Cassa di Risparmio di Bolzano S.p.A
Euro 3,000,000,000 Covered Bond Programme

unconditionally and irrevocably guaranteed as to payments
of interest and principal by

SPK OBG S.r.l

ISSUER

58 SPARKA

CASSA DI RISPARMIO

Issuer's Investors Report

Issuer's Investors Report Date 18/04/2023

Collection Period 01/01/2023 | 31/03/2023

Interest Period 27/01/2023 | 27/04/2023




1. Type of Assets

Number

Residential Mortgage Loans
Commercial Mortgage Loans | 0%
Public Entity Receivables 0 0%
Public Entity Securities 0 0%
Top up Assets 0 X 0%

Total 3.684 410.784.359,55 100%

2. Outstanding Principal by Interest Rate

Floating 41.362.139.84 10.07%
Fixed 366.352.715.83 89,18%
Capped 3.069.503.88 075%

TOTAL 410.784.359,55 100,00%

3. Outstanding Principal by Currency

Currency Outstanding Pt
Euro 410.784.359,55 100.00%

Other (to be specified) 0.00 0,00%
TOTAL 410.784.359,55 100,00%

4. Unpaid Instalments by Age (delinquent)

Number % on Tot. Oustanding
ontracts Principal Interest
1) 0-30days 102| 12.834.846.06 3,12%) 60.562,04 25.292.26
2) 31 - 60 day 7 868.567,12 0.21%) 6.017.93 4.04899
3) 61 -90 days 1 176.402,22 0.04%) 2.873.88 1.300,32
4) 91 - 120 day 0 0,00 0.00%) 0,00 0,00
|S) 121 - 150 days 0 0.00 0.00%) 0,00 0,00
6) 151180 da 1 89.844,56 0,029 1.959,08 48964
7) over 181 days 1 70.286,19 0.02%) 1.496.49 1.304,37
[Total 112 14.039.946,15 342% 7290942 3243558

5. Outstanding Principal by Region (Borrowers)

Region

Number of% on Total

Outstanding Principal

Number of

contracts

Piemonte 000
Valle D Aosta 0.0
Lombardia 16.006.055.40 132
[Trentino Alto Ad 241.351.237.45 1879
Veneto 147.253.151.61 1622
Friuli Venezia Giulia 2.788.942.52 31
Liguria 000
Emilia Romagna 802.198.73 5
[Toscana 215.107.30 1
Umbria 8220462 1
Marche 101.504,68 1
Lazio 1.235.338,52 5
Abruzzo 30004273 1
Molise 0.0 0
| Campania 50.658.97 1
Puglia 160.462.25 1
000 0.00% 0
0.00 0.00% 0
36526180 0.09% 3
Sardegna 72.102.97 0.02% 1
[Total 410.784.359,55 100,00% 3684

6. Outstanding Principal by Residual Life

Status

Indetermined

Residual Life

(0-1) months (2-3) months (4-6) months

2) months

over 5 years

Total

Performing 61.152,09 2.116.685.31 4.275.697.74] 6.361.153,96] 279.407.069,42]
Delinquent 10.260.84) 3.848,40; 7.728,22 11.671.47 23.631,01 686.876,94/
Defaulted 1.496.49| -
Total 72.909.42| 2.12“.533,71' 4.283.425,96' 6.372.825,43) 12.852.984,64) 104.918.944,33, 280.093.946,36) 410.784.359,55|

Tssuer’ Investors Report Date: 18/0472




Part B: COVERED BOND

Euro
Before payment Payments After payments
Outstanding principal Principal Interest Outstanding principal Maturity Date
Series N. 1 1T0005497141 300.000.000,00 - - 300.000.000,00 08/06/2028
Series N. 2
Series N. 3
Series N. 4
Series N. 1 - Fixed Rate 0,5000%
Series N. 2
Series N. 3
Series N. 4
Euro
Notes Notes Oustanding Spread Interest Rate Fixed Rate Interest Period Days Interest Accrued
Amount
Series N. 1 300.000.000,00 N/A N/A 0,500% 08/06/2022 08/06/2023 365 1.500.000,00
Series N. 2
Series N. 3
Series N. 4
Total 300.000.000,00 1.500.000,00

Issuer's Investors Report Date: 18/04/2023




Part C: SUBORDINATED LOAN

Total Subordinated Total Total Base
Data Utilizzo Granted Amount Loan Repayment Subordinated Loan Interest
pay QOustanding Accrued
17/05/2022 444.478.391,14 17.445.806,41 427.032.584,73 993.903,07
Sub Loan Oustanding Amount applicable Fixed Rate 0,500%

Sub Loan Oustanding Amount Interest Period From Interest Period To Days Base Interest

427.032.584,73 27/01/2023 27/04/2023 0,500% 90 533.790,73

Infra Period Sub Loan Amount Interest Period From Interest Period To Days Base Interest

Issuer's Investors Report Date: 18/04/2023




Part D: INTEREST RATE SWAP

[NOT APPLICABLE]

Amount to be paid by the Guarantor to the Swap Provider I:l Amount to be paid by the Swap Provider to the Guarantor I:l

Floating Rate Notional Amount I:l Fixed Amount Notional Amount I:l

Guarantor Payment Date I:l Swap Counterparty Payment Date I:l

Issuer Investors Report Date: []




