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COMISION NACIONAL DEL
MERCADD DE VALORES

!: 3 0 JUN, 939

REGISTRO DE ENTRADA
e 1999 B3T15

---------------

Madrid, 29 de junio de 1999

Ref.: BONOS DE TITULIZACION HIPOTECARIA
52.800.000.000 Pias. F.T.H. HIPOTEBANSA VIT

En relacion al asunto de referencia

penddica:

» adjunto les remitimos la sijmiente informacion

Informe trimestral de los Bonos de Titulizacién Hipotecaria.

Informe trimestral de las Participaciones Hipotecarias.

Informe trimestral de origen v aplicacién de fondos (caja).

Tasas de Prepago historicas; y vida media residual Je los Bonos de

Titulizacidn Hipotecaria,




DENOMINACION DEL FONDO:

INFORMACION

CORRESPONDIENTE AL:

l FONDO DE TITULIZACION HIPOTECGAF IA: HIPOTEBANSA V]I

TRIMESTRE

[ 18/03/99- 18/06/90 | ARO:

1999

Personas que asumen la responsabilidad de esta informacién Y cargos que

oCUpan:

Firma:

| ldnacio Ortega Gavara - Director Seneral

I. DATOS GENERAL ES SOBRE EL FONDO

Fecha de Constitucidn del | 5 de Mayo de 1.995 Agente de Pago Bones Banco Santander

Fonde

Fecha Desernbolso BTH’S |8 de Mayo de 1.598 Negoclacidn Mercadc AJAF

Fecha Final Amortizacién|18 de Diciembre de Agencia de Calificacitin | S&P Espafa

BTH'S 2.027 Moody's Espafia

Bociedad Gestora Santandar de | Calificacién: Inicial Actual
Tittlizacién

Originador FH's Banco Santander Emigién Principal ALA/Aaa | AAA/Aaa

Permuta de Interases Bahco Santander Emlision Subordinada AAZ ATAZ

VALORES EMITIDOS POR _EL__FONDO: BONOS

DE_ TITULIZACION

HIPOTECARIA
SERIES Ne NOMINAL EN
PRELACION BTH'S CIRCULACION
CODIGO ISIN
Inicial #Hctual %Act/Inic
Serie A Preferente Nominal Unitario 25.000.000 21.818.308
(ISIN=ESD03386539008) | 2.055 | Nominal Total 51,375.000.000 | 44 A76.624 955 87 27%
Serie B Subordinada Nominal Unitario 25,000.000 25.000,600
{ISIN=ES0338659016) 57 | Norinal Total 1.425.000.000 1.42:5.000,000 100%
AMORTIZACION E INTERESES BTH'S
Actual Préyimo
Fecha Amortizacidn | 18 de junio de 1998 | Fecha Préximo Cupon | 20 de septiembre de 1699
Periode Actual
Amottizacién devengada
no pagada 0 Tipo de Interés | ierie A - 2 5148%
Anmoartizacion Calendario NQ Herie B - 3,1950%
Amuortizacion Serie A 857.042 Importe Bruto | 3erie A — 158,163
Amortizacion Serie B 0 Proximo Cupdn Hierie B — 205.705
Interesas Brutos Serie A 183.382 Importe Neto Praxime | erie A ~ 1286383
Intereses Eruiog Serie B 227.643 Cupdn Yierie B — 168.678




lll. VALORES ADQUIRIDOS POR EL FONDO: PARTICIPACIONES HIPOTECARIAS

(Participacién en Préstamos Hipotecarios)

PRESTAMOS HIPOTECARIOS A LA EMISION SITUACION ACTUAL
Nimero de Préstamos 5.565 5,275

Saldo Pendiente de Amortizar 52.800.013,244 46.261.624.361
PH's

Importes Unitarios Préstamos 8.504.952 8.768.976
Vivos

Tipo de Interés 5,82% 4,84%

TASAS DE AMORTIZACION ANTICIPADA

SITUACION ACTUAL

Tasa mensual actual anualizada: 7,09%

Tasa dhimos 12 meses anualizada: &, B5%

Tasa anualizada desde Constitucidn del Fondo: 7.08%

MOROSIDAD ACTUAL Hasta 1 mes De 1 a 6 meses Mayor de 6 meses
Deuda Vencida (Principal +

Intereses) 11.555,343 4.823.217 762.064
Deuda Pendiente Vencimiento 46.253,258 760
Deuda Total 11.555.343 4.923.217 46.254.020,824




FONDO DE TITULIZACION HIPOTECARIA

HIPOTEBANSA VII
INFORME TRIMESTRAL DE ORIGEN Y APLICACION DE FONDOS
(CAJA)
Fecha: 18 de junio de 1999
A.- ORIGEN: | 2.040.226.248 Pts
a) PRINCIPAL COBRADQ
1. AMORTIZACION DE PH'S: 1.417.335.332 Pts
b) INTERESES COBRADOS
1. INTERESES DE PH'S: 604.275.892 Pts
2. INTERESES DE REINVERSION: 18.615.024 Pts
B.- APLICACION: 2.040.226.248 Pts
1. GASTOS CORRIENTES: 14.546.24]1 Pts.
2. INTERESES NETOS SWAPS SERIE A: 153.886.978 Pts.
3. INTERESES DE BTH'S SERIE A: 376.850.010 Pts,
4. AMORTIZACION DE BTH'S: 1.417.335.555 Pts.
5. INTERESES NETOS SWAPS SERIE B:  3.375.416 Pts.
6. INTERESES DE BTH'S SERIE B: 12.975.651 Pts,
7. INTERES PRESTAMO SUBORDINADO:- 13.070.178 Pts.
8. AMORTIZACION DEL PRESTAMO
SUBORDINADO: 40.006.273 Pts.
9. COMISIONES A FAVOR DE BANCO
SANTANDER: 33.125.047 Pts.

10. DISPOSICIONES DE FONDOS DE RESERVA
PRINCIPAL Y SECUNDARIO (24.945.101) Pts.



C.- ESTADO DE LA CUENTA DE TESORERIA:

a) EN CONCEPTO DE FONDO DE RESERVA

PRINCIPAL
1. SALDO ANTERIOR: 591.219.100 Pts.
2. UTILIZACION DEL PERIODO: (17.574.958) Pis.
3. SALDO ACTUAL: 573.644.142 Pts.
b) EN CONCEPTQ DE FONDQ DE RESER | 2%
SECUNDARIO
1. SALDO ANTERIOR: 375.930.590 Pts.
2. RETENCION DEL PERIODO: (7.370.143) Pts,
3. SALDO ACTUAL: 372.560.447 Pts.
¢) RETENCION A CUENTA DEL IS 28.969.884 Pts.
d) RETENCION DE COMISIONES 10.087.665 Pts.

TOTAL (A+B+C+D) 985.262.138 Pts



DEAL

MEZZ, DECLINN
MEZZ STOPS DECLINN

VIDA RESIDUAL DESDE
PRINCIPAL
FECHA AVAILAELE
11/06/98 1]
11/07/98 1 0
11/08/98 1 0
11/09/88 1 2072275
11A10/98 1 0
11411788 A o
11112/88 1 1.618.495
11/01/99 1 y]
11/02/99 1 0
11/03/99 1 1.488.515
11/04/99 1 o]
11/05/99 1 0
11/06/29 1 1.459.080
11/67/99 1 0
11/68/99 1 0
11/08/29 1 1.427.797
11/10/98 A ¢
1111798 1 0
1112/99 1 1.399.506
1t/at/00 1 0
11/02/00 A Q
11/03/00 1 1.371.740
11/04/00 1 0
11/05/00 1 0
11/08/00 1 1.344.488
11/07/00 1 0
11/08/00 1 0
11/09/00 A 1.317.045
~ Y110/00 1 0
11/11/00 1 0
1A2/00 1 1.280.810
110101 1 0
11/02/01 1 Q
11/03/01 1 1.262.390
11/04109 1 0
11/05/01 4 0
11/068/01 1 1.237.179
11/07/01 1 0
11/a8/01 1 ¢
11/08/01 1 1.210.805
T110/01 1 0
1111701 1 0
1112/01 1 1.186.,958
11/01/02 1 a
11/02/02 1 0
11/G3/02 1 1.161.672
11/04/02 4 0
11/Q5/02 1 0
11/06/102 1 1.138.342
1144702 1 0
11/08/02 A 0
11/09/02 1 1.107.110
111002 1 v
11102 1 0
11712102 1 1.084.824
11/01/03 1 ]
11/Q2/03 1 ¢

SENIOR
NOTES

51.375.000
51.375.000
51.375.000
51.375.000
21.375.000
48.302,725
49.302.725
49.302.725
47.784.229
47.784.229
47.784.22%
46295715
46.295.715
48295715
44.836.624
44 836.624
44,836 624
43.408.827
43,408.827
43.408.827
42.009,321
42.009.321
42.009.321
40.637.581
40.637.581
40.537.581
39.293.093
39.293.083
39.293.093
37.976.048
37.976.048
37.976.048
36.685.238
J6.685.238
36.685.238
35.422.848
35.422.848
35422848
34,185,659
34.185.66%
34185869
32.974.863
32.974.863
32,974,863
31.788.305
31.788.305
31,788.305
30.626.632
30.626.632
30.625,632
29.488.290
28.488 250
29,488.290
28.381.180
28.381.180
28.381.180
27 296.356
27.296.356

MEZZANIE
NOTES

1.425.000
1.425.000
1.425,000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425,000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425,000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425,000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425,000
1.425,000
1.425.000
1.425.000
1.425,000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.600
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000

52.800
10,00%
1,00%
11/06/99

SERIE A
PRINCIPAL

oo Do

2.072,275
0

0
1.518.405
0

0
1.488.515
0

0
1.458.090
0

0
1.427.7897
0

]
1.399.5086
0

0
1.371.740
0

0
1.344.488
0
a
1.317.045
0
0
1.290.810
0]
0
1.262.390
0
¢
1.237.179
0
0
1.210.805
8]
Q
1.186.558
0
]
1.161.672
0
a
1.138.342
0
0
1.107.110
0
Q
1.084.824
0
1]

536

viDa
MEDIA

o oo

-85 731,180
0
0
-276.366.115
0
o
-136.343.375

SCoOooo

131.357.343

0

0

256, 09.6548

0

0

ATE.L56.700

0

0

492.(82.692

Q

0
603.208,537

0

0
708.654.874
¢

0

BOG.B5Y 146
0

0

904.378.024

0

0

996.432 905

0

0
1.084.5°4.413
0

0

1.166.3 9.086
]

0

1.247.602 638
a

0
1.315.247.182
0

0

1.387 4€89.362
0

o

10,34

SERIEB
PRINCIPAL VIDA

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0]
0
0
0
0
0
0
0
6
0
0
0
0
0
0
0
0
0
0
0
G
0
0
0
0
0

MEDIA



T/03/03
11/04/03
11/05/03
11/06/03
11/07103
11/08/03
11/08/03
11/10/03
11/11/03
1112/03
11/01/04
11/02/04
11/03/04
11/04/04
11/Q3/04
11/06/04
11/07/04
11/08/04
11/09/04
1110/04
11/11/04
11/112/04
11/01/05
11/02/05
11/03/05
11/04/05
11/05/05
1106/05
11/07/Q5
11/08/05
11409705
11/10/05
11/11/05
11/12/05
1101106
11/02/08
11/03/06
11/04/06
11/05/06
11/06/06
11707108
11/08/05
11/09/08
“H/10/06
11111/06
11712105
110107
1102107
11/03/Q7
11/04107
1102/07
11/08/07
11/07107
11/asra7
1109107
11/10/07
1111/07
1112107
11/01/08
11/02/08
11/03/08
11/04/08
11/035/08
11/06/08
1107108
11/08/08
11/08/08
11/10/08
TU11/08
11112/08
11/01/09
11/02/09

4
1
q
9
9
1
1
1
1
1
1
1
1
1
1
1
1
1
1
1
1
1
q
q
1
1
1
1
1
1

i
1
1
1
q
1
1
1
1
1
1
1
1
1
1
1
1
1
1
q
1
1
1
1
1
1
1
1
1
1
i
1
1
1
1
1
1
1
1
1
1
1

1.052.664
v}

8]
1.631.426
0

G
1.008.044
0

0
287.642
0

0
962,840
8]

0
943298
o

0
319.520
0

0
800,502
0

o
875784
0

0
857.904
0

0
833.109
0

a
816.049
0

0
789.862
0

0
773.6842
0

0
756.235
0

0
740.648
1]

g
723,685
]

0
708712
Y]

0
855.505
0

]
542.036
o

0
569.512
0

0
557.753
8]

a
544931
0

a
533.637
0

0

27,296,358
26.243.692
26.243.652
26.243 692
25,212.208
23.212.268
25.212.266
24204 225
24,204 235
24,204.225
23.216.583
23.216.583
23.216.583
22253743
22253743
22,253.743
21.310.444
21.310.444
21.310.444
20.350.923
20.390.923

20.350.923

15,490,129
19.490.121
19.490.121
18.614.337
18.614,337
18.814.337
17.7565.433
17.756.433
T7.756.433
16.923.324
16.923.324
16.823.324
16,107 275
16.107.275
16,107 275
15.317.413
15.317.413
15.317.413
14,543,771
14.543.771
14.543,771
13.829.578
13.829.578
13.829.578
13.158.261
13.156.261
13.156.261
12,458 385
12.498.365
12.488.365
11.854.082
11.854.082
11.854.082
11.258.077
11.258.077
11.258.077
10.674.408
10.674.408
10.674.408
10,136.670
10.1566.670
10.156.670

9.649.622

9. 649622

9.549.822

8.154.229

9.154.229

9.154.229

4.669,108

8.669.105

1.425.000
1.425.000
1,425,000
1.425,000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425,000
1.425.000
1.425,000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425,000
1.425,000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425,000
1.425.000
1.425.000
1.3682.958
1.382.958
1.382.958
1.315.626
1.315.6268
1.315.626
1.249.837
1.249.837
1.249.837
1.185.408
1.185.408
1.185.408
1.125.808
1,125,808
1.125,808
1.067.441
1.067.441
1.087.441
1.015.887
1.018.567
1.015.687

984.962

964,962

964962

215.423

915.423

915.423

866,911

68,911

1.052.6684
0

0
1.031.428
0

0
1.008.041
0

0
987.642
0

0
982,840
o]

0
943.299
0

Q
919,520
0

0
900,802
0

]
875.784
0

0
857.904
0

2
833.109
0

0
816,049
0

0
789.862
0

0
773,642
0

0
714.193
0

o]
873317
0

0
657,898
0

0
G44.283
o

v
356,008
0

0
-83.6689
Q

0
517,738
o

0
507.049
a

0
485,392
0

4
485,124
0

0

1.441.097.453
0

0

1,506 913,504
Q

0

1.565 487.902
0

0
1.623.683.474
‘ v;

0

1.670.527 457
0

0

1.723.407 319
0

0

1.764. 559,711
: 0

o
1.810.0312,598
0

0

1.838." 46.385
0

0
1.880.£25.527
0

0
1.802.£19.815
0

0
1.938.117.068
v}

8]
1.947.010.051
a

0
1.578.233,290
a

0
1.891.837.700
0

0
1.844.837.861
0

0
1.861.8.14,387
Q

0]

1.882.506 345
0

0
1.796.328.229
0

0
1.812.2¢1.150
0
0
1.654.681.033
0
a
1.687.173.888
0
]
1.874.4235.834
0
0
1.683.865.430
0
0

ODC‘.’ICJDDC:IODOGQGGOOOOGDDOODODC}OC}OODOODC}DOOGDD

111.369.898
o
Q
184,488.756
0
0
186.184.439
0
0
186.259.6835
Q
0

179.635.823
0

0
181.229.115
Q
G
165.469.103
0
0
166.717.588
8]
o
167.442.583
0
0
168.386.643
0
0



 +11/03/00

1 520,414 8.669.105 866.911 473,104 1.68.0.722.270 47.310 168.472 227
11/04/09 1 a B.186.001 ‘ 819,600 0 0 a 1]
11/05/08 1] 8.195.001 3 818.600 0 o 0 0
11/068/09 1 509,585 8.196.001 . BI19.800 463,259 1.68:',285.583 46.326 189,228,558
11/07/09 1 0 7732742 L T34 0 @ a 0
11/08/09 A 0 7.732.742 773.274 0 0 0 a
11/09/08 1 472318 7.732.742 . T7R274 428 380 1.60¢.027 95849 42938 180.802 800
11110/09 1 ] 7.303.362 . 730,338 0 0 0 Q
111109 1 0 7.203.362 C730.338 0 0 0 Q
114209 1 462,479 7.303.362 © 730,338 420.436 1.812.791.267 42.044 181.279.126
110110 1 0 6.882.927 . BBA.2A3 0 0 0 0
11/02/10 A 0 £.852.927 . 688.293 0 o 0 0
11/03M10 1 412357 £.882.927 | GBB.293 374.870 1,471.738,901 37.487 147,173,880
110410 1 0 8,508.057 . 850.808 0 0 0 W
11/05410 1 0 8.508.057 . B50.805 0 0 0 o
11/06/10 1 403.777 8.508.057 . B50.806 367.070 1.474 BBB.546 36.707 147 488.855
11/0710 il 6.140.587 . B14.089 ] 0 0 0
11/08/10 1 0 6.140.987 © o B14.099 ] 0 0 0
11/09/10 394,320 6.140.987 © B14.099 358.473 1,473 323,359 35,847 147.332 336
11110/10 1 0 5782514 . 578.251 0 o 0 0
t1411/10 9 0 5.782.514 . B78.251 a ] ] 0
1112410 1 386,082 5782514 ' 578.251 350,983 1.474.481.090 35.098 147 448,109
110111 1 ] 5.431.530 | B43.153 0 0 ] 0
1102441 1 0 5.431.530 ' 543153 ] 0 0 Q
11703111 1 376,271 5.431.530 . 543,153 361.118 1,549.355.616 15,153 685.021.670
11704111 1 ] 5.070.413 © 528.000 0 0 ] 0
11/05/41 1 o 5.070.413 L 528.000 0 0 0 0
110611 1 368.376 5.070.413 . 528.000 368,376 1.614.392. 1860 0 0
1110711 1 i 4,702.037 © 528,000 ] 0 0 ]
11/08/11 1 o 4,702.037 528,000 0 0 ] a
11/09/11 1 §.230.037 4.702.037 . 528.000 4702.037  21.041.314.270 528.000  2.362.800.000



IASAS DF PREPAGO - HPOTERANSA VI

18 de Junio de 1959
Balance 06t Permanencla  Wortdidad  TasaCle Mortalidad  Tasa Cte. Balance  Principal
antes de Balnce  Victorde  afmalde mensu Prepago  mensual Prepago  después de Disponible
Fecha repago Real Prepago Mes media prepago
- 928000
525000 0000%  100,00% 528000
Jun-88 2483 510495 89, 39% 98,7T% 1.2%% 13,84% 123% 164% 528
Juk8 2357 5478 98.78% 98.21% 0,80% 10.27% 0.56% 655% 517570
ago-38 21R0 - 510816 98,16% 97 81% 0.7%% 84% 0,40% 4% 512408
sep-58 a4 508432 o7 8% o7 1% 065% 1,36% 041% 8% sy 2072
oct88 HIBE 50304 98.90% 07 4% 0,58% 6,12% 0.28% % 5082
nov-98 N2 000 B 38 75% 0,58% 8,38% 0,40% 4% 7m0
dc-98 s 9402 95 30% 96, 25% 0,4% 6,35% 0,52% 60% 402092 451
feb-09 03 481485 8463% 94 50% 0,63% 7.26% 065% 165% 48238
mar-09 07308 476790 34 05% 83.97% 0.62% 11%% 057% 65% 477 1464
ahr-89 N/ 47194 93 40% 03,40% 0,62% 7.18% 061% 0% a1
may-d9 0342 46787 02.91% 92.87% 061% 713% 0.57% 661%  d87adg
jun-%8 005 B8 92.3% 92,34% 061% f 0% 0,57% 666% 462815 1459



‘

ACTIVO: PARTICIPACIONES HIPOTECARIAS

. e —————
PASLYO: BONOS DE TITULIZACION HIPOTECARIA
TR S ST AT

CAHACTERIST[CAS GENERALES E\IISION PRINCIPAL
= i
ANOS DE L4 CARTERA 555 T : s |
S0 YYD 52800013, 244 16,261.6%4 341 HUMERUDEHDNGS 2155 2055
IO DENTERES DELAS PH' 87 RAL SALDO VWO TOTAL 5135 0.0 44,836,626 %5
COBERTURA HEDIASALOD YO 0L,15% 6,348 SALOOYIVG UNTARD 15,000,000 11818300
| TFOOE NTERES APLCABLE [ LIBOR 3 meses + 3 b, | LBOR 3ueies 4 5 o
Revisitn trimesira Revisidn trimestal
11RO DE ITERES MOMINAL 5 5166% 18148%
RATIG 560 N0ODYS) MWde | M
AMORTEACION PASS - THROUGH
""""" - (DARESIOUAL b4 $ 6 %

DICENBRES [ 0,514 610% | 0544 b.35%
HARZO B 0,537% 639% | 062% 7,10%

EMISION SUBORDINADY
JUHgBY 057% 665k | 0% 1095 | | SERIEB |
MGROSIDAD DE LA CARTERA HUMEHﬂDEEﬂHDE 7 5
T SALDO VIVD LATARID 25,000,000 25,000,000
— i e ks TIPGDE WTERES APLICABLE | LIBOR 3 meses - 323 | LIBOR 3 meses + 51,9
HFDEHEG!EUS EH MGFA 6 f 0. Revisén timestral | p.b. Revisién et
RE 11355, 43 Y TR0 DETERES HOMHAL § 968 310504
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