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FORTUNA CONSUMER LOAN ABS 2024-2 DAC

Asset Bac

December 18, 2024 Distribution

ked Notes

Deutsche Bank

Interest Accrual

Current Period Distribution

Original Beginning Beginning  Ending Ending
Principal Principal Total Pool Pool Principal
Class ISIN Ccy Balance Balance Interest Principal Distribution Factor Factor Balance
1) () (3) @=2+3) (5) (6) (N=(D-G3)
A XS2887887581 € 342,500,000.00 342,500,000.00 1,085,451.00 0.00 1,085,451.00 |  1.0000000  1.0000000 342,500,000.00
B XS2887887664 € 40,000,000.00 40,000,000.00 146,100.00 0.00 146,100.00 |  1.0000000  1.0000000 40,000,000.00
C XS2887887748 € 42,500,000.00 42,500,000.00 167,628.50 0.00 167,628.50 | 1.0000000  1.0000000 42,500,000.00
D X52887888043 € 30,000,000.00 30,000,000.00 124,575.00 0.00 124,575.00 |  1.0000000  1.0000000 30,000,000.00
E XS2887889793 € 22,500,000.00 22,500,000.00 134,680.50 0.00 134,680.50 |  1.0000000  1.0000000 22,500,000.00
F X52887890882 € 7,500,000.00 7,500,000.00 53,643.75 0.00 53,643.75 | 1.0000000  1.0000000 7,500,000.00
G XS2887891005 € 15,000,000.00 15,000,000.00 169,788.00 0.00 169,788.00 | 1.0000000  1.0000000 15,000,000.00
X XS2887891427 € 7,500,000.00 5,715,680.11 0.00 2,867,130.15 2,867,130.15 | 0.7620907  0.3798067 2,848,549.96
SUB_LOAN € 1,400,000.00 1,400,000.00 0.00 0.00 0.00| 1.0000000  1.0000000 1,400,000.00
Total 508,900,000.00 507,115,680.11 1,881,866.75 2,867,130.15 4,748,996.90 504,248,549.96
Interest Accrual Detail
Beginning Prior Total Current
Interest Principal Unpaid Accrued Interest Interest Unpaid
Class Days| Method | Index Margin Rate Balance Interest Interest Due Paid Interest
1) () @)=+ “) ) ©)=@+(5) (@] ®)=(©)-(7)
A 30 | Act/360 | 3.08300% 0.72000% 3.80300% 342,500,000.00 0.00 1,085,451.00 1,085,451.00 1,085,451.00 0.00
B 30 | Act/360 | 3.08300% 1.30000% 4.38300% 40,000,000.00 0.00 146,100.00 146,100.00 146,100.00 0.00
C 30 | Act/360 | 3.08300% 1.65000% 4.73300% 42,500,000.00 0.00 167,628.50 167,628.50 167,628.50 0.00
D 30 | Act/360 | 3.08300% 1.90000% 4.98300% 30,000,000.00 0.00 124,575.00 124,575.00 124,575.00 0.00
E 30 | Act/360 | 3.08300% 4.10000% 7.18300% 22,500,000.00 0.00 134,680.50 134,680.50 134,680.50 0.00
F 30 | Act/360 | 3.08300% 5.50000% 8.58300% 7,500,000.00 0.00 53,643.75 53,643.75 53,643.75 0.00
G 30 | Act/360 | 3.08300% | 10.50000% 13.58300% 15,000,000.00 0.00 169,788.00 169,788.00 169,788.00 0.00
X 30 | Act/ISDA N/A N/A 0.00000% 5,715,680.11 0.00 0.00 0.00 0.00 0.00
SUB_LOAN| 30 30/360 N/A N/A 5.00000% 1,400,000.00 7,777.84 5,833.38 13,611.22 0.00 13,611.22
Total 507,115,680.11 7,777.84 1,887,700.13 1,895,477.97 1,881,866.75 13,611.22

Principal Deficiency Ledger
o Increase of Debit on Ledger Reduction of Debit on Ledger .
Beginning Ledger Balance this Period this Period Closing Ledger Balance
Class
A 0 0 0 0
B 0 0 0 0
C 0 0 0 0
D 0 0 0 0
E 0 0 0 0
F 0 0 0 0
G 0 54,876 54,876 0
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FORTUNA CONSUMER LOAN ABS 2024-2 DAC

Asset Backed Notes
December 18, 2024 Distribution

Deutsche Bank .

Distribution Amounts

Available Amounts

Available Interest Amount
(i) the Interest Collections
(ii) the Recovery Collections

(iii)(a) Liquidity Reserve Excess Amount

(iv) the Net Hedging Receipts

(v) any remaining Pre-Enforcement Available Principal Amount

Available Principal Amount

(ii) Amount credited to Principal Deficiency Ledger
(iii) Final Repurchase Price if applicable

(iv) Purchase Shortfall Ledger

Amounts Distributed by the Issuer
Distributions to Noteholders
Interest Distribution
Principal Distribution
Distributions to Sub Lenders
Interest Distribution
Principal Distribution
Other Distribution
Credit to the Liquidity Reserve Account
Credit to the Principal Deficiency Ledger
Credit to the Purchase Shortfall Ledger
Net Hedging Payments
Hedging Termination Payments
Deffered Purchase Price
Transaction gain to Issuer
Principal Addition Amounts to cover a Senior Expenses Deficit

Item (ix) of the Pre-Enforcement Principal Priority of Payments

(vi) any other amount standing to the credit of the Operating Account

(i) after the end of the Replenishment Period, the Principal Collections

(v) after the end of the Replenishment Period, amounts in Replenishment Ledger

(vi) any other amount standing to the credit of the Operating Account

(iii)(b) Upon given conditions lesser of Liquidity Reserve Account and Senior Expenses Deficit

5,262,558.04
4,976,188.37
8,818.24
0.00

0.00
212,708.33
0.00

64,843.10

0.00
0.00

0.00

0.00

0.00

0.00

0.00
458,685.32
4,748,996.90
1,881,866.75
2,867,130.15
0.00

0.00

0.00

0.00
54,875.82
54,875.82

0.00

0.00

0.00

0.00

0.00

0.00
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FORTUNA CONSUMER LOAN ABS 2024-2 DAC

Asset Backed Notes
December 18, 2024 Distribution

Deutsche Bank .

Payment Report

Payment Priorities

Pre-Enforcement Interest Priority of Payments

(i) any due and payable Statutory Claims

(ii) any due and payable Trustee Expenses

(iii) any due and payable Administrative Expenses

(iv) any due and payable Servicing Fee

(v) any due and payable Net Hedging Payments and Hedging Termination Payments

(vi) Interest Amount due and payable on the Class A Notes

(vii) to credit the Class A Principal Deficiency Sub-Ledger in an amount sufficient to eliminate any debit thereon

(viii) Interest Amount due and payable on the Class B Notes ( Class B PDL is not less than 50% of Class B Balance )

(ix) to credit the Class B Principal Deficiency Sub-Ledger in an amount sufficient to eliminate any debit thereon

(x) Interest Amount due and payable on the Class C Notes ( Class C PDL is not less than 25% of Class C Balance )

(xi) to credit the Class C Principal Deficiency Sub-Ledger in an amount sufficient to eliminate any debit thereon

(xii) Interest Amount due and payable on the Class D Notes ( Class D PDL is not less than 25% of Class D Balance )

(xiii) to credit the Class D Principal Deficiency Sub-Ledger in an amount sufficient to eliminate any debit thereon

(xiv) Interest Amount due and payable on the Class E Notes ( Class E PDL is not less than 25% of Class E Balance )

(xv) to credit the Class E Principal Deficiency Sub-Ledger in an amount sufficient to eliminate any debit thereon

(xvi) Interest Amount due and payable on the Class F Notes ( Class F PDL is not less than 25% of Class F Balance )

(xvii) to credit the Class F Principal Deficiency Sub-Ledger in an amount sufficient to eliminate any debit thereon

(xviii) to credit the Liquidity Reserve Account - Liquidity Reserve Required Amount

(xix) any aggregate Interest Amount due and payable on the Class B Notes (not paid in priority viii above )

(xx) any aggregate Interest Amount due and payable on the Class C Notes (not paid in priority x above )

(xxi) any aggregate Interest Amount due and payable on the Class D Notes (not paid in priority xii above )

(xxii) any aggregate Interest Amount due and payable on the Class E Notes (not paid in priority xiv above )

(xxiii) any aggregate Interest Amount due and payable on the Class F Notes (not paid in priority xvi above )

(xxiv) any aggregate Interest Amount due and payable on the Class G Notes

(xxv) to credit the Class G Principal Deficiency Sub-Ledger in an amount sufficient to eliminate any debit thereon

(xxvi) any aggregate Interest Amount due and payable on the Class X Notes

(xxvii) the redemption of the Class X Notes

(xxviii) any Hedging Termination Payments due under the Hedging Agreement

(xxix) any due and payable Additional Servicing Fee to the Servicer

0.00

42,047.97

416,637.35

0.00

1,085,451.00

0.00

146,100.00

0.00

167,628.50

0.00

124,575.00

0.00

134,680.50

0.00

53,643.75

0.00

169,788.00

54,875.82

0.00

2,867,130.15

0.00
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FORTUNA CONSUMER LOAN ABS 2024-2 DAC

Asset Backed Notes
December 18, 2024 Distribution

Deutsche Bank .

(xxx) any due and payable interest amounts on the Sub-Loan 0.00
(xxxi) any due and payable principal amounts under the Sub-Loan 0.00
(xxxii) any Deferred Purchase Price to the Seller 0.00
(xxxiii) the Transaction Gain to the Issuer 0.00
Pre Enforcement Principal Priority of Payments
(i) any Principal Addition Amounts to be applied to meet any Senior Expenses Deficit 0.00
(i) any due and payable Statutory Claims 0.00
(ii) any due and payable Trustee Expenses 0.00
(ii) any due and payable Administrative Expenses 0.00
(iv) any due and payable Servicing Fee 0.00
(v) any due and payable Net Hedging Payments and Hedging Termination Payments 0.00
(vi) Interest Amount due and payable on the Class A Notes 0.00
(viii) Interest Amount due and payable on the Class B Notes ( Class B PDL is not less than 50% of Class B Balance ) 0.00
(x) Interest Amount due and payable on the Class C Notes ( Class C PDL is not less than 25% of Class C Balance ) 0.00
(xii) Interest Amount due and payable on the Class D Notes ( Class D PDL is not less than 25% of Class D Balance ) 0.00
(xiv) Interest Amount due and payable on the Class E Notes ( Class E PDL is not less than 25% of Class E Balance ) 0.00
(xvi) Interest Amount due and payable on the Class F Notes ( Class F PDL is not less than 25% of Class F Balance ) 0.00
(ii)(a) prior to the occurrence of a Sequential Amortisation Trigger Event to redeem the Class A Notes 0.00
(ii)(b) after the occurrence of a Sequential Amortisation Trigger Event to redeem the Class A Notes in full 0.00
(iii)(a) prior to the occurrence of a Sequential Amortisation Trigger Event to redeem the Class B Notes 0.00
(iii)(b) after the occurrence of a Sequential Amortisation Trigger Event to redeem the Class B Notes in full 0.00
(iv)(a) prior to the occurrence of a Sequential Amortisation Trigger Event to redeem the Class C Notes 0.00
(iv)(b) after the occurrence of a Sequential Amortisation Trigger Event to redeem the Class C Notes in full 0.00
(v)(a) prior to the occurrence of a Sequential Amortisation Trigger Event to redeem the Class D Notes 0.00
(v)(b) after the occurrence of a Sequential Amortisation Trigger Event to redeem the Class D Notes in full 0.00
(vi)(a) prior to the occurrence of a Sequential Amortisation Trigger Event to redeem the Class E Notes 0.00
(vi)(b) after the occurrence of a Sequential Amortisation Trigger Event to redeem the Class E Notes in full 0.00
(vii)(a) prior to the occurrence of a Sequential Amortisation Trigger Event to redeem the Class F Notes 0.00
(vii)(b) after the occurrence of a Sequential Amortisation Trigger Event to redeem the Class F Notes in full 0.00
(viii) Post Sequential Amortisation Trigger Event, to redeem the Class G Notes in Full 0.00
(ix) only after the Notes (other than the Class X Notes) have been redeemed in full, to Interest Amount 0.00
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FORTUNA CONSUMER LOAN ABS 2024-2 DAC
Deutsche Bank

Asset Backed Notes
December 18, 2024 Distribution

Other Relevant Information

Relevant Information

Liquidity Reserve Account
Opening Balance 7,500,000.00
Liquidity Reserve Required Amount 7,500,000.00
Debits 0.00
Credits 0.00
Closing Balance 7,500,000.00

Purchase Shortfall
Opening Balance 21,611.86
Debits 0.00
Credits 54,875.82
Closing Balance 76,487.68
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FORTUNA CONSUMER LOAN ABS 2024-2 DAC
Deutsche Bank

Asset Backed Notes
December 18, 2024 Distribution

Triggers and Events

Triggers and Events
Sequential Amortisation Trigger Event No

Enforcement Notice Trigger No
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FORTUNA CONSUMER LOAN ABS 2024-2 DAC
Deutsche Bank

Asset Backed Notes
December 18, 2024 Distribution

Collateral Information

Portfolio Overview - Pool Characteristics
Amount
Opening Balance (aggregate of Current Balance of all Eligible Loans of Previous Period) 499,989,038.60
Aggregate of New Loans added during Current Period 0.00
Aggregate of New Additional PPI Loans added during Current Period 9,027.18
Receivables defaulted during Monthly Reporting Period 54,875.82
Aggregate Purchase Price of New Loans added during Replenishment 22,544,616.39
Repurchased Loans during Monthly Reporting Period 0.00
End Balance (aggregate of Current Balance of all Eligible Loans of Current Period) 499,964,815.70
End Balance of all Additional PPI Loans 45,971.05
Number of Receivables Outstanding 67,076.00
Volume Weighted Average Initial Term 69.69
Volume Weighted Average Remaining Term 65.15
Volume Weighted Average Interest Rate 11.32%
Portfolio Performance
# of Loans Amount
Performing (Dunning Level 0) 65,809.00 491,253,454.10
Dunning Level 1 1,039.00 7,231,900.10
Dunning Level 2 (Delinquent Loans) 206.00 1,312,596.93
Dunning Level 3 21.00 158,336.63
Dunning Level 4 1.00 8,527.91
Cumulative Defaulted Loans 10.00 76,487.68
Repurchased: Breach of Warranty Affected Loans 0.00 0.00
Prepayment amount during Current Period 15,629,516.62
Annualised Prepayment Rate 30.88%
* Additional loan by loan prepayments data can be
found in Annex 6 file on European DataWarehouse
website
Collections Overview
Amount
Principal Instalments for current period 22,522,990.69
Principal Recoveries from Defaulted Loans for current period 8,816.74
Total Principal Collections 22,531,807.43
Interest Instalments for current period 4,976,188.37
Interest Recoveries from Defaulted Loans for current period 1.50
Total Interest Collections 4,976,189.87
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FORTUNA CONSUMER LOAN ABS 2024-2 DAC
Deutsche Bank

Asset Backed Notes
December 18, 2024 Distribution

Defaults, Delinquencies and Recoveries

Outstanding # of Loans
Delinquent Loans 8,544,497.03 65,809.00
Late Delinquent Loans 166,864.54 22.00
Total receivables delinquent and late delinquents at the end of the current Period 8,711,361.57 65,831.00
Total Receivables defaulted at the end of the previous Period 21,611.86 3.00
Defaulted Receivables during the Current Month 54,875.82 7.00
Total receivables defaulted at the end of the current Period 54,875.82 10.00
Receivables sold for recovery purpose during current Monthly Reporting Period 31,777.53 4.00
Total receivables sold for recovery purpose 31,777.53 4.00
Recoveries received for receivable sale during current Monthly Reporting Period 9,031.75 4.00
Total recoveries received for receivable sale 9,031.75 4.00
Aggregate Outstanding Portfolio Principal Balance as of the Closing Date 500,000,630.91
Cumulative Defaulted Receivables Ratio 0.02%

Defaults per Scoreclass

Outstanding ~ # of Loans

Score Class AAA: Total receivables defaulted at the end of the previous period 0.00 0.00
Score Class AA: Total receivables defaulted at the end of the previous period 3,044.72 1.00
Score Class A: Total receivables defaulted at the end of the previous period 45,502.00 3.00
Score Class B: Total receivables defaulted at the end of the previous period 196.98 1.00
Score Class C: Total receivables defaulted at the end of the previous period 10,165.67 1.00
Score Class D: Total receivables defaulted at the end of the previous period 8,394.60 1.00
Score Class E: Total receivables defaulted at the end of the previous period 9,183.71 3.00
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FORTUNA CONSUMER LOAN ABS 2024-2 DAC

Asset Backed Notes
December 18, 2024 Distribution

Deutsche Bank

Performance 1 - Stratification Tables
Amount Amount (% within Receivables (#) Receivables (%
Score Class) within Score Class)

Dunning Level Score Class AAA
Performing (Dunning Level 0) 18,176,781.24 99.76% 2,975.00 99.80%
Dunning Level 1 43,699.13 0.24% 6.00 0.20%
Dunning Level 2 0.00 0.00% 0.00 0.00%
Dunning Level 3 0.00 0.00% 0.00 0.00%
Dunning Level 4 0.00 0.00% 0.00 0.00%
Total 18,220,480.37 100.00% 2,981.00 100.00%
Dunning Level Score Class AA
Performing (Dunning Level 0) 158,170,389.00 99.30% 21,825.00 99.26%
Dunning Level 1 911,502.55 0.57% 129.00 0.59%
Dunning Level 2 203,817.25 0.13% 32.00 0.15%
Dunning Level 3 538.17 0.00% 1.00 0.00%
Dunning Level 4 0.00 0.00% 0.00 0.00%
Total 159,286,246.97 100.00% 21,987.00 100.00%
Dunning Level Score Class A
Performing (Dunning Level 0) 130,282,671.10 98.67% 15,025.00 98.52%
Dunning Level 1 1,479,897.21 1.12% 189.00 1.24%
Dunning Level 2 252,876.07 0.19% 35.00 0.23%
Dunning Level 3 18,818.38 0.01% 1.00 0.01%
Dunning Level 4 8,527.91 0.01% 1.00 0.01%
Total 132,042,790.67 100.00% 15,251.00 100.00%
Dunning Level Score Class B
Performing (Dunning Level 0) 67,719,811.18 97.81% 8,687.00 97.64%
Dunning Level 1 1,317,843.78 1.90% 176.00 1.98%
Dunning Level 2 189,384.48 0.27% 31.00 0.35%
Dunning Level 3 12,074.23 0.02% 3.00 0.03%
Dunning Level 4 0.00 0.00% 0.00 0.00%
Total 69,239,113.67 100.00% 8,897.00 100.00%
Dunning Level Score Class C
Performing (Dunning Level 0) 47,186,972.17 97.28% 6,498.00 97.20%
Dunning Level 1 1,114,046.32 2.30% 156.00 2.33%
Dunning Level 2 178,095.48 0.37% 28.00 0.42%
Dunning Level 3 25,318.83 0.05% 3.00 0.04%
Dunning Level 4 0.00 0.00% 0.00 0.00%
Total 48,504,432.80 100.00% 6,685.00 100.00%
Dunning Level Score Class D
Performing (Dunning Level 0) 50,797,693.97 96.39% 7,164.00 96.34%
Dunning Level 1 1,543,354.90 2.93% 222.00 2.99%
Dunning Level 2 273,188.62 0.52% 41.00 0.55%
Dunning Level 3 84,802.92 0.16% 9.00 0.12%
Dunning Level 4 0.00 0.00% 0.00 0.00%
Total 52,699,040.41 100.00% 7,436.00 100.00%
Dunning Level Score Class E
Performing (Dunning Level 0) 18,919,135.45 94.72% 3,635.00 94.69%
Dunning Level 1 821,556.21 4.11% 161.00 4.19%
Dunning Level 2 215,235.03 1.08% 39.00 1.02%
Dunning Level 3 16,784.10 0.08% 4.00 0.10%
Dunning Level 4 0.00 0.00% 0.00 0.00%
Total 19,972,710.79 100.00% 3,839.00 100.00%
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