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Titulizacién

Sociedad Gestora de Fondos de Titulizacion

Determining and Calculating Bond Nominal Interest, Interest and Redemption

DETERMINACION Y CALCULO INTERES NOMINAL, INTERESES Y AMORTIZACION APLICABLE A LOS BONO!

FECHA DE PAGO / Payment date 15.03.2011 15.03.2011 15.03.2011 15.03.2011
Periodo de Interés / desde / From 15.12.2010 (incluido)/(included) 15.12.2010 (incluido)/(included) 15.12.2010 (incluido)/(included) 15.12.2010 (incluido)/(included)
Interest accrual period hasta/ To 15.03.2011 (excluido)/(excluded) 15.03.2011 (excluido)/(excluded) 15.03.2011 (excluido)/(excluded) 15.03.2011 (excluido)/(excluded)
plazo / Term 90 dias/days 90 dias/days 90 dias/days 920 dias/days
Bonos Serie A1 Bonos Serie A2 Bonos Serie B Bonos Serie C
Series A1 Bonds Series A2 Bonds Series B Bonds Series C Bonds
ES0358284000 ES0358284018 ES0358284026 ES0358284034
|Determinaci6n Interes Nominal Bonos Series A1,By C
Nominal Interest Calculation Series A1, B & C Bonds
Euribor 3 meses / 3 Month Euribor 1,026% 1,026% 1,026%
Margen / Margin 0,250% 0,650% 1,450%
|Determinaci6n Interes Nominal Bonos Serie A2
Nominal Interest Calculation Series A2 Bonds
Menor de / lower of
Tipo EIBOR / EIBOR Rate 1,156000%
Euribor 3 meses + 0,13% / 3 Month Euribor +0.13% 1,156000%
Tipo de interes aplicable / Interest rate 1,276% 1,156% 1,676% 2,476%
Bono Serie Bono Serie Bono Serie Bono Serie
Bond Class Bond Class Bond Class Bond Class
Numero de Bonos / N.Bonds 5.668 1.000 188 94
Nominal / Face value (Euros) 30.521,65 172.996.712,20 46.440,00 46.440.000,00 68.585,09 12.893.996,92 68.585,09 6.446.998,46
[Liquidacién de Intereses |
Interest Payment (Euros)
Base / Day count fraction Act /360
Intereses Brutos / Gross 97,36 551.836,48 134,211600 134.211,60 287,37 54.025,56 424,54 39.906,76
Interest Retencion / Withholding tax  19% 18,50 104.858,00 25,500204 25.500,20 54,60 10.264,80 80,66 7.582,04
Neto / Net 78,86 446.978,48 108,711396 108.711,40 232,77 43.760,76 343,88 32.324,72

[Amortizacién de Principal |
Principal Redemption

(Euros)

Amortizacién / Redemption

EUROPEA DE TITULIZACION, S.A., S.G.F.T
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