DENOMINACION DEL FONDO:

[ FONDO DE TITULIZACION HIPOTECAIRIA: UC] 5

INFORMACION
CORRESPONDIENTE AL:
TRIMESTRE/SEMESTRE [08/06/99- 1£/11/99 | ARO:
Personas que asumen la responsabilidad de esta informacién y cargos cue | Firma:
ocUpan:
Ignacic Crtega Gavara - Directar General
. DATOS GENERALES SOBRE EL. FONDOQ
Fecha de Constitucién del | 3 de junio de 1.889 Agente de Pago Bonos BSCH
Fondo
Fecha Desembolse BTH'S | 8 de junio de 1.999 Negociacién Mercaco AlAF
Fecha Final Amortizacién |15 de febrerc de 2.028 | Agencia de Calificacién Moody's
ETH'S
Sociedad Gestora BSCH de Titulizacién | Calificacién: | Inicial | Actual
Originador PH's Unién  de  Créditos | Emisién Principal Aaz Aazg
Inmobiliarios
Emisién Suberdinada A2 AZ

. VALORES EMITIDOS POR EL FONDQ: BONOS DE TITULIZACION

HIPOTECARIA
SERIES Ne NOMINAL EN
PRELACION BTH'S CIRCULACGION
CODIGO ISIN
Iniclal Actual YAct/Inic
Serie A Preferente Nominal Unitario 100.000 € 85119,79 €
(ISINSES03220689008) | 2530 | Nominal Total 253,000,000 € 240.653.078,14 € a5, 12%
Serie B Subordinada Norninal Unitario 100.000 € 100,000 €
(ISIN=ES0322069016) 120 Neminal Total 12.000.000 € 12.000.000 € 100%
AMORTIZACION E INTERESES BTH'S
Actual Préxime
Fecha Amortizacién |15 de noviembre de|Fecha Préximo Cupdn | 15 de febrero def 2.000
Peariodo Actual 1.9989
Amortizacion devengada
no pagada ‘ 0 Tipo de Interés Serie A - 3,7433%
Amortizacion Calendario NO Serie B - 4 1438%
Ameortizacion Serie A 4.,880,21€ Importe Brutc | Serie A — 887,47 €
Amaortizacién Serie B 0 Proximo Cupén Serie B— 735083 €
Intereses Brutos Serie A 127023 € Importe Neto Praxime | Serie A —1.044 46 €
Intereses Brutos Serie B 1,445 79 € Cupén Serie B — 856 46 €




. VALORES ADQUIRIDOS POR EL FONDQ: PARTICIPACIONES HIPOTECARIAS

{Participacion en Préstamos Hipotecarios)

PRESTAMOS HIPOTECARIOS A LA EMISION SITUACION ACTUAL
Nimero de Préstamos 5.502 5.369

Saldo Pendiente de Amortizar 265.000.180,10 € 252.653.080,37
PH's

Importes Unitarios Préstamos 48,164,234 € 4705775
Vivos

Tipo de Interés 510% 4,58%

TASAS DE AMORTIZACION ANTICIPADA

SITUAC ON ACTUAL

Tasa mensual actual anualizada: £ 74%

Tasa liltimos 12 meses anualizada: 2, 74%

Tasa anualizada desde Constitucion del Fondo: £, 13%

MOROSIDAD ACTUAL Hasta 1 mes De 1 a 6 meses Mayor de 6 meses
Deuda WVencida (Principal + 121.907,73 € 55,476,32 € 0
Intereses)

Deuda Pendiente Vencimiento 252 500 061,28 €
Beuda Total 121.907,73 € 5547632 € 252 505 061,28 €




FONDO DE TITULIZACTION HIPOTE CARIA

UCI 5
INFORME TRIMESTRAL DE ORIGEN Y APLICACION DE FONDOS
(CAJA)
Fecha: 15 de noviembre de 1999
A.- ORIGEN: 18.571.436,74 €
a) PRINCIPAL COBRADO
1. AMORTIZACION DE PH'S: 12.347.109,27 €
b) INTERESES COBRADOS
1. INTERESES DE PH'S: 4.948.300,55 €
2. INTERESES DE REINVERSION: 165.535,84 €
¢) PRESTAMO SUBQORDINADO B 300.000,00 €
d) INTERESES DE DEMQORA PS PARIBAS 452,45 €
¢) PRESTAMQ SUBORDINADO A ‘ 810.038,66 €
B.- APLICACION: 18.571.436,74 €
1. GASTOS CORRIENTES: 78.410,96 €
3. INTERESES DE BTH'S SERIE A: . 3.213.674,47 €
3 INTERESES DE BTH’S SERIE B 173.494,64 €
4. AMORTIZACION DE BTH'S: 12.346.921.86 €
5. INTERES PRESTAMOS SUBORDINADOS A: 112.938,90 €
6. INTERES PRESTAMO SUBORDINADO B 5.260,27 €
7. AMORTIZACION DE LOS PRESTAMOS
SUBORDINADOS A: 116.427,43 €
8. AMORTIZACION DEL PRESTAMO
SUBORDINADO B 13.977,85 €
9. COMISIONES A FAVOR DE UCT: 1.417.027,25 €
10. CANCELACTON PRESTAMO
SUBORDINADO B: 286.022,15 €

11. GASTOS DE EMISION SATISFECHOS 807.280,96 €



C.- ESTADO DE LA CUENTA DE TESORERIA:

a) EN CONCEPTO DE FONDO DE RESERVA

1. SALDO ANTERIOR: 5.365.000 €
2, UTILIZACION DEL PERIODO: 0 €
3. SALDO ACTUAL: 5.565.000 €
b) RETENCION A CUENTA DEL IS 203.493,09 €
¢) GASTOS DE EMISION NO SATISFECHOS 65.817.96 €

TOTAL (A+B+C+D) 5.834.311,05 €
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1415% 436750
1081% 432609
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4% 42088
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DEAL

MEZZ. DECLINN

MEZZZ. 3TOPS DECLINN
VIDA RESIDUAL DESDE

FECHA

08/07/99
08/08/99
08/09/89
08/1Q/29
08/11/99
08/12/99
0g/01/00
08/02/00
Q8/03/00
08/04/00
08/05/00
QB/Q6/Q0
08/07/00
08/08/00
02/08/00
08/10/00
0&8/11/00
08/12/00
08/01/01
08/02/01
08/03/01
08/04/01
08/03/01
08/06/01
08/07/01
08/08/01
08/09/01
08/10/01
08/11/01
08/12/01
08/01/02
08/02/02
08/03/02
08/04/02
08/05/02
a8/06/02
08/07/02
08/08/02
08/09/02
08/10/02
08/11/02
08/12/02
08/01/032
08/02/03
08/03/03
08/04/03
08/05/03

- PRINCIPAL  SENIOR

el el e T S N, N, N N A o N T N, N N . . A AU, T T, T . . 1

s Bule e

2,054,386
0
Q
1.194.2587
0

o

1.166.413
0]

0
1.138.279
o]

0
1.112.761
0

0
1.086.721
0

0
1.061.313
0

Q
1.036.481
G

0
1.012.212
0

0

988.352

0

0

965,086

0

0

g41.897
Q

0

219.621
0

0

897.840

0

0

875.585

AVAILABLE NOTES

42.085.658
42.095.658
42,085,658
42,095,658
42 095.658
42,095,658
40.041.272
40.0491.272
40,041,272
38.846.975
38.846.875
38.846.975
37.680,562
37.680.562
37.680.562
36.541.284
26.541.284
36.541,284
35.428.523
35.428.523
35.428.523
34,341,802
34.341.802
34.341.802
33.280.488
33.280.488
33.280.488
32.244.007
32.244.007
32.244.007
31.231.796
31.231.798
31.231,796
30.243.444
30.243.444
30.243.444
29.278.358
29.278.358
20.278.358
28.336.361
28.336.361
28.338,361
27.416.741
27.418.741

27.416.741

26.518.901
26.518.801
£6.518.901

MEZZANIE
NOTES

8,00%
1,00%
0g/11/99
SERIE A
PRINCIPAL
1.996.632
1.996.632 0
1.896.632 0
1.896.632 0
1.996.632 0
1.956.632 2.054.386
1.996.632 0
1.8996.632 0
1.896.632 1.194.297
1.956.632 0
1.996.832 0
1.996.632 1.166.413
1.986.632 0
1.866.632 . 0
1.886.632 1.138.279
1.8986.632 0
1.986.632 0
1.966.632 11127861
1.996.632 0
1.996.632 0
1.996.632 1.088.721
1.998.832 0
1.996.632 0
1.996.632 1.081.313
1.998.632 0
1.896.632 0
1.996.632 1.036.481
1.996.632 0
1.896.832 0
1.898.632 1.012.212
1.696,6832 0
1,908,832 0
1.996.632 988.352
1.996.632 0
1.956.632 a
1.996.632 265.086
1.996.632 0
1.89686.632 0
1.896.632 941.897
1.996.6832, 0
1,996,632 0
1.996.632 918.621
1.896.632 0
1,896,632 0
1.506.632 897.840
1.996.832 0
1.988.832 0
1.996.632 876.585

14

44092

5,67

VIDA
MEDIA

Lo e s B I e
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0
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0
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‘ o

0
662,311,310
o

Q
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" 0
0
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0

0
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0

0
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O
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0
0
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0
0
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DEAL

MEZZ, DECLINN

MEZZ. STOPS DECLINN
VIDA RESIDUAL DESDE

FECHA
08/06/03
08/07/03
0B08/03
08/08/03
08M0/03
08/11/03
08/42/03
(8/01/04
08/02/04
08/03/04
{8/04/04
08/05/04
08/06/04
08/07/04
08/08/04
08/09/04
08/10/04
a8/11/04
08/12/04
08/01/05
08/02/05
08/03/05
08/04/05
0B8/05/05
0B8/06/05
08/07/05
08/08/05
QB/08/05
08/10/03
08/11/05
08/12/05

_08/01/06
08/02/06
08/03/08
08/04/06
08/05/08
08/Q6/08
08/07/08
08/08/06
08/09/08
0s/10/08
08M11/08
08/M2/06
08/01/07
08/02/07
08/03/07
08/04/07
08/05/07
08/08/07
08/07/07

PRINCIPAL

44.092

8,00%
1,00%
08/11/99
8,67
SERIE A
SENIOR MEZZANIE PRINCIPAL  VIDA
AVAILABLE MNOTES NOTES MEDIi\
D 25642316 1.006.632 0 Q
0 25642316 1,986,632 0 0
855,357 25.642.316 1.996.632 842 695 1.153.649.307
0 24799621 1.983.970 ] 0
0 24.793.621 1.983.970 a 0
834.845 24.789.621 1.983.970 773.005 1.129.380.259
0 240268617 1.922.129 0 0
0 24026617 1.822.129 a 0
B14.844 24026617 1,922,129 754.485 1.1741.715.008
0 23272132 1.861.771 0 1]
0 23272132 1.861.771 0 0
795374 23272132 1.861.771 735,458 1.210.000.258
‘ 0 22535674 1.802.854 0 0
0 22535674 1.802.854 0 0
775.456  22.535 874 1.802.854 718.014 1.245.755.082
0 21.817.659 1.745.413 0 0
0  21.817.659 1.745.413 0 ]
756.473 21.817.658 1,745,413 700.438 1.275.699.794
0 21117232 1.689.378 0 |
0  21.117.222 1,689,378 ] 0
737703 21.117.222 1.689.378 6583.058 1.310.788.734
0 20.434.183 1.634.733 0 4]
0 20434163 1.634.733 0 0
719.699 20,434,163 1,634,733 565,358 1.378.106.544
0 19.767.776 1.58%.422 0 0
0 19.767.776 1.581.422 0 0
701,089 19.767.778 1.581.422 545,157 1.363.229,450
0 19118619 1,529,480 -0 -0
0 19.118.619 1.529.489 0 0
§83.581 19.118.619 1.529.489 632.945 1.387.416.061
0 1B.485673 1.478.854 4] 0
0 4B.485673 1.478.854 4] 0
£56.506  18.485.673 1.478.854 817218 1.409.726.708
0 17.868.455 1.429.476 0 0
0 17,868,455 1.429.476 0 0
650,258 17.868.455 1.429.476 502.080 1.428.760.311
0 17,266,365 1.381.300 0 0
0 17.266.365 1.381.308 0 0
633.805 17.288.2365 1.381.208 586.856 1.445.801.118
0 16.679.508 1,334,361 0 0
0 18.679.508 1.334.361 | 0
618.095 16.679.508 1.234.361 572.3711  1.463.398.024
0 16.107.198 1.288.578 a 0
0 16.107.188 1,288,576 a 0
802358  16.107.198 1.288.578 557.740 1.477.453.730
0  15.549.458 1.243.957 Q 0
0 15540458 1.243.957 4] 0
587352  15.549.458 1.243.957 543.845 1.483.046.567
0 15.005.613 1.200.449 0 4]
0 15.005.613 1.200.449 0 0

2/4

2,65
SERIE B
PRINCIPAL VIDA
MEDIA

0 0

0 0
12.662 17.334.664
0 0

0 0
£1.840 90.348.821
0 0

0 0
60,359 93.737.201
0 0

0 0
598.917 26.800.020
0 0

0 0
57.441 05,660,407
0 1]

0 0
58.036  102.375.984
8] 0

] o]
54645  104.863.099
0 0

0 o
53.311 107.048.524
0 o

0 0
51.933  109.058.357
0 0

0 ]
50.636  110.993.285
0 0]

0 0
48377 112778.136
Q 0

o -0
48167 114.300.825
a 0

0 ]
46,949 115.728.089
0 o

0 0
45785  117.071.842
0 o

0 a
44,818 118.186.298
o 0

0 o
43,508 119123725
0 0

0 o



DEAL 44,092
MEZZ. DECLINN 8,00%
MEZZ. STOPS DECLINN 1,00%
VIDA RESIDUAL DESDE 08/11/95
6,67 9,85
; SERIE A SERIEB
PRINCIPAL SENIOR MEZZANIE PRINCIPAL ViDA PRINCIPAL VIDA
FECHA AVAI|LABLE NOTES NOTES MEDI£. MEDIA
08/08/07 1 571454  15.005.613 1.200.449 528,124 1.497.415.954 42330  119.793.586
08/09/07 1 0 14.476.485 1.158.119 0 CI 0 0
0B/M0/07 1 0 14476489 1.158.118 0 0 0 0
08M1/07 A1 558726  14.476.4858 1.158.119 515,487 1.503.252.383 41.239  120.500.191
081207 1 0 13.961.003 1.116.880 0 0 0 0
08/01/08 1 0 13.861.003 1.116.880 0 0 0 0
08/02/08 1 240182  13.961.003 1.116.880 500.165%  1.507.508.331 40.013  120.800.666
0B/03/08 1 0 12.480.534 1.076.867 0 0 0 0
08/04/08 1 0 13.460.834 1.076.867 0 0 0 a
08/05/08 1 525,514  13.460.834 1.076.867 486.587 1.511.366.408 38.927 120.829.313
08/06/C8 1 0 12974247 1.037.840 0 0 0 0
08/07/08 1 0 12574247 1.037.540 0 0 0 0
08/08/C8 1 510,893  12.974.247 1.037.940 472,864 1.511.273.013 37.829 120.801.841
08/09/08 1 0 12.501.383 1.000.111 0 0 0 0
08/10/08 1 0 i2.501.383 1.000.111 0 0 0 0
08/11/08 1 497.196  12.501.383 7.000.111 480.366 1.513.68B4.757 36.829  121.084.781
08/12/08 1 0 i2.041.018 983.281 0 0] o 0
068/01/08 1 0 i2.041.016 963,281 0 o 0 0
08/02/08 1 483.861 12.041.016 263.281 448.018  1.511.304.424 35842  121.144.354
Q8/03/08 1 0 11.582.897 927.440 0 Q 0 0
08/04/09 1 0 11.502.897 927 440 0 0 0 0
08/05/09 1 471.386  11.582.897 027440 436.469  1.511.110.094 34.818 121.128.808
08/06/09 1 0 11.156.528 - BB2.622 0 8] 0 g
08/07/0% 1 0 11.156.525 892.522 ¥ 0 0 0
08/08/09 1 458,015 11.156.529 892 522 424088 1.511176.399 33927 120814112
08/09/08 1 0 10.732.441 858,593 o 0 0 0
08/M0/09 1 0 10.732.441 858.585 0 0 o 0
08/11/08 1 445,825  10.732.441 858,585 412 801 1.507,982,715 33.024  120.637.017
08M12/09 1 0 10.319.840 B25.671 o 0 ] 0
08/01/40 1 0 10.3192.640 823.571 0 0 0 0
08/02/10 1 432884 10.319.640 825571 400.818 1.501.054.918 32065 120.085.183
08/03/10 1 0 9.918.821 793,506 0 0 0 0
08/04/10 1 0 9.918.821 793.508 0 0 o 0
08/05M10 1 421.196 9.918.821 793.508 389.997 1.483246619 31.200 119.619.729
08/06/10 1 0 9.528.825 762,308 0 0 g 0
Q80710 1 0 8.528.825 762306 0 0 0 0
0a8/08/10 1 407.538 9.528.825 782.308 377.3560  1.481.474,285 30188 118.517.943
08/09/10 1 0 9.151.475 732.118 o 0 0 0
08/10/10 1 0 9.151.475 732118 0 0 a 0
08M11/40 1 386.811 9.151.475 732118 366481 1.47.2.562.266 28.318  117.804.881
08M2/10 A 0 8.784.984 702.798 0 0 Q 0
08/01/41 1 0 8.7584.984 702.79% 0 0 0 0
08/02/41 1 383.870 8.784 984 T02.79% 355,435  1.4863.839.417 284353 116.867.153
08/03/11 1 Q 8.429.549 674,364 0 a 0 o
08/04/11 1 0 8.428.549 674264 0 0] 0 0
DB/AS/M11 1 373.248 8.429 549 674.364 345600 1.451.175.533 27.6848 116,094,043
08/aeM 1 0 8.083.948 646.716 0 0 | 0
08/07/111 1 0 8.083.248 BA6.716 0 0 0 0
08/08/M11 1 361.478 8.083,948 6546.716 334.702 1.435.207.298 26.776 114.896.584
08/09/11 1 0 7.749.248 619.940 G 0 0 0

4



DEAL 44.092

MEZZ. DECLINN 8,00%
MEZZ, STOPS DECLINN 1,00%
VIDA RESIDUAL DESDE 08/11/99
8,67
. SERIE A
PRIMCIFAL SENIOR MEZZANIE PRINCIPAL VIDA
FECHA AVAILABLE NOTES NOTES MEDIA
0gM1a/M11 1 0 7.745.248 619.840 0 0
asM/mM1 1 351.206 7.745,246 £78.840 325191 1.415.312.089
08/12/11 1 0 7.424.055 £83.924 0 0
08/01/12 1 a 7.424.055 583.824 0 ) 0
080212 1 340.386 7.424.055 593.924 315153 1.410.311.173
08/03/12 1 0 7.108.902 568.712 0 0
08/04/12 1 0 7.108.902 568.712 0 0
08/05/12 1 330.791 7.108.902 568.712 306,288 1.348.203.740
08/06M12 0 8.502.614 544,208 o . 0
0B/O7/12 1 4] 6.802.614 544,208 0 0
o8/as/1z2 A 316.194 6.802.614 544.209 282772 1.3ti3.432.051
08/09/12 1 0 B8.509.842 520.787 0 Q
081012 0 8.508.842 020.787 0] 0
081112 1 305125 5.5089.842 520.787 282,523 1.3.1.703.233
DBM2M12 1 0 8.227.318 498,185 0 0
08/01/13 1 0 6.227.319 498185 0 - 0
08/G2113 1 288.929 £6.227.219 498 185 268,433  1.2(58.578.881
08/03/13 1 0 5.958.866 476.709 0 0
Q8/04/M13 1 0 5.858.866 476,709 a 0
08/05/13 1 278.912 5.958,866 476.709 258,252 1.273.182.500
08/06/13 1 0 5.700.814 458,049 0 0
08/07/13 1 0 5.700.614 458.048 0 0
08/08M13 1 266.257 2.700.814 456.048 251172 1.2€1,386,053
08/09/13 1 0 5.449.442 440.924 0 0
08/10/13 1 0 5.449.442 . 440,924 o 0
08/11M13 256.818 5.448. 442 440,924 2566.818 1.313.369.478
08/12M3 1 0 0.192.624 440.824 0 0
o08/01/14 1 0 5.192.624 440.924 0] o
08/02/14 1 249380 2.182.624 440.924 249,360  1.268.326,295
08/03/14 1 a 4,943.233 440.924 0 0
08/04/14 1 0 4,843,233 440.824 0 0
08/05/14 242,599 4 843,233 440.924 242588  1.284.563 855
08/0&6M14 1 0 4.700.834 440,924 0 0
08/07/14 1 0 4.700.634 440.924 0 0]
08/08/14 1 236.005 4,700,634 440.924 236,005  1.271.389.227
08/08/14 1 0 4,484.629 440,924 o 0
081014 1 0 4,484 629 440,924 0 0
08/11/14 1 228.770 4.464.629 440.924 228770 1.253.907.439
081214 A 0 4.234.859 440,924 0 0
08/01/15 1 0 4,234,859 440.524 0 0
08/02/15 223.007 4.234 859 440,524 223007 1.242372.714
08/03M1% 1 0 4.011.852 | 440.824 0 0
08/0415 1 0 4.011.852 440.924 0 0
08/Q3/15 1 216.845 4.011.852 440,024 216.845 1.227.340.303
Q08/08M15 1 0 3.785.008 440.924 0 0
08/Q7M15 1. 4] 3.795.008 440,924 0 G
08/08/15 1~ 4.235.928 3.795.008 440,924 3.795.008 21.823.883.164

4/4

8,65
SERIE B
PRINCIPALVIDA
MEDIA
a 0
26.015 114.024.965
0 o
Q 0
25212 112.824.894
Q g
0] 0
24503  111.856.299
0 0
8] 0
23.422 109,075.124
0 0
o o
22602  107.336.259
Q 0
0 Q
21,478 103.966,311
Y 0
] ¥
20.660  101.854.600
0 0
0 0
15145 75.957,048
0 o
#] 0
0 0
0 0
0 0
0 0
0 0
g 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 a
440,923 2.536,188.521
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