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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 21.03.2012
Periodo de Interés / desde / From 21.12.2011 (incluido) / (included)
Interest accrual period hasta/ To 21.03.2012 (excluido) / (excluded)
plazo / Term 91 dias / days
Bonos Serie A2 Bonos Serie B Bonos Serie C Bonos Serie D Bonos Serie E
Series A2 Bonds Series B Bonds Series C Bonds Series D Bonds Series E Bonds
ES0313529010 ES0313529028 ES0313529036 ES0313529044 ES0313529051

Determinacion Interes Nominal
Nominal Interest Calculation

Euribor 3 meses / 3 Month Euribor 1,418% 1,418% 1,418% 1,418% 1,418%

Margen / Margin 0,160% 0,290% 0,700% 2,000% 3,900%

Tipo de interes aplicable / Interest rate 1,578% 1,708% 2,118% 3,418% 5,318%

Bono Serie Bono Serie Bono Serie Bono Serie Bono Serie
Bond Class Bond Class Bond Class Bond Class Bond Class

Numero de Bonos / N.Bonds 15.754 207 224 191 224

Nominal / Face value (Euros) 48.373,64 762.078.324,56 95.652,20 19.800.005,40 95.655,03 21.426.726,72 95.664,25 18.271.871,75 95.361,61 21.361.000,64
Liquidacion de Intereses
Interest Payment (Euros)

Base / Day count fraction 360

Intereses Brutos / Gross 192,954388 3.039.803,43 412,973059 85.485,42 512,121088 114.715,12 826,533805 157.867,96 1.281,919634 287.150,00

Interest Retencion | Withholdin¢19% 36,661334 577.562,66 78,464881 16.242,23 97,303007 21.795,87 157,041423 29.994,91 243,564730 54.558,50

Neto / Net 156,293054 2.462.240,77 334,508178 69.243,19 414,818081 92.919,25 669,492382 127.873,05 1.038,354904 232.591,50

Amortizacion de Principal

Principal Redemption (Euros)

Amortizacion / Redemption A determinar

To be determined

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

A determinar A determinar
To be determined To be determined

C/ Lagasca, 120 -MADRID, SPAIN - Tel. (34) 91 411 84 67 - Fax (34) 91 411 84 68

info@eurotitulizacion.com www.edt-sg.com
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