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Titulizacion
Santander Central Hispano

23 de junio de 2000

Ref.: BONOS DE TITULIZACION HIPOTECARIA
45.000.000.000 Ptas. F.T.H. HIPOTEBANSA III

En relacion al asunto de referencia, adjunto les remitimos la siguicnte
informacién periodica:

Informe trimestral de los Bonos de Titulizacion Hipotecatia.
Informe trimestral de las Participaciones Hipotecarias.
Informe trimestral de origen y aplicacion de fondos (czja).

Tasas de Prepago historicas; y vida media residual de onos de
Titulizacion Hipotecaria.

Atentamente,

Tgnacio (tega Gavara

DirectchGenergl—




DENOMINACION DEL FONDO: FONDOQ DE TITULIZACION HIPOTECAIUA: HIFOTEBANSA I |

INFORMACION
CORRESPONDIENTE AL:

TRIMESTRE/SEMESTRE | 10/G3/00 — 1;406/00 | ANO 2000

Personas que asumen la responsabilidad de esta informacion y cargos que | Firma:
ocupan:

Ignacio Qriega Gavara -~ Director General

I. DATOS GENERALES SOBRE EL FONDO

Fecha de Constitucion del [ 27 de Junio de 1994 Agente de Pago Bonos Banco Santander
Fendo
Fecha Desembolso BTH'S | 30 de Junio de 1994 Negociacidn Mercado AlAF

Fecha Final Amortizacién | 10 de Sepfiembre de| Agencia de Calificac|dn S&P Esparfia
BTH'S 2005

Sociedad Gestors Santander de | Califlcacion: Inicial [ Actual
Titulizacicn

Qriginador PH's Hipatebansa Emislon Principal AAA AAA

Permuta de Intereses Hipotebansa Emi=ién Subordinada A A

. VALORES EMITIDOS_POR EL__FONDQ: BONQS DE  TITULIZACION
HIPOTECARIA

SERIES N® NOMINAL EN
PRELACION BTH'S CIRCULACION
CODIGO 15N
Inicial Actual erActinic
Serie A Preferente Naminal Unitario 25,000,000 ¢ 772,445 :
(ISIN=ES0338779004) | 1.755 | Nominal Tetal 43,875.000.000 8.375.640.975 19,09%
Serie B Subordinada Naminal Unitario 25.000.000 13612534
(ISIN=ESQ338779012) 45 | Naminal Total 1.125.000.000 837.564.020 74,45%

AMORTIZACION E INTERESES BTH'S

Actual Praximo
Fecha Amortizacion | 10 de marzo de 2,000 Fecha Proximo Cupén (11 de septiembre de
Pericdo Actual 2.000
Amortizacion devengada
no pagada 0 Tipo de [nterés Serie A- 4,7780%
Amortizacion Calendario NO Serie B - 5,6398%
Amortizacién Serie A 449,761 Importe Bruto | Serie A - 56,851
Amortizacidn Serie B 1.764.068 Proximo Cupdn Serie B — 261.708
Intereses Brutos Serie A 54.840 Importe Neto Proxime | Serie A — 46.617,82
Intereses Brutos Serie B 262,240 Cupén Serie B — 214.601




. VALORES ADQUIRIDOS POR _EL FONDQ: PARTICIPACIONES HIPOTECARIAS
{Participacidén en Préstamos Hipotecarios)

PRESTANOS HIPOTECARIOS A LA EMISION SITUACION ACTUAL
Ndmero de Préstamos 7.126 3.275

Saldo Pendiente de Amortizar 45.000,160.805 89.213.204.294

PH's

Importes Unitarios Préstamos 6.314.926 2.813.192

Vivos

Tipo de Interés 11,82% 5,62%

TASAS DE AMORTIZAGCION ANTIGIPADA SITUACION ACTUAL T
Tasa mensual actual anualizada: 14,56%

Tasa Mtimos 12 meses anualizada: 15,66%

Tasa anualizada desde Constitucidn del Fondo: 13,54%

MOROSIDAD ACTUAL Hasta 1 mes De 1 a 6 mases Mayor de 6 meses
Peuda Vencida (Principat + 10.379.964 2.577.580 8,402 937
Intereses)

Deuda Pendiente Vapcimiento 9.200,302.362
Deuda Total 10.375.064 2.577.580 9.208.705.305




FONDO DE TITULIZACION HIPOTE CARIA
HIPOTEBANSA 111

INFORME TRIMESTRAL DE ORIGEN Y APLICACION DE FONDOS

(CAJA)
Fecha: 12 de Junio de 2.000
A.- ORIGEN: 1.205.838.248 Pts
a) PRINCIPAL COBRADO
1. AMORTIZACION DE PH'S: 868.263.615 Pts
b) INTERESES COBRADOS
1. INTERESES DE PH'S: 150.786.401 Pts
2. INTERESES DE REINVERSION: 6.788.232 Pts
B.- APLICACION: 1.205.838.248 Pts
1. GASTOQS CORRIENTES: 4.021.746 Pts.
2. INTERESES NETOS SWAPS SERIE A: 6.965.531 Pts.
3. INTERESES DE BTH'S SERIE A 95.003.415 Pts.
4. AMORTIZACION DE BTH'S A 789.330.555 Pts.
AMORTIZACION DE BTH'S B 78.933.060 Pis.
5. INTERESES NETOS SWAPS SERIE B- (1.205.598) Pts.
6. INTERESES DE BTH'S SERIE B: 11.534.535 Pts.
7. INTERES PRESTAMO SUBORDINADO: 1.950.280 Pts.
8. AMORTIZACION DEL PRESTAMO
SUBORDINADO: 11.662.101 Pts,
9. COMISIONES A FAVOR DE HIPOTEBANSA: 39.304.724 Pts.

10. DISPOSICIONES DE FONDOS DE RESERVA
PRINCIPAL Y SECUNDARIO (11.662.101) Pts.



C.- ESTADO DE LA CUENTA DE TESORERIA:

a) EN CONCEPTQO DE FONDO DE RESERVA

PRINCIPAL
1. SALDO ANTERIOR: 100.814.680 Pis.
2. UTILIZACION DEL PERIODO: (8.682.637) Pts.
3. SALDO ACTUAL: 92.132.043 Pts,

b) EN CONCEPTO DE FONDQ DE RESERVA

SECUNDARIO
1. SALDO ANTERIOR: 123.750.000 Pts.
2. RETENCION DEL PERIODO: 0 Pts.
3. SALDO ACTUAL: 123.750.000 Pts.

¢) RETENCION A CUENTA DEL IS 1.881.656 Pts.

TOTAL (A+B+C) 217.763.699 Pts



Cad oS PO D Pl P 3 e | ] — e Bl el el W m ay

L O O B e Y e

DATE

Jul-84
300-04
Sep-d
0ck-84
nov-04
dic-04
ene-05
fel)-85
mar-33
abr-g5
may-85
Jun-85
[uk-98
(005

sepd

oot-05
Nov-95
dic-95
ene-0g
fab-06
mar-98
abr-46
may-d
jun-98
jul-9
800-96
sp-06
0ct-06
nov-6

Outstanding
hefore
prepayment

45,000
447048
505
U1
40012
37818
05301
176
13012
071830
0502
Ry
0
41,705
414343
41,1609
40,884
40,806,
103045
00426
107578
194704
30,180 1
38 806
85007
18205
37907
7,605
33015
37,004,

EREPAYMENTS - HPOTEBANSAL

10 de junio de 2000

1,20%

Real  Prepayment

outstanding  Vector

100,00%

1044 08.80%
43854  0761%
B0 B4
2588 9%
042 1
"2 9290
0Hrs  9187%
BH51 90 76%
B8 8067
BRI B
BSWL BT
B0 8646%
35 854
s B30
BI613 8338%
B0 0%
BAOTE 8138%
B3 8040%
34808 79.43%
388 BT
BBAT 5%
326128 T7659%
32058 56T
H43e 74 76%
NETE 7386%
016 7297%
06968 T200%
200883 T
HA666  70.36%

Remalning
ot the end
of the month

100,00%
09.40%
08 05%
07 60%
% 50%
05 87%
04 42%
0 60%
0,85%
1%
o1 1%
0.2
3066%
o0, 14%
B967%
89.31%
38,56%
87 804
87 18%
B11%
A5 150
B4 25%
83.0%
82.96%
B1 4%
40.34%
70,1%
7878%
7%
TH 8%

Average
Single
monthly
mortality

13

050
098%
081%
006%
4%
088%
093%
092%
090%
087%
0%
081%
0.0%
078%
075%
0 76%
0 75%
076%
078%
A0
081%
(6%
184%
085%
087%
080%
0,68%
0890
091

CPR

12,7542%

101%
11,12%
9.27%
8.86%
3.63%
10,06%
10,57%
10,53%
1025%
9,98%
8.54%
8.34%
3.14%
§.92%
8.65%
81%
8,67%
§,74%
301%
e
9.33%
952%
9.5%%
8,73%
3.97%
10,£5%
10,06%
10,20%
10,37%

Monthly
Singe
monthly
mortality

0,60%
{ 3%
047%
1 (%
075%
{09%
{19%
0.90%
060%
065%
043%
062%
057%
052%
040%
084%
07H%
086%
175%

4 4
IV Ty

107%
1.20%
106
106t
1 40%
1280
067%
{259
{30

PR

16,5584%

701%
15,05%
5 6%
1,70%
§63%
1230%
13414
1028%
79%6%
7514
5 05%
T15%
663%
B 08%
471%
060%
8.16%
0%
1381%
e
12.10%
1352%
12,00%
1205%
£5 53%
14%%
175%
14,03%
14814

Outstanding
after
prepayment

45,0002
U755
13456,
0870
409474
H74
04768
37566
DG
BU3T
376608
36,0687
62015
5253
349676
U4
16775
330450
0N
31,806
3. 1645
306037
00097
7493
8503
283848
N7%2
7170
760
76,0339

Principal
Avaible

45,0000

2303

2220

213

2022

1.973

1.8%8

1.820

1,780

1.675



3
3
3
3
3
3
3
3
3
4
4
42
43
i
46
4
4
4
¢
M
5
52
53
9
5
%
7
&
5

DATE

dic-96
ene-07
feb-97
mar-g7
abr-07
may-87
Jun-87
jukgy
ago-07
sep-97
0ct-87
nov-97
dic-97
eng-8
fah-08
mar-38
a9
may-28
Jun-98
j| .08
ago-o
sep-98
act-08
nov-98
dic-98
ene-09
fab-04
mar-39
abr-99

Outstanding
before
prepayment

15,0007
7738
54657
3 1544
18400
B4
013
U479
45506
U2
19134
135654
112543
0193
10501
10298
19048
15862
12445
108004
MO0
N7
R0
050
1877
781
28,4565
81025
N30
713798

PREPAYNMENTS - HPQTEBANSA

10 de junio de 2000

1. 20%
Real  Prepayment

olfstanding  Vector
100,00%
0825 695%
0182 6858%
B341 6785%
2012 BT0%
20182 6623%
A3 B549%
4000  6464%
B4 6356%
2086 63.00%
24652 623%
2009 6158%
290511 808%
20850 60,11%
04820 593%
0980  5467%
195064 5796%
19022 51%6%
185622 5657%
181408 55.80%
fTAMR e
112150 5455%
189086 5389%
B4677  B325%
17 5260%
LNEIN 51,07%
152048 5134%
4313 5073%
4480  5011%
138522 4051%

Remaining
at the end
of the month

100,00%
7% 6%
A%
7200%
T 91
107%
60 40%
68.07%
67 66%
3 73%
85 20%
85 57%
B4 1%
53.00%
52,05%
81, 77%
o1 10%
B 20%
59 41%
5871%

La aoay

'U"ull'l.l'h‘ Iy

3 97%

Average
Single

monthly
mortality

6%

55 78%
554
54 6%
5340
5 44%
51.06%
50.05%

0,93%
095%
0 98%
0.99%
{01
1 00%
1 03%
1 05%
1 08%
| (5%
{ (6
1 06%
1 08%
107%
100%
{00%
110%
{10%
{10%

A nnnd
LA

1.42%
111%
112%
{1%
{11%
{13%
{15%
1 14%
1146%

1

CPR

12, 7542%

10,.56%
1081%
11,18%
11,30%
11,49%
11,50%
11,6%%
11,90%
11,99%
11,90%
11,69%
1.92%
11.98%
1216%
1231%
12:31%
239%
12,45%
1247%

A5 Anh
FaL

126%%
1263%
12.60%
1257%
1257%
1278%
1292%
12,87%
13.02%

bonthly
Single
maonthly
mortality

{4
{650
200
1 34
140
{3%%
3%
{700
{360
074
102
1 164
1%
{790
{100
{004
{4
1 35%
1 1%

n annt
v

3%
6%
{465
098%
109t
21%
165%
091
1 9%

CFR

13,5564%

15 60
18 13%
2 87%
197
17 56%
14 57%
150
f921%
£5 6%
340
11 56%
£3,06%
14 1%
19 46%
1850
{231
o
15,06%

11,12%
12,33%
2353%
20,05%
1041%
20,88%

Oufstanding
after
prepayment

15,0002
%5638
25,044 2
2532
2448
%5052
7030
75457
0013
615
N1%9
0683
N6
19,765
10353 4
89057
185035
18088
{16755
172698
T4
16,483,
16,008,
{57185
f£.343.4
149732
146118
14255
138037
{3,536,

Principal
Avaible

45,0000

1611

153

1.480

1406

1362

1.283

124

17

1126

1,070



il
61
62
63
4
i
il
if
68
69
il
f
2
K

DATE

may-44
fun-99
Jul-59
ago-8
sep-98
och89
nov-88
dic-99
ena-(0
feb-00
mar-00
abr-00
may-00)
Jun-0{

Outstanding
before
prepayment

502
70131
%407
B
%4077
%5348
%5468
UTTS
23034
240124
BES
I8
78465
450
2088

PREPAYMENTS - HIPOTEBANSA I

10 de junio de 2000
1.20%
Real  Prepayment
outstanding  Vector
100,00%
130533 4801%
132004 483%
2783 47 74%
123848 4117%
(PAVAR 46,60%
117682 46,04%
11435 4548%
11424 4404%
10,722 44,38%
103793 4386%
00815  4330%
37837 4281%
95042 4220%
0432 d178%

Remaining
at the end
of the month

100 00%
50 17%
1955%
18 43
47,900
747%
46,700
46, 14%
45 0%
44 5%
13400
43,360
0.47%
0,334
4,78%

Average
Single
monthly
mortality

1,16%
{ 16%
{ 18%
{ 18%
1,18%
1.18%
1.18%
1,18%
120%
1 20%
1 20%
1.20%
1.20%
1.20%

CPR

12,154%

13 00%
13 10%
1398%
1331%
1303%
138%
1331%
1308%
13.45%
1351%
1352%
{352%
1352%
1354%

Monthly
Single

monthly
mortality

1.54%
1.25%
2 16%
1.30%
070%
{ 4%
K
0.9%%
105%
162%
£ 95%
1,18%
1.24%
£ 30%

CPR

13 5844

17.00%
14,01%
7 0%
15.45%
8,08%
16,16%
15.25%
11,30%
23 854
1780%
13.96%
1335%
13.00%
1455%

Outstanding
after
prepayment

50002
132133
12475,
125464
0201
11,4090
11,5823
112697
{0961 3
10,860,
103629
10,0697
07803
04049
02432

Principat
Avaible

450000

1028

97

938

892

86



DEAL

MEZZ. DECLINN
MEZZ 5TOPS DECLINN
VIDA RESIDUAL DESDE

FECHA

0507194
Q5/08/94
Q5/02/24
05/10/94
02/11/94
0512194
05/01/95
05/02/85
05/03795
Q5/Q4/95
05/Q5/85
Qo/06/35
Q5/Q7/35
05/08/93
05/09/95
05/10/95
0311795
05/12/95
05/01/968
05/02/98
05/03/98
05/04/06
05/05/98
Q5/Q6/98
Q5/Q7/26
05/Q8/96
Q3/09/26
05/10/96
05/11/98
05/12/96
05/01/97
05/02/97
06/03/97
0o/04/97
05/05/87
Q5/08/97
Q5/07/97
Q5/08/97
05/09/97
05/10/97
Q5M11/97
05/12/97
05/01/98
05/02/98
05/03/98
Q5/04/58
05/05/28
056/08/98
05/07/98
05/08/98

i T e T . . N O N S A S S S S ST Y Y T ST AT S S A A Y

0
o
2.303.004
]
0]
2220157
Q
0
2.133.188
0
o]
2.062.178
0
1]
1.973.057
0
0
1.897.8489
Q
o
1.818.799
0
0
1.750.381
0
0
1.675.328
0
0
1.611.193
0
0
1.538.905
0
0
1.479.768
¢
0
1.408.254
0
Q
1.352.020
0
0
1.283.388
0
0
1.233.704
0
Q

PRINCIPAL SENIOR
AVAILABLE NOTES

43.875.000
43.875.000
43.875.000
43,8735.000
41,571,886
41.571.688
41.571.985
39.351.839
39.351.838
38.351.839
37.218.670
37.218.670
37.218.670
35.166.493
335,166,493
35.166.483
33.152.438
33.193.435
33.193.438
31.285,537
31.296.537
31.205.537
29,475,738
29,475,738
29.475.738
27.728.347
27.725.247
27.725.347
28.050.019
26,050,018
26.050.019
24.438,826
24,438,826
24.438.826
22.899.921
22.899,921
22 899,921
21.420.153
21.420.153
21.420.183
20.013.868
20.013,898
20.013.898
18.661.878
18.661.878
18.661.878
17.378.480
17.378.450
17.378.4580
16.144.788
16.144.785

MEZZANIE
NOTES

J125.000
L125.000
J125.000
J125.000
.125.000
-125,000
.125.000
.125.000
125000
-125,000
L125.000
-125.000
J125.000
125,000
125,000
JA25.000
J125.000
.125.000
125,000
125,000
V125,000
-123.000
-125.000
.125.000
.125.000
J126.000
.125.000
L125.000
.1258.000
125,000
1.1256.000
1.128.000
1.125.000
.125.000
.125.000
.125.000
.125.000
25,000
125,000
J125.000
125,000
.125.000
J125.000
.125.000
125,000
125,000
.125.000
J125.000
125,000
J125.000
125,000

o T e e O o . A, N O . N I SN AL T U T TR S Y

P TR R S U N N N A T T . A S T

45,000.000
10,00%
1,00%
05/06/00

SERIE A

PRINCIPAL

172

2.303.004
0
0
2.220.157
0
Q
2.133,169
0
0
2.052.176
0
0
1.973.057
1]
Q
1.897.888
0
0
1.819.799
0
Q
1.750.381
0
0
1.675.328
4]
0
1.611.183
o
0
1.538,905
0
0
1.479.758
0
0
1.408.254
0
o
1,352,020
1]
0
1.283.388
0
0
1.233.704
Q
0

1.3

VIDA
MEDL2,

—4.816.308.748
0

0
-4.480,295.737
¢

0
-4.003.551.365
0

0
-3.7¢9.325.930
0

0
-3.4013,253.808
0

0
-3.120.148.070
1]

0
-2.826.148.036
0

0
-2,587.321.318
0

Q
2,2£3.524.825
0

0
-2.0£9.104.508
0

¢
-1.8:8.219.083
0

0
-1.621.825.803
0

0
-1.411.879.392
o

0
-1.234.384.820
0

0
-1.0868.228.135
0

0

-901.837.870

0

¢

SERIEB
PRINCIPAL VIDA

ODCJCIODDDDOODO{JDDE}C‘IGOODGDOC}C}DOODDDGQGOODDDOODODGD

MEDIA

1,3

[Sps s jap=jeejislojajajalslslalafelclaNaNaBaloNoR ool alalalolalsRulslafaloBolol=toReReRelul )



DEAL

MEZZ, DECLINN
MEZZ. STOPS DECLINN
VIDA RESIDUAL RESDE

FECHA

05/09/68
05/10/28
05/11/98
05/12/98
05/01/99
05/02/99
05/03/99
05/04/29
05/05/99
05/06/95
05/07/249
05/08/98
05/09/99
Qo/M10/59
05/11/99
05/12/58
03/01/00
05/02/00
05/03/00
035/04/00
05/05/00
05/06/00
05/07/00
05/08/00
05/08/00
05/19/Q0
05/11/00
05/12/00
05/01401
05/02/01
Q5/03/01
05/04/01
05/05/01
05/08/01
05/07/01
05/08/01
05/09/01
03/10/01
057117041
05/12/01
05/01/02
05/02/02
05/03/02
05/04/02
05/05/02
a5/08/02

_'L_.\....'L_!.._1._1._1_1_.L_L_\._l_\._l_1-.I.._'._t_l_h_L...\_l_L_l._\._\_.t.._';_L_L_l_l_l_t.L_l_t_:._t_L_t_L_L.-.a.._t

1.171.079
0

0
1.125.5655
0

o
1.089,921
0

Q
1.028.137
0

o

976.051
0

0

937. 747

0

Q

891.637
0

Q

858.455

0

0

B0O7.758
0

C

775714
0

0

732.926
0

0

703,676

0

0

687.143
o

0

640.338
o

o

603.809
0

0
4.281.839

PRINCIPAL SENIOR
AVAILABLE NOTES

16.144.786
14.973.707
14.973.707
14.873.707
13.848,152

13.848,152

13.848 152
12.778.231
12.778.231
12.778.231
11.750.094
11.750.084
11.760.094
T0.817.312
10.817.312
10.817.312
8.864.815
5.984.815
9.964.815
9.154.235
9.154.235
9.154.235
8.375.640
8.375.640
8.375.840
7.641.315
7.641.315
7.841.315
6.936.121
6.936.121
6.936.121
6.269.824
5.269.824
6.269.824
5.630.118
5.830.118
=2.830.118
02.023.624
5.023.624
5.023.624
4.435,847
4. 435 647
4.435.6847
3.831.830
3,831.839
3.831.838

MEZZANIE
NOTES

45,000.000
10,00%
1,00%
05/06/00
SERIE A

PRINCIPAL
1.125.000 1.171.078
1.126.000 0
1.125,000 a
1.125.000 1.125.685
1.125.000 0
1.125.000 0
1.125.000 1.068,921
1.125.000 0
1,125.000 0
1.125.000 1.028.137
1.125.000 0
1.125.000 0
1.125.000 932.782
1.081.731 o
1.081.731 0
1.081.731 852.497
996.481 Q
296.481 0
906.481 810,580
215,424 0
915.424 0
§15.424 778.585
B837.564 Q
837.564 0
837.564 734.325
784.131 0
764.131 Q
764,131 705.194
683.6812 Q
653.612 ]
693,612 866.297
626,982 0
§26.982 0
626.982 639.706
563.012 0
S83.02 0
563.012 B0G.4594
502.362 6]
202.352 0
502,362 aB7.977
450.000 G
450.000 1]
450,000 B03.809
450,000 0
450.000 0
450.000 3.831.839

212

1,3

VIDA
MED|2

-748.319.314
0

0
-5-8.804,309
0

0
-4£0.023.642
0

0
-376.298.278
0

0
-2E6.5682.369
0

0
-155.006.824
0

0
-74.573.318

Lo R B e e

§7.557.934
0

Q
123.050.535
0

0
181.889.008
0

0
233.492.6843
0

0

277 187.770
C

0
J20L211.335
0

0
381.220.008
0

0

2.797.242.157

13
SERIE B
PRINCIPAL VIDA
MEDIA
0 0
0 0
) 0
0 Q
0 0
0 0
0 0
0 0
0 0
o 0
0 0
0 0
43268  -11.855.659
] 1]
O )
85.250  -15.600.602
0 0
0 C
81.058 -7.457.332
0 0
) 0
77.880 0
0 0
a ]
73.433 6.755.793
0 1)
ol )
70.519 12.008.053
Q Q
0 8]
66.620 18,189,901
0 0
G 0
63.971 23.340.264
) 0
8] 0
£0.648 27748777
0 0
0 0
52 362 28.604.600
v} )
) 0
a ]
0 0
0 0
480,000 328 500.000
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