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Titulizacion _
santander Central Hispano

Madrid, 2 de octubre de 2001

Ref.: BONOS DE TITULIZACION HIPOTECARIA
10.450.000.000 Ptas. F.T.H.UCI1

Estimados sefiores:

En relacion al asunto de referencia, adjunto les remitimos la siguiente
informacidn periodica:
Informe trimestral de los Bonos de Titulizaciéon Hipotecaria.
Informe trimestral de 1as Participaciones Hipotecarias.
Informe trimestral de origen y aplicacion de fondos (caja).

Tasas de Prepago histéricas; y vida media residual de lﬁg,BGﬁos de
Titulizacién Hipotecaria.

I gr’%%ﬁ'ega (Gavara
irettor General



sscil Tifulizacion

Santander Central Hispano

DENOMINACION DEL FONDO: IFDNDO DE TITULIZACICN HIPOTECARIA : UCI1 _]
INFORMACGION _
CORRESPONDIENTE AL: TRIMESTRE/SEMESTRE \Hsmﬁmm 7!09!01/ ANO: 2001
Personas gue asumen la responsabilidad de esta informacién Firma:
y cargos que ocUpan: —
\hh;;_nacio Ortega Gavara-Director General [
g
|. DATOS GENERALES SOBRE EL FONDO
Fecha de GConstltucion del 10 de noviembre de 1.994 Agencia de B.S.C.H.
Fondo pago de Bonos
Focha de Desembolso BTH'S 5 de diciembre de 1.994 Negociacién Mercado AlAF
Fecha Final Amortizacion 15 de septiembre de 2.017 Agencla de MOODY'S
BTH'S Calificacion
Sociedad Gestora B.5.C.H. DE TITULIZACION Calificacion Inicial Actual
Originador PH"s Unidn de Gréditos Inmobiliarios Emisién principal Aaa Aaa
Permufa de Intereses Union de Créditos Inmobiliarios Emision subordinada A2 AZ
Il. VALORES EMITIDOS POR EL FONDO: BONOS DE TITULIZACION
HIPQTECARIA
SERIES
PRELACION N° BTH'S NOMINAL EN CIRCULACGION
CODIGO ISIN
INIGIAL ACTUAL cpAct/in
Serie A Preferente Nominal Unitarid 150.2583,03 € 2232386 €
(I5IN=E50338967005) 401 Nominal Total 60.251. 463,46 € 8.051.869,37€| 14,86%
Serie B Subordinada Nominal Unitarid 150.253,03 £ 4212644 €
(1SIN=ES0338067013) 17 Nominal Total 2.554.301,44 € 716.148955€| 28,04%
AMORTIZACION E INTERESES BTH'S
Actual Préximo
Fecha Amortizacién 17 de =eptlembre Fecha Proximo Cupdn 17 de diciambre
Periodo Actual de 2.001 de 2.001
Amortizacion devengada
no pagada 0 Tipo de Interés Sarie A-4,4847%
Amortizacion Calendario NO Berie B-5,3362%
Amortizacién Serie A 2.09594 € Importa Bruto Serie A-250,16 €
Amortizacion Serie B 3055,16 € Proximo Cupbdn Serie B.-560,45 €
Intereses Brutos Serie A 30228 € Importe Neto Préximo Serie A-205 13 €
Intereses Brutos Serie B 670,28 € cupén Serie B-459 .57 €




L. VALDREQ ADQUIRIDQS POR EL FONDO; PARTICIPACIONES HIPOTECARIAS

{Participacion en Préstamos Hipotecarios)

‘VPRESTAMOS HIPOTECARIOS

A

LA EMISION

SITUACION ACTUAL

Namero de préstamos

2.201

869

Saldo Pendienta de Amaortizar
PH's

10.450.016.9539,00 €

0.668.018,92 €

Importes Unitarios Préstamos 4,747.849.80 € 14 451,45 €
Vivos
|Tipo de Interés 13,77% 6.82%

TASAS DE AMORTIZACION ANTICIPADA

SITUACION ACTUAL

Tasa mensual actual anualizada: 5.88%
Tasa ultimes 12 meses anualizada: 12 ,85%
Tasa anualizada desde Constitucion del Fondo 15,74%

MOROSIDAD ACTUAL

Hasta 1 mes

De 1 a 6 meses

Mayor de 6 mes.

Deuda Vencida(Principal+Intereses) 8.81275¢€ 4978,21¢€ 0,00€
Deuda Pandiente de vengimienta 0.658.081,22€
Deuda Total B.912,75 € 4,978,21€ 0.658.081.22 €

[PROFIEDADES TRANSITORIAS (1):




FONDO DE TITULIZACION HIPOTECARIA

UCIL1

INFORME TRIMESTRAL DE ORIGENY APLICACION DE FONDOS

(CAJA)

Fecha: 17 de septiembre de 2.001

A ORIGEN:

a) PRINCIPAL COBRADO
1. AMORTIZACION DE PH'S:
b) INTERESES COBRADOS
1. INTERESES DE PH'S:
2. INTERESES DE REINVERSION:

¢) VTA. INMUEBLE

B.- APLICACION:

1. GASTOS CORRIENTES:
2. INTERESES NETOS SWAPS SERIE A:
3, INTERESES DE BTH'S SERIE A:
4. AMORTIZACION DE BTH'S A:
AMORTIZACION DE BTH'S B:
5, INTERESES NETOS SWAPS SERIE B:
6. INTERESES DE BTH'S SERIE B:
7. INTERES PRESTAMOS SUBORDINADOS:
8. AMORTIZACION DE LOS PRESTAMOS SUBORDINADOS
9, COMISIONES FIJA A FAVOR UCL:

10. COMISION VARIABLE RETENIDA A FAVOR UCI

11. DISPOSICIONES DE FONDOS DE RESERVA
PRINCIPAL Y SECUNDARIO:

1.105.868,69 €

607.708,96 €

178.402,08 €
10.742,47 €
9.015,18 €

1.105.868,69 €

9.901,34 £.
8.662,60 £.
121.213,34 £
840.470.80 €.
67.237,73 €.
-1.084,54 €.
11.364,79 €.
5.524,78 €
9.440,18 €.
2.723,61 €
39.824,24 €

-9.440,18 €.



C.- ESTADO DE LA CUENTA DE TESORERIA:

a) EN CONCEFPTO DE FONDO DE RESERVA PRINCIPAL

1. SALDO ANTERIOR:
2. UTILIZACION DEL PERIODO:
3. SALDO ACTUAL:

h) EN CONCEPTO DE COMISIONES

1. COMISIONES PERIODO ANTERIOR

COMISIONES PERIODO ANTERIOR UCT .

COMISTON GARANTIA SWAP SERIE B
2. COMISIONES PERIODO ACTUAL
COMISION VARIABLE UCI
COMISION GARANTIA SWAP SERIE B
3. TOTAL RETENCION 1+2
¢) RETENCION A CUENTA DEL IS
d) INTERESES DE DEMORA

TOTAL (A+B+C+D)

348.649,48 €.
-9.440,18 €.
339.209,30 €.

94.201,97 €.
B7.679,87 £
6.521,70 £
39.926,51 £.
39.824.24 €.
102,27 €.
134.128,08 €.
261172 €.
29.469,29 €

505.418,39 €



o

Balanta

antas da

Focha prepann
1 ig-94 (n.BRZ 3B5.48  L2.B08 7E491
Z ene-85 85 491.853.33 62 623 405,12
1 lebrys 5,296 702,28 £2.436.502.08
a mar-as 135 023.430,88 2 172.708.71
[ abr-25 81 R18 452,60 61.070 ky7 82
H may-95 Ba.581 423,62 £1.753.030.68
7 jun-ny B4 361.082.78 £4.542.209,20
B jul-gE  B4.T12TILA7 61304 674
] 5gp-85 B3 ETATRFI 61,002,137 42
1n 2Ep-a5 F3 G40 507.47 50.853 426,73
1 oe-05 53 370.583.34 B0 555.037,40
12 now.35  B3115512,28 G041 328,69
13 S35 G2A3T.720A3 6007L.14935
14 wne-gli  B250181532 bE.B12127.02
15 Irb.BG B2 263,705,492 50 mAB.914,71
1G mar-26 £1.023 722,60 59,214 73422
17 abrati 51 E13002.98 86146270
18 may-96 £1.765,210,07 Gi.585 8B2,N4
19 |Jum-98 GO 83752743 SR AR 725,24
20 jul-f1b 60.577 92B.50 £7.824 B7R .57
21 ago-96 550 220.A06,95 57 Sn2.O60,82
22 sap-08 50 077,654 88 57.255 GE2,13
23 ocl-2h £G.501 248,71 & 098.355,00
24 nowtd  E9.137.73R70 56 547.ThG, 1
a5 dlz-a6 GE T28.21R,10 JEATRZERIT
26 wre-7  SB.IFLITE4]  GH.A1A.303.50
27 [eb-37 57.993,022,24 55.454 041,88
28 mars? 57 854,404,710 55.033,7609,02
20 ADr-oy 57.183.50R,00 54850 934,24
30 rmiay-A7 55.748.947.,49 54 283.591,58
31 jun-97  G8.34R05A1E 53,buD 25863
ax jul-g¥ 5552486145 53.475.GR4.54
33 sq0-07 5561511837 43063.708,74
34 5ep-AT 55.101.2a8.21 52.8A8.054.34
35 bol-g7  BABET.547S7  52I7RNAND?
a6 now-37 54,248.083.45 51.872.254.260
T dig-R7 53.B07 727,75 51.451.182,42
38 cne-88 53,360,630 60 51.047 9ER,23
in leh-mil 57.050.798,23 50.601.762.76
40 mar-08  A2.468.511,63 501742001
i agr-98 52.031.536,70 4975278277
47 may-RE 5157413471 40,315.40023
43 Jun-88 #1.128.948,22 48.BBRTE3,72
a4 Jui-08 50.6A4.271,25 48.445.367.57
45 ano-ng 50,212.868,87 44 012,573,681
ag sep-94 4975604031 d7.578.611.70
a7 po-gR 4020689042 4712807227
44 nov-ag a8 gz6.338,83 4G,EB7.958,88
48 dic-gA  4B.347.54370  48.230 132,61
50 Ane-29 47.BA0.422 .95 45.783.460,57
51 fah-09  a7.410.112.35  45232.75A,45
53 rnar-as 48,891 230,35 44,837,509,38
53 abr88 45.412.680,92 44.380.008,32
5d may-29  45.910.863,11  23.906.044,58
55 jun-a9 AF.429 493,20 43.430.872.92
] julsd 44,004 80434 42.567.38029
57 ago-Rg 4444058585  424086.102,83
5B sep-0p 4383354175 22009444 51
&8 Cb-ocledd 4341648987  41.516.83452
[Eli] now-00  AZ2.9156.573,82 41,036 154,66
&1 diz-gR  423E7T.8E501 a0.541.138.83
82 ang-00 41092.645,05 40.0mY.830,27
=) teb-00 a1.386,502,75 39,574,237 27
54 mar-00 40.B57. 244,63 38.067.000,51
85 Fbr-00 40,384.815.35 ) BAT. 288,55
G may-00  30.R40v43,50 3800508104
67 jun-Qn 45,342 204,04 37.815.187,42
eg ju-00  FWA3SEIE3G  AV.132.805.20
[i2] ano-00 33.348.005.39 26,6t 617,92
70 capQD  A7.850.55B02  26.201.47540
71 acl00 37,3681.575.87 35.725.302,22
T4 nov-0o 58.877.205,27 35,263, 440,46
7% dic-an 16.354,610,18 34.781.123.24
Td goc-01 35.004.834.98  3£.332.360,11
k-1 i|gn-01 3541028121 2RMETT.E3ALE2
7B mar-d1 24.624,330,12 33.384.7a7.04
77 abr-01 34,255.627 17 43.8468.621,28
78 may-01  33.97082321 3249106530
74 Jun=01 33 516.184,25 J2.048.808,71
80 ju01 23045.860,73  31.508 G345
a1 ago-01 a2 5B87.580,20 31.160.7659,27
a3 sep01 3213095780  30Y23.782Z6

TAZAS F,EREPAGO-UCH
17/09/01
1,42% Pormanoncia
Balanca Vaclor de aMinal Muortalidad Tasa Gla.
roal Prapago da mos manz=ual Propago
medla
15.8501%
100,00% 100,00%
£0.673 735,77 g8,58% By .aAT% 263% 2741 %
53.311.564.67 a7.10% 05,80% 1,72% 1B,76%
50 Gi7e.207.40 55.51% 05,0, 1,38 15,15%
5R,914 397,22 o, 45% 45,05% 1,26% 14, 12%
5Y 345.115.45 23.11% 34 40% 1,13% 12,74%
57.645 196,22 91,78% 83aT% 1,08% 12007%
66 995.732.24 20, 480% n3orih 1,02"% 1,75%
55 740 410,65 83,21% 92,06% 1,03% 11,677
55,480 30,00 87.94% 91,17% 1.02% 11,60%
24.918.060,76 56.70% 00,63% 0.03% 11,1d%
54 196,328,75 B5,47% 38,30% 0.87% 11,07%
53.500 071,81 Ha,28% 89,05% 0 58% 10,85%
02.576.202.29 83,06% 37,30% 0.99% 1122%
51574 198,72 01,69% B8,63% 1,02% 11.58%
50.910.600.0H BO,73% 85,14% 1.07% 12,08%
49 432 gad 57 79,28% 33.01% 1.08% 12.334%
4R 473 040,70 78,45% BE,7d% 111% 12.52%
46 §06.285 87 T7.34% BQLS% 1, 10% 13,35%
45.v13.726,67 5,25% 78,82% 1,24% 13.88%
4q 338.417,80 75,16 75,99% 1,30% 14,52%
43,274, 196,05 74,10% 75.50% 1,32% 14, 744%
12,202 345,78 73,03% 74,1B% 1,30% 15,04%
41.083.688.07 T2.M% T2 EBS% 1.28% 15.35%
30.876134.53 70,80% 70,88% 142% 15,75%
3R REY 405,16 G9,95% 135, 63% 1,44 15,96%
37.734 786,01 BR,00% GEB,04Y% 1.4AT% 16,287
1€ 661 328.29 68,02% 67,03% 1,97 % 16,208%
A5.602.818,12 &7,05% B5,1d% 1.52% 16.73%
34.268,060,58 B, 10% 53, 15% 1,57% 17.22%
3313582081 B5.17% §1,50% 1.61% 17.67%
42.208.655,22 fa,2a% 50,3B% 1.81% 17,7d%
31,530,934,73 G3,33% £0,20% 1,61% 17, 74%
30.BGZ,3N4,A2 62 4% 58.58% 1.61% 17,57
30.228.859.40 61,55% 57.82% 1,60% 17.58%
40 544291 58 30,68% a6, 86% 1,60% 17 6E%
28.824 GRI14 58,82% 56,02%, 1.60% 17,56%
28.029.6032,08 68,97% 24 81% 1,81% 17.87%
27.298.970,87 S213% 53,05%, 1.61% 17, 70%
26.815.520.93 57.21% 63.45% 1.69% 17,63%
A6 349.375,28 56,50% 53,96 1,58% 17 3k
25.821.9687.02 55,70% 51,96% 1,58% 17 ddty
34.124.431.09 A44,91% 51,39% 1,57% 17,32%
24.420,326,07 54.11% 50,42% 1.58% 17.28%
23.873.623 89 53.26% 48.72% 1,668% 17,35%
234,414.082,52 53.61% 48,21% 1.56% 17.23%
22.A72.3G5,19 91,BG% 48,53% 1.58% 17,18%
22.472.380,4% 51,13% 48.01% 1,85% 17,08%
21.841.587,87 50,40'% 47, 22% 1.55% 17.10%
21,108,192,86 A%,E2% 45.10% 1,57% 17.2T%
20.835.412 07 48,88% 45,52% 1,50% 17.21%
20.217.543,25 40.28% £5,09% 1.55% 17.09%
10 560,805,402 47.6R% 44,08% 1,56% 17,23%
18.082.262,35 48.93% a3,d8% 1,88% 17.18%
18.750.410,51 4G 2Evh 43.16% 1,594% 17.03%
1B 313.085.99 d5,61% 42,83% 1,54% 16,97%
17.848.883.51 44 ,56% 42,01% 1.54% 16,596%
47,554.161,82 44,72% 41, 78% 1.52% 18,78%
17 N28.842.16 43,70% ai,0d% 1,62% 18,83%
158.826.244, 58 43,08% 40,56% 1,52% 16.77%
16,177 648,57 42,47 30,30% 1,52% 18,78%
15.527.101 08 a1,86% 39,01% 1,53% 14,90%
16.278.815.2% 41,27% G 1,52% 16,82%
14 999,028,31 A R 38,39% 1,51% 18,87%
14.607.078,687 2, 11% 3p,08% 1,60% 1E,56%
14.345.548,02 ag,54% 37,66% 1,48% 16,50%
134971,232,78 3R.96% I7A4% 1,48% 18,4B%
13.573.148.15 3B.13% 38,55% 1,48% 15,49%
13.287.053,40 37.8A% 3C6.24% 148% 16.40%
14,008,180 85 37.35% 36,18% 1,48% 18.21%
12.843.526 57 38.82% 35,85% 1,48% 16,08%
12.547.800,28 46,30% 35.5H% 1,44% 16.02%:
13 255,104,439 I5.78% 33,25% 1,449% 16.85%
11.600.085.35 35.27% 34.68% 1 44% 15,08%
11.621.070,48 2271% 34 238% 1.43%, 15,81%
11,401.380,23 B, 28%: 3t 14% 1.22% 14,80%
11.138.357.21 33.80% 33.81% 1,42% 15,74%
10.870.788,50 33,32% 24,48% 1,41% 15,65%
10 575,727 04 32,84% 33,00% 14108 15,88%
10.228.165 84 32, 38% AT 1A% 15.75%
BG5S 162,92 31.02% 31,63% 1,23% 15.68%
9.568.018,94 31.47% 31,47% 1,42% 15,74%

1%

Martalldad
mansual

1,155

2.683%
0,78%
0,bd%
0.86%
0,G0%
0,86%
a,7a%
0,98%
0,58%
0.50%
0.81%
0,03%
1,28%
1,45%
1.72%
1,84%
1,39%
2,52%
215%
2,15%
1,63%
1,86%
2.06%
2, 30%
1.81%
2,28%
1, 4E%
2.83%
3,05%
2.62%
1.82%
1,63%
1,45%
1,28%
1,50%
1%
1,898%
1,75%
0,94%
n.a1%
1.80%
1,05%
1.88%
1,38%
1.03%
1.38%
1,00%
1,63%
237%
1.27%
1A%
2,25%
1,34%
0.74%
1,24%
1,45%
0,54%
1,78%
1,105
1,62%
224
1.03%
0,58%
0.72%
1,13%
1,37%
1,68%
0,26%
0,15%
U.6a4%
1,02%
0,93%
1,LB%
0,B6%
0,84%
0,00%
1,04%
1,07%
1,21%
2,29%
0.560%

Tasa Cle.
Prapagd

12,85724%

27.41%
0,09%
7A4A%

10,95%
7.00%
9,88%
B.GE%

11,18%

10.0E%
B,92%

10,41%

2,55%
14,46%
16,10%
18,78%
16.02%

15.46%

26,36%

22.07%

24 74%
19.H3%

2047%

22.04%

24,24%

Z0.40%

24.14%

18.36%
20,17%
31,01%
27.2d%
18,750
17,85%.
15,01%
14 A%
16.61%
17.97%
21, 34%
19,06%
10.60%.
10,428
20,54%
12.30%
20,364
15.48%
11,68%
15,33%
12.27%
17,80%
25.01%
1a.22%
10,72%
23.90%
14,84%

B.5E%
13.86%
16,06%

E31%
15.43%

13,06%

17,.86%

23,78%

11,74%
8,50%
9,10%

12.7E%

15.30%

17.42%
ABI%
1.84%
7.08%

11,57%

10,60%

18,39%
B.80%
7.a5%

11,12%

11.74%

16,25%

20.65%

24,30%
5,08%

Balance
dospuds da
prepago

32 B05.764.2
60274 7358
EQ 311 5647
53 74,307 4
6B 414 3p.4
58,348.115,4
57 845, 1562
56008 732.2
5E.230.410.8
55 4840 8309
5d.B16.069,8
54 106 328.7
5d.gnoovi,a
52 R7EZ023
1.574.198.7
50 210.600.1
AQ.ai28al g
4B 473 P40 7
4B N96.266.8
a5713,736,7
44 30B.a17,4
a3 2741981
43 202.348,3
41,082 ART,0
19.878.134.5
70.BelA88,1
37.737 286,
4E.891.328.4
Iz b2 A4
34.268.060.89
33135.836.8
34,354,257 4
13.818.164.8
a2 pe5.604 .2
32.174.129,24
31474 7571
20.776.797.0
30.099.390.9
29,434 289 5
28.752.780.4
28,109.203 2
a7.467.208,7
AE.844.189.7
282233201
2682113158
25.027,822,6
24 440.805.1
33.665.368.7
233003545
22 748.101.2
74 205.608,0
21.651,2068,4
21.126.5161
20,604.197.7
20.088.574 4
19,502.083,2
19.102,084,0
18.620.500,1
19,921.388.5
17 677 16580
17.218.413.4
16.770,114,3
18.332.848,0
15.896.352,0
15.477.249,7
15.063.600,5
14.664.282,6

Olsponible
para
amartlzacion

7 005 7648

1.131.258

20283

2.1684.568

1000.558

3.084 473

3.214.313

37220091

1 398.062

2,484,806

A.YES.3B8

240.335

2118807

2.024.007

1.208.581

1.814.2E7

1.720,458

1.540 149

1.854.231

1.476.474

1.404.087

1 821.081

1.231.088

143703078 |

13.860.660.,1
13.520.103,6
13152,170,2
12.7668.680,3
1244871582
12 110,456,8
11.780.689.5
11.448.200,6
11 134 4837
10.825.097 4
10,520.159.3
10231211 5

5,048,606

B.668,010,2

1122179

1.071.388

1.000.518

022.041

358,140



DEAL

MEZZ. DECLINN

MEZZ. STOPS DECLINN
VIDA RESIDUAL DESDE

FECHA

(5-dig-94
08-ene-85
08-feb-95
0B-mar-85
08-abr-85
08-may-95
08-jun-95
08-jul-95
08-zgo-25
08-sep-95
08-oci-95
08-nov-95
08-dic-95
0B-ene-08
08-feb-96
QB-mar-96
(8-abr-96
08-may-86
08-jun-96
0B-jul-86
03-aga-98
(08-sep-96
08-oct-96
08-nov-96
08B-dic-98
08-ene-97
0g-feb-97
QB-mar-97
(8-abr-97
08-may-97
08-jun-97
08-jul-97
08-ago-97
0B-sep-97
08-act-97
08-nov-27
08-dic-97
08-ene-98
08-feb-28
08-mar-38
08-abr-98
08-may-98
0B-jun-28
08-jul-98
08-ago-98
- 08-sep-98
08-0ct-98

bk -3 -3 b ke A A

i ——

-2 —a

_A._L.—'L_A._'n.—l-._l_l—'l-—'l-._l.._'l._'A..—\._‘L_L.—'A._'A._L—\._—\._I_‘L.—l__\._.'ﬁ_\._k.-k_l

PRINGIPAL
AVAILABLE

0

0
3.131.258
0

0
2.029.311
0

0
2.164.565
0

0
1.880.55¢
Q

0
3,089.472
0

0
3.414.313
0

0
3.722.091
0

0
3.398.062
¢

0
2.954.806
0

0
3.755.389
a

0

240.338

0

0
2.118.807
0

0
2.024.017
0

0
1.908.581
0

0
1.814.367
0

SENIOR
NOTES

§0.251.463
§0.251.463
§0.251.4863
50.251.463
57.120.208
57.120.206
57.120.206
55.090.895
55.090.885
55.090.885
52.926.329
52.926.329
52.928.329
50.845.770
50.845.770
50.945.770
47.856.209
47.856.299
47.856.299
44.441.9385
44,441 985
44 441 985
40.719.883
40.719.885
40.715.895
37.321.833
37.321.823
37.321.8323
34.337.027
34.337.027
24,337.027
30.6B1.426
30.681.426
30.681 426
30.458.893
30.458.893
30.458.893
28.497.034
20.497.034
28.497.034
26.622 945
26.622 945
26.622.845
24.855.731
24.855.731
24.855.731
23.175.762

MEZZANIE
NOTES

2.554.301
2.554 301
2.554.301
2.554 301
2.554.301
2.554 301
2.554.301
2.554.301
2.554.301
2.554.301
2.554.301
2.554.301
2.554.301
2.554.201
2.554,301
2.554.301
2.554.301
2.554.301
2.554.301
2.5654.301
2.554.301
2.554 301
2.554.301
2.554.301
2.554.301
2.554.301
2.554.301
2.554.301
2.554.301
2.554.301
2554201
2.454 514
2454514
2.454.514
2.436.711
2.436.711
2.438.711
2.279.763
2.279.763
2.279.763
2.129.836
2.129.835
2.128.836
1.688.458
1.988.458
1.9688.458
1.854.061

1%

52.805.765

B,00%
0.00%
08/09/01
1,1
SERIEA
PRINCIPAL VIDA
MEDIA
3.131.258 -7.439.867.833
0 0
0 4
2.029.311 -4.6824.946.735
¥ 0
0 0
2.164.565 -4.744.727.124
0 0
0 G
1.980.559 -4.161.154.714
0 o]
o Q0
3.089.472 -6.209.838.174
0 0
D 0
3.414.313 -6.548.652.740
0 0
0 0
3.722.091 -6.796.537.813
0 0]
0 0
3.308.062 -5.805636.757
0 0
0 0
2.954.806 -4.910.006.106
G 0
0 0
3.855.601 -5.677.148.646
o] 0
0 0
222533 -325.120.745
0 0
0 0
1.861.850 -2.687.746.163
0 0
0 0
1.874.080 -2.398.834.428
0 0
0 ¥
1.767.214 -2.089.449.763
o] 0
0 0
1.678.970 -1.841.246.590
0 0

11

SERIE B

G
0
0
0
Q
0
0
0
0
)
0
0
0
0
a
0
0
0
0
Q
Q
0
0
aQ
Q
Q
a

99,787
0

0
17.803
Q

0
156,949
0

0

149,927

0
0
141377
0
0]
134.308
0

PRINCIFAL VIDA,
MEDLA

4]
0
]
0
0
0
0
0
0
a
0
Q
Q
0
0
0
Q
0
D
0
0
0
0
0
0
Q
0

-154.969.806
0

0
-26.009.660
0

0
-215.019.693
0

0
-191.806.754
0

0
-167.955.981
0

0
-147.299.727
0



DEAL :

MEZZ. DECLINN

MEZZ. STOPS DECLINN
VIDA RESIDUAL DESDE

PFRINCIPAL
FECHA AVAILABLE

08-nav-53 1 0
08-dic-98 1 1.728.468
O8-ene-99 0
08-feb-88 1 0
Q8-mar-85 1 1.649.149
08-abr-09 1 0
08-may-99 1 0
08~jun-95 1 1.554 231
08-jui-89 1 0
0B-ago-9¢ 1 0
0g-sep-98 1 1.476.474
08-0ct-99 1 0
08-nov-99 1 D
06-dic-89 1 1.404.087
08-ens-00 1 0
08-fe-00 1 0
08-mar-00 1 1.321.061
08-abr-00 1 0
Q8-may-A0 1 0
(8-jun-00 1 1.231.089
08-jul-00 1 0
08-ago-00 1 0
0B-zep-00 1 1.144.179
08-0et-00 1 0
08-nov-00 1 0
08.-dic-00 1 1.071.388
08-ene-01 1 0
08-feb-01 1 0
08-mar-01 1 1.000.515
08-abr-01 1 0
08-may-01 1 0
08=jun-01 1 922.041
08-jul-01 1 0
08-ago-01 1 0
08-sep-01 1 858.140
0B-oct-01 1 0
08-nav-01 1 0
08-dic-01 1 803.007
08-ene-02 1 ]
(8-feb-02 1 0
08-mar-02 1 753.041
08-abr-02 1 ]
08-may-02 1 0
08-jun-02 1 §99.356
08.jul-02 1 0
08-age-02 1 0
08-sep-02 1 657.750

SENIOR
NOTES

23.173.762
23173.762
21.674.402
21.574.402
21.574.402
20.047.412
20,047 412
20.047.412
18.608.310
18.608.310
16.608.310
17.241.204
17.241.204
17.241.204
15.841.122
15.941.123
165.841.123
14.717.918
14.717.918
14.717.918
13.578.039
13.578.039
13.578.039
12.518.614
12.518.614
12.518.614
11.526.588
11.526.588
11.526.588
10.800.186
10.600.186
10.600.188

5,746,444

9.746.444

9,746.444

8.951.869

B.951.869

§.651.8069

8.208.345

8.208.345

§.208.345

7.511.084

- 7.511.084

7.511.084
6.863.532
§.863.532
5.863.532

MEZZANIE
NOTE3

1.854.061
1.854.061
1.725.992
1.725.8952
1.725.952
1.603.793
1.603.783
1,603.793
1.488.665
1.488.665
1.488.665
1.379.296
1,379.296
1.379.296
1,275.250
1.275.250
1.275.290
1.177.433
1.177.433
1.177.433
1.086.243
1.086.243
1.086.243
1.001.489
1.001.489
1.001.488
922127
922127
9221427
848.015
843.015
B48.015
779.716
779.716
779.716
716.150
716.150
716.150
§36.660
656.668
§56.068
g00.887
600.887
600.887
54%.083
549083
549.083

2%

62.805.765

8.00%
0,00%
08/09/01
11
SERIE A
PRINGIPAL VIDA
MEDIA
0 0
1.601.359 -1.608.366.147
0 0
0 o]
1526.990 -1.397.195.835
0 0
0 0
1.43%,103 -1.184.381.528
0 0
0 0
1367.108 -999.354 392
o 0
0 0
1.300.080 -B32.051.287
0 0
0 0
1223.205 -671.530.544
0 0
0 0
1.439.879  -520.824.720
0 0
0 0
1.059.425 -386.890.137
0 0
0 0
092026 -271.815.471
0 0
0 0
926.403  -170.458.062
0 0
0 0
853742 -78.544 256
0 0
0 0
794,574 0
C 0
0 0
743625  67.660.749
0 0
0 0
697261 126204173
0 0
0 0
B47.552 176.781.658
0 0
0 0
609.085  222.308.639

1.1

SERIE B
PRINCIPAL VIDA

0
128,108
0

0
122158
Q

a
115.128
0

¥
109.388
Q

0
104.008
0

0
67.856
0

0
91.190
0

0
B4.754
0

0
79.362
0

0
74112
0

0
§8.299
0

o
63.566
0

0
55.482
0

C
55.781
0

0
51.804
0

o
48,725

MEDIA

0
-128.749.292
0

0
-111.775.687
Q

0
-94.750.522
0

0
-79.948.351
0

0
-66.564.111
0

0
-53.723.183
0

0
-41.673.978
0

0
-30.935.211
0

0
-21.745.214
0

0
-13.636.645
0

0
-6.283.541

O oo o O

5.412.860
0

0
10.096.334
0

0
14.142.533
0

0

17.784 691



DEAL ,

MEZZ. DECLINN

MEZZ. STOPS DECLINN
VIDA RESIDUAL DESDE

PRINCIPAL

FECHA AVAILABLE
08-act-02 1 0
D8-nov-02 1 0
08-dic-02 1 G619.580
{8-eng-03 1 G
08-feb-03 1 0
08-mar-03 1 6.134.944

SENIOR
NOTES

B.254 467
65.254.467
5.254 467
5.680.504
5.680.504
5.680.204

MEZZANIE
NOTES

500.357
500.357
500,357
454.440
454.440

£2.805.765
8,00%
0,00%
08/08/01

11 1.1

SERIEA SERIEB
PRINCIPALVIDA PRINCIPALVIDA
MEDIA MEDIA

0 0 1] 0

0 0 0 0

573.963 261.727.314 45.917 20.838.185

0 0 0 Q

0 0 ] 0

454440 5.680.504 3.101.555.1B82 454440 248,124 416

3/%
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