310.786 27,32% 15.933 26,01% 972.093.737 27,42%
Puglia 257.886.817 3,20% 2.363 3,86% 110.662.180 3,12%
Sardegna 267.749.290 3,32% 2.196 3,59% 130.527.060 3,68%
Sicilia 202.644.991 2,51% 1.712 2.80% 100.725.100 2,84%
Calabria 179.149.806 2,22% 1.868 3,05% 71.214.127 2,01%
Campania 504.757.271 6,26% 3.878 6,33% 226.688.131 6,40%
Basilicata 41.057.064 0,51% 433 0,71% 15.702.590 0,44%
Molise 18.283.297 0,23% 185 0.30% 7.595.026 0.21%
Total South 1.471.528.536 18,25% 12.635 20,63% 663.114.213 18,71%
Total 8.061.818.989 100,00% 61.248 100,00% 3.544.682.031 100,00%
8) Cash Manager investments
| Valve Date ISIN Nominal Amount Interest |
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Collection Period: from 01-12-2025 to 31-12-2025

A.1.a) MBS
Pay during the C Period / Incassi nel periodo
o F— O ing Principal
p p N . L Outstanding Principal
amount af the beginning Ar'nhceucrglo ﬁ:g:f:i:riuéllng o Outstanding Principal | /¥ #57€ S n=pe
ISIN Code/ Issuer name/ Nome MBS rati of the Collection Period/ Portafoglio acquistato Principal Am.ounl Interest due and paid / Total Amount / Totale Amount SC.)LD d”f'"g the the Collection Period
h L rating " . P, gl q due and paid / Y N N N Collection Period / B .
Codice ISIN dell'emittente Capitale residuo all'inizio durante il periodo di Incassi interessi incassi / Capitale residuo alla
del periodo di urante il periodo di Incassi capitale Capitale residuo ceduto " .
el periodo d'incasso . fine del periodo
incasso durante il periodo .
" d'incasso
d'incasso
a b c d e=c+d f g=a+b-c-f
1. MBS
2. MBS

Total MBS/Totale MBS

A.1.b) Residential Mortgage Loans/

Mutui Residenziali:

Guarantor Payment Date: 28-01-2026

periodo d'incasso (da analitico precedente)

Ouvtstanding principal amount at the beginning of the Collection Period/ Capitale residuo all'inizio del

Ouvtstanding 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 principal

Overdue |

Il ts during the Coll

fion Period/

Rate scadute e non ancora pagate

Principal Instalments Inferest Instalments Total received amount at the end of the | Outstanding Principal not Principal Interest Instalment: Total overdue
i Collection Period di i i
Outstanding Principal ital llettato a vario | ( i collettati a vario fotale incassato Outstanding Principal in Interests in Capi:::lzcr:s,lr::luzrgla/ﬁne CupII‘:Iveeg suceudere Quote. ine peri Quote iti Totale quote scadute
Outstanding Principal Amount - Not overdue Principal in Arrears Interests in Arrears 9 P Principal in Arrears Interests in Arrears titolo: accertamenti del titolo: accertamenti del Principal Amount P! " scaduto di fine periodo (da andiitico)
Amount - Not overdue N N Arrears Arrears del periodo d'incasso (da andlitico)
periodo, prepayments, periodo, prepayments, - Not overdue
arretrati sanati etc) arretrati sanati etc)
a b 3 d e f g h i=g+h k k bis k ter I=m+n m=a+b+d+e-g-n-k-k bis n o p=n+o0
1. Performing Loans (excluded Delinquent
Loans)/ mutui in bonis (esclusi mutui in 41.377 2.452.411.526; - - - - - - - 3.468.166.440 3.468.166.440 - - -
ritardo)
2. Delinquent Loans / mutui in ritardo (i) 20.654 1.139.857.339 9.682.896, 3.482.372] - - - - - 76.515.591 75.858.523 657.067 322.073 979.141
:fg‘;’m'"g Portfolio / Portafoglio in bonis 62031 3.592.268.865 9.682.89 3.482.372 - - - - - - - - 3.544.682.031 3.544.024.964 657.067 322073 979.141
Defaulted Loans/ Mutui in default 307 21.500.435, 642.176 416.827, - - - - - 24.051.267 23.280.122 771.145 462.625 1.233.771
Mortgages in breach of representation
contained in the Master Transfer - - - - - - - - - - - - - -
Agreement
Total Residential Mortgage Loan Portfolio 62.338 3.613.769.300 10.325.072 3.899.200 - - - 55.738.823 14.484.978 70.223.801 - - 3.568.733.298 3.567.305.085 1.428.213 784.699 2212911
(i) Only for the pourpose of this Report, is a Delinquent Loan any Mortgage Loan which is not a Defaulted Loan and which has an Arrears Ratio equal to or higher than 1 for a period of at least one month
A.1.c) 1. Other Eligible Assets - Loans/ Mutui commerciali
Outstanding principal amount at the beginning of the Collection Period/ Capitale residuo all'inizio del Outstanding Principal Amount of the Loans PURCHASED Payments received during the Collection Period / Overdue I during the Coll Period/

periodo d'incasso (da analitico precedente)

Capitale residuo dei mutui acquistati

Incassi nel periodo

Outstanding Principal Amount of the Loans SOLD

Principal Instalments

Interest Instalments

o princip
amount at the end of the
Collection Period /

Outstanding Principal not
overdue

Rate scadute e non ancora pagate

Principal

Interest

Quote

Quote i

Total overdue

Totale quote scadute

" - ttato a vario | (i llettati a vario " Outstanding o e ' i i i duto di fine periodo (da analitico)
. - I . Outstanding Principal AT . o " R . Total received L Principal in Interests in | Capitale residuo alla fine Capitale a scadere scadu e p
Outstanding Principal Amount - Not overdue Principal in Arrears Interests in Arrears Amount - Not overdue Principal in Arrears Interests in Arrears molf.x accertamenti del molf.x accertamenti del Totale incassato Principal Amount Arrears Arears del periodo d'incasso (da andlitico)
periodo, prepayments, periodo, prepayments, - Not overdue
arretrati sanati etc) arretrati sanati etc)
a b 4 d e f g h i=g+h k k bis k ter I=m+n m=a+b+d+e-g-n-k-k bis n o p=n+o

1. Performing Loans (excluded
Delinquent Loans)/ mutui in bonis (esclusi
mutui in ritardo)

2. Delinquent Loans / mutui in ritardo (i)

Portfolio / P f in bonis

(I1 +2)

Defaulted Loans/ Mutui in default

Mortgages in breach of representation
contained in the Master Transfer
Agreement

Total Residential Mortgage Loan Portfolio

(i) Only for the pourpose of this Report, is a Delinquent Loan any Mortgage Loan which is not a Defaulted Loan and which has an Arrears Ratio equal to or higher than 1 for a period of at least one month
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Collection Period: from 01-12-2025 to 31-12-2025

Guarantor Payment Date: 28-01-2026

A.1.c) 2. Other Eligible Assets - Bonds

ISIN Code /
Codice ISIN

Issuer name / Nome
dell'emittente

Bond rating

Ouvtstanding principal

amount at the beginning of
the Collection Period/

Capitale residuo all'inizio

Ouvtstanding Principal
Amount purchased during
the Collection Period/
Portafoglio acquistato
durante il periodo di

Payments during the Collection Period /

periodo

Incassi nel

Principal Amount
due and paid /

Interest due and paid /

Total Amount / Totale

Ouvtstanding Principal
Amount SOLD during the

TomTTgTTTTTC TP
Amount at the end of
the Collection Period /

del periodo d'incasso 3 . N Incassi Interessi incassi Collection Period / Capitale residuo alla
incasso Incassi capitale Capitale residuo dei titoli fine del periodo
ceduti d'incasso
a b [ d e=c+d f g=a+b-c-f
1. Bond R . B ) ) ) ) . . i
2. Bond

Total Other Eligible Assets - Bonds - -

A.1.d) Integration Assets / Attivi idonei integrativi

Securities' Issuer or Bank

where the deposits are open /

Securities' rating or Banks'

Outstanding
principal
amount/nominal

Payments received during the Collection Period /

Incassi nel periodo

Outstanding principal

ISIN Code - - L rating amount at the Portfolio purchased / Portfolio sold / titoli amount/nominal amount
. Secvurities name / Nome nominativo della banca . " . - - - . " .
Deposit acct nr. . N P (in case of deposits)/ Maturity/ Scadenza beginning of the [titoli acquistati durante il venduti durante il at the end of the
. del titolo emittente i titoli o dove sono . P " . . X : :
/Codice ISIN - diid i rating dei titoli o della Collection Period / periodo periodo Collection Period
apertii depositi banca in caso di depositi Capitale residuo Principal amount Interest amount Total received
all'inizio del periodo
d'incasso
a b [ d e=c+d f g=a+b-c-f
Deposits with Banks / Depositi bancari - - - - - - - . - - _ _
Securities / Titoli - - - - - - - - - - - -
Defaulted Securities / Titoli in default - - - - - - - - - - - -
Total Integration Assets / Aftivi idonei _ _ _ _ B B _ B _ B
integrativi -
A.1.e) Total Portfolio / Portafoglio totale
Payments during the Collection Period/ Instalments due and not yet paid /
| Rate pagate nel periodo d'incasso Rate scadute e non ancora pagate ) .
. s Portfolio PURCHASED Portfolio sold during " L.
Ouvtstanding principal . Outstanding principal
- during the the
amount at the beginning of Collection Period / Collection Period / amount at the end of the
the Collection Period/ Portafoglio venduto . Interest Instalment / . o . Total due ‘f"d notyet Portafoglio venduto Collection Period / Percent of Portfolio
Capitale residuo allinizio del [~ 3@ @3T8 ¥=1e Principal Instalments / Quote inferessi Total paid / Principal in Arrears (end of | Interest in Arrears (end of paid/ dorami il meriodo. | CaPitale residuo alla fine
periodo d'incasso Uran‘.e Il periodo Quote capitale delle rate della rata Totale rate period) period) Totale dovuto e non urun"e Il periodo del periodo d'incasso
d'incasso ancora scaduto d'incasso
a b 4 d e=c+d f g h=f+g i j = j / total porifolio
1 | Total MBS / Totale MBS - - - - - - - - - - 0,00%|
2 | Total Residential Mortgage Loan Porifolio / Totale portafoglio mutvi residenziali 3.624.094.372 - 55.738.823 14.484.978 70.223.801 1.428.213 784.699 2212911 - 3.568.733.298 100,00%
Total Other Eligible Assets - Loans - - - - - - - - - - 0,00%
Total Other Eligible Assets - Bonds - - - - - - - - - - 0,00%|
3 | Total Other Eligibile Assets - - - - - - - - - - 0,00%
4 | Total Integration Assets / Attivi idonei integrativi - - - - - - - - - - 0,00%
Total Portfolio / Portafoglio totale 3.624.094.372 - 55.738.823 14.484.978 70.223.801 1.428.213 784.699 2212911 - 3.568.733.298 100,00%
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Collection Period: from 01-12-2025 to 31-12-2025 Guarantor Payment Date: 28-01-2026

A.2) Performing Portfolio per Index Type / Portafoglio in bonis per tipologia di indice

UNSWAPPED: SEP 2012 - MAY 2019 - MAY 2018 - MAY 2017 - JUN 2013 - DEC
2009 - OCT 2011 - OCT 2010 - MAY 2010 - DEC 2018 - JUN 2014 - APR 2020 -
MAY 2015 - MAY 2011 - JUL 2008 - NOV 2015 - JUN 2022 - MAY 2016 - NOV Index FIXED Index FLOATING

Index FLOATING CAP
2013 - FEB 2012 - NOV 2014

FFOO0O - FI00O0 - RFO02 - RI002 - RFOO3 - RIO03 - RFOO5 - RIO05 VU110 - VU130 - VT13M - VU43M - VU150 - VX150 - EELﬂ:A EE':lf:A 'CEJJ:;:_ 'AEJJ:;;_':J'::A::
RESTF VU16M - VUM - VX170 - RESTV - RETV3 - RECAS AX160 - RECAP
. s . .. s . outstanding . .
outstanding principal not principal instalment overdue outstanding principal not principal instalment principal not principal instalment
overdue overdue overdue overdue
overdue
1. Performing Loans (excluded Delinquent Loans)/ mutui in bonis
(esclusi mutul in ritardo) 1.280.309.142 g 1.235.876.123 g 951.981.175 -
2. Delinquent Loans / mutui in ritado 23.588.332 194.603] 31.548.084 293.212 20.722.108 169.252
Performing Porifolio / Portafoglio in bonis (1+2) 1.303.897.474 194.603 1.267.424.207 293.212 972.703.283 169.252
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