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Issuer Investors Report Date 18/07/2018
Collection Period 01/04/2018 30/06/2018

Guarantor Payment Period 23/04/2018 23/07/2018




f the Cover Poo

1. Type of Assets
Number

Outstanding % O/W Accrued Interest
of contracts

Residential Mortgage Loans 14.621 1.367.631.916.87 100,0% 3.117.725.32
Commercial Mortgage Loans N/A N/A N/A N/A
Public Entity Receivables N/A N/A N/A N/A
Public Entity Securities N/A N/A N/A N/A
Top up Assets N/A N/A N/A N/A

Total 14.621 1.367.631.916,87 100,0% 3.117.725,32

2. Outstanding Principal by Interest Rate

Interest Rate

Outstanding Principal

%

Floating 1.043.711.793.26 76,32%
Fixed 323.920.123,61 23,68%
TOTAL 1.367.631.916.87 100,00%
3. Outstanding Principal by Currenc

Currency Outstanding Principal %

Euro 1.367.631.916.87 100,0%
Other (to be specified) 0,00 0,0%

TOTAL 1.367.631.916.87 100,0%

4. Unpaid Instalments by Age (delinquent)

Number Outstanding % on Tot. Oustanding Arrears
of contracts Principal Principal Principal Interest
1) 0 - 30 days 87 9.390.127,32 0,69% 133.007.38 47.940.68
2) 31 - 60 days 75 9.645.013,58 0,71% 168.275,12 67.991.81
3) 61 - 90 days 5 557.322,99 0,04% 4.745,87 2.645,16
4) 91 - 120 days 3 427.412,68 0,03% 3.138,68 1.073,77
5) 121 - 150 days 16! 1.656.762,14 0,12% 19.227.27 4.345,60
6) 151 - 180 days 0 0,00! 0,0%] 0,00! 0,00!
7) over 181 days 0 0,00 0,0%] 0,00 0,00:
Total 186 21.676.638,71 1,58% 328.394,32 123.997.02

5. OQutstanding Principal by Region (Borrowers

Region Outstanding Number of % on Total Number of
Principal Outstanding Principal contracts

Piemonte 40.105.065,66 2,93% 438
Valle D Aosta 2.628.854,77 0,19% 33

Lombardia 969.468.898,17 70,89% 10.544
Trentino Alto Adige 31.767.197,63 2,32% 277
Veneto 28.112.654,20 2,06% 290
Friuli Venezia Giulia 1.247.044,72 0,09% 16
Liguria 41.383.404,23 3,03% 395
Emilia R 19.269.933,13 1,41% 220
Toscana 14.048.193,87 1,03% 140
Umbria 1.422.293,06 0,10% 18
Marche 1.882.195,08 0,14% 30

Lazio 182.315.644,17 13,33% 1.698
Abruzzo 1.368.893.43 0,10% 28
Molise 611.670,27 0,04% 11
Campania 7.087.386,27 0,52% 109
Puglia 5.428.491,05 0,40% 97
Basilicata 1.001.644,90 0,07% 17
Calabria 5.306.225,56 0,39% 74
Sicilia 6.495.983,56 0,47% 103
Sardegna 6.680.243,14 0,49% 83

Totale 1.367.631.916,87 100,00% 14.621

6. Outstanding Prin

Indetermined

sidual Life

(2-5) years

(5-7)years

Performin 3.181.514,05 13.329.311,94 .203.522,49 35.368.958,59 .339.855,88 416.111.544,26 194.409.942,70 635.400.755,57 1.355.345.405,48
Deli 264.605,59 139.267,57 22.888,07 217.200,92 393.942,54 3.284.890,68 1.623.817,09 6.339.898,93 12.286.511,39
Defaulted 702.033,33
Total 3.446.119,64 13.468.579,51 4.226.410,56 35.586.159,51 53.733.798,42 419.396.434,94 196.033.759,79 641.740.654,50 1.368.333.950,20
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Part B: COVERED BOND

Euro
Before payment Payments After payments
Outstanding principal Principal Interest Outstanding principal Maturity Date
Series N. 1 1T0005039711 500.000.000,00| 6.875.000,00 500.000.000,00| 05/08/2019
Series N. 2| 1T0005175242 500.000.000,00) 3.750.000,00 500.000.000,00) 04/04/2023
Series N. 3 0
Series N. 4 0
1.000.000.000,00 10.625.000,00) 1.000.000.000,00
Series N. 1 - Fixed Rate 1,3750%
Series N. 2 - Fixed Rate 0,7500%
Series N. 3 - Interpolated Interest Rate / Euribor 3 months / Fixed Rate
Series N. 4 - Interpolated Interest Rate / Euribor 3 months / Fixed Rate
Notes Notes Outstanding Amount Spread Interest Rate Fixed Rate Interest Period Interest Period Interest Payment Date Days Interest Accrued
Series N. 1 500.000.000,00| 1,3750% 05/08/2017 05/08/2018 05/08/2018 365 6.875.000,00
Series N. 2 500.000.000,00) 0,7500%) 04/04/2018 04/04/2019 04/04/2019 365 3.750.000,00
Series N. 3
Series N. 4
Total 1.000.000.000,00 10.625.000,00
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Part C: SUBORDINATED LOAN

Dzt Lz il . Total Subordinated Loan Repayment Total Subordinated Loan Oustanding Vel ks Interest AEEEE G e
Subordinated Loan

16/06/2014 801.750.613,10
16/12/2015 202.308.299,40
12/02/2016 580.740.533,40 400.000.000,00 1.718.465.915,86 4.343.899,95
18/11/2016 226.429.653,80
13/10/2017 307.236.816,20
Fixed Rate applicate to the Sub Loan Oustanding Amount | 1,0000% |

Sub Loan Oustanding Amount Base Interest
1.718.465.915,86 1,00% 91 4.343.899,95

Infra Period Sub Loan Amount Base Interest

0,00 0,00% 0 0,00
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Parte D: INTEREST RATE SWAP

SERIES 1 LIABILITY SWAP

Amount to be paid by the Guarantor to the Swap Provider

Floating Rate Notional Amount

al= Floating Rate (Euribor + Spread)
Euribor
Spread

b1= Actual/360 Adjusted days

Interest Payment Date

SERIES 2 LIABILITY SWAP

Amount to be paid by the Guarantor to the Swap Provider

Floating Rate Notional Amount

al= Floating Rate (Euribor + Spread)
Euribor
Spread

b1= Actual/360 Adjusted days

Interest Payment Date

471.999,31}

350.000.000,00]

0,5335%

-0,3280%

0,8615%

0,2528]

06/08/2018]

213.900,00]

300.000.000,00]

0,2790%

-0,3210%

0,6000%

0,2556|

04/10/2018]

Amount to be paid by the Swap Provider to the Guarantor

Fixed Amount Notional Amount

al= Fixed Rate

b1= Actual/Actual (ICMA) days

Swap Counterparty Payment Date

Amount to be paid by the Swap Provider to the Guarantor

Fixed Amount Notional Amount

al= Fixed Rate

b1= Actual/Actual (ICMA) days

Swap Counterparty Payment Date

4.812.500,00]

350.000.000,00}

1,3750%|

1,00}

06/08/2018]

2.250.000,00]

300.000.000,00}

0,7500%|

1,00}

04/04/2019)]
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