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COMISION NACIONAL MERCADO VALORES
Division de Mercados Primarios

Paseo de la Castellana, 19

28046-MADRID

Att: ANGEL BENITO

Madrid, 10 de enero de 2007

Ref.: F.T.A. UCI 9

Estimados senores:

En relacién al asunto de referencia, adjunto les remitimos la siguiente
informacion periodica:
Informe trimestral de los Bonos de Titulizacion.
Informe trimestral de los Derechos de Crédito.
Informe trimestral de origen y aplicacion de fondos (cgs
Tasas de Prepago histéricas; y vida media residyd] de los Bonos de
Titulizacidn.

Atentamente,

nacio Ortega Gavara

Director General

Santander de Titulizacién, Sociedad Gestora de Fondos de Titulizacion, S.A.
Ciudad Grupo Santander - 28660 Boadilla del Monte (Madrid) Espana. Tel. +34 91 289 3283; Fax +34 91 257 1437
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DENOMINACION DEL FONDG:

INFORMACION
CORRESPONDIENTE AL:

Personas que asumen la responsabilidad de esta informacion
¥ Cargos gtie ocupan:

ignacic Ortega Gavara-Director Ceneral

I. DATOS GENERALES SOBRE EL FONDO

Fecha de Constitucion del
Fondo

Fecha de Desembolso BTA'S 19 de junic de 2.003
Fecha Final Amortizacion
BTA'S

Sociedad Gestora
Originador DC's

16 de junio de 2.003

Samtander de Titulizacion
Unidn de Créditos Inmobiliarios

. VALORES EMITIDOS POR EL FONDO: BONOS
DE ACTIVOS

SERIES

PRELACION N°BTH'S

CODIGO ISIN
Serie A Preferente Nominal Unitario
{ISIN=ES0338222005) 11.981 Nominal Total
Seria B Subordinada Mominal Unitario
(ISIN=ES0338222013) 425 Nominai Total
Serie C Subordinada Nominal Unitario
(ISIN=ES0338222021) 94 Nominal Total

AMORTIZACION E INTERESES BTH'S

FONDO DE TITULIZACION DE ACTIWVOS : UCI 9

TRIMESTRE/SEMESTRE 15/09/2006-19/12/2006 ANO:

Firma:

Agencia de
pago de Bonos
Negociacion Mercad AIAF

Agencia de 5 & P Moody's
Calificacion

Calificacion iniciat

Emision principal  AAA/Aaa

Emision subor.Serie AA-/A2
Emision subor.Serie A-/Baa2

DE TITULIZACION

NOMINAL EN CIRCULACION

INECIAL ACTUAL
100.000.00 £ 3524787 £
1.188.100.000,00 € 422.304.730,47 €
100.000,00 € 73.684,57 €
42 500.000,00 €  31.31594225 €
100.000,00 € 73.488,6G €

9.400.000,00 €

Actual Proximeo
Fecha Amortizacion 19 de diciembre Fecha Préxime Cundn 19 de marzo
Periodo Actual de 2.006 de 2.0G7
Amortizacion devengada SERIE A:
no pagada 0 Tipo de Interés SERIEB:
Amortizacidén Calendario NO SERIE C:
Amortizacién Serie A 5,00 € importe Bruto SERIE A
Amortizacion Serie B 0,00 € Proximo Cupédn SERIEB:
Amortizacion Seris C 0060 € SERIE C:
intereses Brutos Serie A 33841 € importe Neto Proxime SERIE A
intareses Brutos Serie B 78300 € cupon SERIE B:
intereses Brutos Serie O BERBO € SERIE C:

6.907.928,40 €

2008

Santander Ceniral Hispano

Actual
AAA/S Aaa
AASAZ
A/Baa2

YeActiin

35,25%
73,68%

73.49%

3.951%
4,336%
4,886%
348,18
798,74
897,66
295,94
£78.83
783,01



lil. VALORES ADQUIRIDOS POR EL FONDO: PARTICIPACIONES HIPOTECARIAS

{Participacion en Préstamos Hipotecarios)

PRESTAMOCS HIPOTECARIO

A LA EMISION

SITUACION ACTUAL

Nimero de préstamos

16.315

7.293

Saido Pendiente de Amortiza
DC's

1.250.000.102,18 €

461.680.845,30 €

Importes Unitarios Préstamo 76.616,02 € 83.304,65 €
Vivos
Tipo de Interés 4.55% 4,50%

TASAS DE AMORTIZACION ANTICIPADA

SITUACION ACTUAL

Tasa mensual actual anualizada: 20,77%
Tasa Uitimos 12 meses anualizada: 20,98%
Tasa anualizada desde Constitucion del Fondo 22 .94%

MOROSIDAD ACTUAL

Hasta 1 mes

De 1 a6 meses

Mayor de 6 mes.

Deuda Vencida(Principal+intereses) 248.840,84 € 140.812,49 € 68.609,37 €
Deuda Pendiente de vencimiento 481.505.087,60 €
Deuda Total 248.840,84 € 140,812,490 €] 461.573.696,97 €




FONDO DE TITULIZACION DE ACTIVOS

(818 B

INFORME TRIMESTRAL DE ORIGEN Y APLICACION DE FONDOS

{CAJA)
Fecha: 19 de diciembre de 2.006
A.- ORIGEN:
a) PRINCIPAL COBRADO
1. AMORTIZACION DE PH'S:

b)) INTERESES COBRADOS

1. INTERESES DE PH'S:
2. INTERESES DE REINVERSION:
¢} INGRESOS EXTRAORDINARIOS

B.- APLICACION:

1. GASTOS CORRIENTES:

o

. INTERESES DE BTA'S SERIE A:

CINTERESES DE BTA'S B:

4 L

INTERESES DE BTA'S

CAMORTIZACION DE BTA'S .

LFe

6. INTERES PRESTAMO SUBORDINADO:

%

. AMORTIZ. DE PRESTAMO SUBORBDINADO
8. COMISIONES FIJA A FAVOR UCL

. COMISION VARIABLE A FAVOR U

W

13 DISPOSICIONES DE FONDOS DE RESERVA

PRIMOIPAL Y SECUNDARI:

30.816.152,15 €

25.411.359,37 €

5.138.552,67 €

253.201,26 €
13.038,95 €

30.816.152,15 €

49.239,15 €
4.054.490,21 €.
332.813,25 £,
83.547,20 €
25.344.461,82 £.
118.689,30 €
711.518,06 €.

(th

8.000,00

7ty

826.911,22

ity

-711.518,086

4
"
el

R



C.- ESTADO DE LA CUENTA DE TESORERIA:

a) EN CONCEPTO DE FONDG DE RESERVA PRINCIPAL

1. 8ALDO ANTERIOR:

o]

. UTILEZACION BEL PERIODO:

CSALDO ACTUAL:

(5]

TOTAL

13.838.581,73 €.
-711.518,06 €.
12.927.083,67 €.

12.927.063,67 €



Date

03
ago-03
sep-03

oct-03
now-G3

dic-03
eng-04
feb-04
mar-04
abr-04
may-04
jun-04

Jul-04
ago-04
sep-04

oct-04
nov-0d

dic-04
ane-(06
feb-08
mar-05
abr-05
may-05
un-08

Jui-05
agoe-05
sep-05

oct-05
nov-05

dic-05
ene-06
feb-08
mar-06
abr-06
nay-00
Jun-06
ul-08
ago-08
sep-08
oct-08
riov-08
dic-06

1.25G.000.102,18
1.247. 714 415,69
1.845 420,082 83
1.243,717.010,58
1.240.805.725.88
1.238.484.675,68
1.236,155.326,73
1.233.817.145,67
1.231.470.085,00
1.228.114.153 11
1.226.748.274,28
1.224.5375.428 58
1.221.092.582,07
1.218.600.700 60
1217.189.748.61
1.214.789.685 61
1.212.370.503,20
5.208.542.138.01
1207804 505,27
1.205.060.360 00
1.202.606.887 29
1.200.144.111.74
1.197 67199817
1195190 51117
1.192.688 615 20
1.180.206.872,31
1.187.704.677 77
1.185.192.995,74
1.182.671.790,26
1.180.14%.025,20
1.177.600.664,32
A75.061.441,39
172.512.590,58
169,954 075,38
L1867 385.858,13
164.807.905,07
162.220.176,26
158.647.057 18
157.064.181,68
154,471 612,78
151.869 013,54
145,258 646,09
146.834 373,82

[P S S QSO

b wh

[T

e d o wk wd

Real
outstanding

22834421548
20248017033
Y9880 20
152.273.507,00
121.787.271,10
(87.204.364 68
061.758.692.44
038 88192450

B17 056 237 32

8994.410.830,78
966 977 (038,96
942 551.557,56
918.350.231,80
895.470.248.80
880.458.215,05
862 620.720.65
840 558.636.08
821.217.027.11
T798.577.160,88
781.135.661,56
782 156 792,92
743.106.387 44
725.315.911,54
T2 LTI 80277
B84.367.183,10
B563.432.617,65
849 266.424,60
§33.208.322.00
616.274.954.88
508 138,402,519
585.112.679.66
566 528 593,92
556.011.787.70
541769 656,66
528.686.560.40
516.561.491,52
5(5.558.407 .61
464,107 557,77
485.873.116,34
475,860 812,14
470.622.743 09
480.528.583,76

(Haty:}

2,15%
Prepayment
vector

100,00%
97.85%
98 75%
93,89%
91.68%
8G.71%
B87.75%
85.90%
84 05%
82.24%
30, 48%
78,75%
77 0E%
75,40%
7378%
72.20%
70,64%
89.13%
&7 .54%
86,19%
8477 %
63,37%
62,01%
60 68%
59 38%
58,10%
A6 85%
55,83%
54 44%
53,27T%
52,12%
51,08%
45,91%
48,83%
47.79%
46,76%
45,75%
44,77%
43.81%
42.87%
41,95%
41,05%
40,15%

Remaining
atthe end
of the month

100,00%
G8.53%
86,55%
94,85%
92,86%
80,58%
87.55%
886,05%
54,44%
82,75%
81,06%
78,28%
7%
75.30%
T357%
72,48%
71,15%
68,47%
68.01%
66.27%
54,95%
63.51%
£2,05%
60,69%
56,86%
57.50%
55,86%
54, 78%
53,54%
52,22%
50,88%
49.78%
48,52%
47 52%
46,41%
45,45%
44,45%
43.60%
42.70%
42.08%
41.57%
40,85%
40,16%

Average
Single
montily
mortality

147%
1,74%
1,75%
1,83%
1,96%
212%
2,12%
2.09%
2.08%
2,08%
2,10%
2,14%
2,16%
217%
2,12%
2,10%
2.12%
2,12%
2,14%
2,13%
2.14%
2.18%
2,16%
Z,18%
2.19%
2,21%
2,26%
2.21%
2.22%
7.23%
2,22%
2,23%
2,23%
2,23%
2,23%
2,23%
2.22%
2.21%
219%
217%
2,15%
2,15%

CPR

16.30%
18.88%
19,05%
15.91%
21,15%
22,85%
22,70%
22,40,
22,3%%
22.27T%
22,44%
22 87%
23.04%
23.13%
22.70%
22.53%
22.67%
22.66%
22.88%
2zen
22.85%
22.92%
22.84%
23.28%
23,33%
23.57%
23.47%
23,49%
2357%
23,68%
20.58%
23.78%
23,70%
23.73%
23.68%
23.68%
2381%
23,56%
23,38%
23.15%
23.00%
22.94%

Monthly
Single

monthiy

mortality

1,47%
2,00%
1,78%
2,10%
2,47%
2,90%
2.16%
1.87%
2.01%
2,04%
2,27%
2.64%
2.38%
2,30%
1,48%
1.83%
2,36%
2,10%
2.56%
1,98%
2,23%
2.30%
2,19%
3,00%
2.32%
2.85%
1.83%
2.27%
2,47%
2.57%
213%
2.55%
2.06%
2.35%
207%
2,26%
1.9%%
2.05%
1,45%
1,22%
1,50%
192%

20,31%
21,80%
21.88%
24.07%
27 Ad%
25.07%
24.35%
16.40%
19.88%
24.94%
22.52%
26.74%
21,38%
23.70%
24,.35%
23.35%
30,63%
24,53%
29.536%
20,83%
24,04%
25.88%
26.84%
22.77%
26,69%
22.07T%
24.80%
21.64%
24.01%
20,69%
21.98%
16,03%
13.70%
16,56%
20.77%

Gutstanding
after
prepaymeant

1.220.807 081,31
1.192.478 683,69
1.164.700 518,65
1.137.557.330,34
1.111.034.990 16
1.085.113 485,46
1.059.797 132,48
1.035.054 528,39
1.010.878.688,56
987.256.514,84
984.175.783,1%
941.624.182,22
915.585 763,09
898 060 784,36
877.025 856,11
856.473.794,12
836.393.674,20
81677481663
7897 608.508,29
778.802.746,80
T60.587.556,13
742713 183,03
72525009318
708 188.965.67
891 525.102.97
§75.245 009,62
659.339.982,69
643.801.514,36
8285621.287.59
813.791.171,88
559 308.712,16
585 160.420,97
571.338.736,28
557.836 212,39
544.645.606,13
531.759.828.17
516.182.882,07
506.866.630,40
494 BG4 463,58
483,168 620,51
471,715 885,24
450.528.583,78



DECRECIMEENTS SERIE B G.8%
SUSPENDECRECSERIEE

SER
WiDA RESIDUAL DESDE DECRECHIMENTO S < 15%
SUSPEN DECREC SERIE C
VIDA RESIDUAL TESHE THTHZ008
287 2,67 287
AMORTIZACION VIDA AMORTIZACION viDa AMORTIZACION VilA
SALDC PRINCIPAL SERE A SERIE B SERIE € SERIE A MEDIA A SERIE B MEDIA S SERIE T MEDIA T
FECHA pe's DISPONIBLE
PARA AMORTIZAR
* 468300 200 42,500,090 2 400.008 026 9,00 G0
1 BI0H2003 3.1D4.386.600 a7 BOG0 5400000 0,00 0,00 3,50% 2,80 -0,03%
1OEFI2003 D X 9,00 1388.300.000 42 500,500 .400.00% 0.00 9,00 -.00% 0,00 -0,00%
194082003 0 .00 0,00 1285100060 42500660 .400,030 2,00 0,80 -0,00% 0,00 -8.90%
1932003 0 1164 700 498,47 85 P0G REE.53 1.108.900.000 42.500.000 2.480.000 85,206 583,53 0,00 -0,00% 0,660 <500%
197 V2003 1 000 1112800418 43,530,600 8.400.000 2.00 4,00 -0,00% 0.0% -2.00%
1941112002 9 0.09 000 1712800415 42.500.560 2,400,500 0,00 0,00% .80 -0,05% 0,00 -0,00%
190152008 586.118.387,28 7288402813 1,112.503.418 43.500.000 9450000 79.58% 029,18 30 -0,06% 9,06 -0,00%
19/G1/2a02 @ 0,00 000 1533718587 47.500.000 2.400.000 0,80 o.80 -0,00% a6 -3,00%
197022304 O .60 1.033.212387 42.500.000 9,400 200 0,80 .00 0,00% 0.0 -0,00%
102004 74243 895 1033219387 42 500,000 9400800  74.230.808.91 000 -0,00% a.00 -0.00%
HHOAZA04 B 0,08 G48.978.487 22,500,000 8.430.860 .90 2,80 -3,00% 2.00 -0,00%
16/05/2605 § ) 6.0 956,975,467 42.500.000 2,420 500 2,00 0,90% 0,00 -0,00% 8,00 -0,00%
1W0E2E08 1 941.424.090.04 59 254 27,33 958.978 487 42.500.000 9400000 6925435733  -G322026476380,87% .00 -0.00% a.00 -0.00%
190712004 o 2,60 003 6572 42,500,009 9.400.000 cac -8,00% 0.00 -0,00% 8,00 -0,00%
19/GB/2004 © 0.00 0.3 #8037 240 42 500.000 §.4065.500 o2e -0,00% 8,60 <,00% 2.0 00%
+9/08/2004 1 577.025.153,93 64.538,335,12 359.724 063 47 500000 FAGOO00  G4.508336.12  -S303523385134.61% .00 -2,00% 9.50 005
EIYZ004 © 0.80 o808 925,425,755 42.300.000 2,400,000 pXesd 30% 9,00 -5,00% 0.00 -3,00%
9112004 O n.an 0.0 825,125,754 47500000 £.460 000 600 -0.00% 0,00 +43,00% 4,00
151202004 1 B16.774,744,45 §01.251.039.48 825.125 75 A7 506062 D4DD00G  BO.251.0324B  -230E32564134019% 8,00 -£,00% 0,00
181142095 O 0,00 8,80 764 874714 42,506,030 G.400.00% 0,60 -0.00% 0,08 -2.00% 0,00
202005 2 4,20 vl TE4 BTAT14 42.500.0G0 ©.400.030 0,00 -5,00% ko] -2,00% 6,00
1902065 1 FEO.587.452.45 56.187 260,50 764 874,714 42.500.060 Q400030  SEABTIE0S0  -35958B48TIISV 7% 8,06 -0,00% 0,60
19I04/2005 0 00 0.60 70E.GET 454 47 530060 2400000 9,00 2.00 -0,00% 0,00
18052005 © 5.0 2,00 708.587.454 42,500,000 9.400.050 .60 .08 -0,00% 0,83
1BI0EIZ005 708,158,863, 49 52.308.530,45 708 687 454 42.560.500 6.800,000  §2398.50045 0,08 -0,00% 2,00
190TiZ006 @ 0.00 000 £56.288.863 42500 500 S.400.500 9,00 6,00 0,00% 0,85
1908505 & .00 0,00 £56.288.363 42 500 800 2,400,050 .00 ©.00 -0.00% 086
19I09/2006 1 #50.376.280,51 42,845,997 68 #56.288.865 42.500.600 G400.000 4884808298 .06 -0,0% 0.80
191102005 8 0,00 5.0 07,436 884 22500 600 2.400.080 2,00 50 -0,00% 5,90
19H1i2005 8 .00 0,60 07 48581 42500 600 ©.400.000 2,09 0,00 -0.80% 0.0
1611212005 ©13.791.082,70 45 545 510,81 807.459.861 42.560.600 9400060 43340.520,13  -1582257MIIA12E7Y% LTGLIBE2] -B50IBBEI0FE,04% 417.642,47
1GOHZNE & o0 0,00 564.000.351 40,745,661 8.9682.058 9,00 -3.00% 6,06 -0,00% 0,00 OL00%
1902006 § 0,60 0.00 564 090,351 40,718 681 §.982.055 4,00 -2,00% 0,00 -0,00% .00 -0,00%
190312005 1 571,338 634,10 42,457 435 60 564.090.3451 40,718 561 2082058  08.800.5934%  -1068076632073105% 280096141 -30022038842.03% B41B8G,F1 -17651719462.85%
19/D4i2006 9 0.50 000 $26.189.758 3% 805 68 3.340. 477 9,00 -8.00% 6,00 -0.00% 2,00 -0,00%
TYSR00E G 0,60 060 525.183.758 37.808.858 8.340.177 2,00 -8,08% 0.00 -0,00% 0,60 -0.00%
19/0BIZA06 1 §51.756.725,99 39.578.998.11 525.469.158 37,802,685 8346, 177 BE.O04B3570  -554374833363,26% 268251796  -45090078668,00% 9178445 -1G820106435,00%
19/07i2006 3 0.00 2,00 488.285.122 35126281 7.748.42% 2.00 -2,00% .00 -0,00% 0,60 -0,00%
19082006 {1 .02 0,00 485,885,122 35128404 7.745.422 3,00 0.03% 0,00 0,60% 0,00 B.00%
1900912006 4 404.804.361,21 36.865.365 58 488.885.122 35126181 34 318,289,458 -312205887070.05% 208680357 -1BOBOGEES41.00% 460325 62 4152063142 00%
19110i2006 © [kl 005 454 566.883 33,036 372 a.00 -0,03% 0,00 -0,00% 0,80 -0,00%
191142006 G 0,00 0,60 455 566835 33.039.372 7.286.007 9,00 5,000 5,00 0,00% 2,80 -0.00%
1922006 3 460.522.431,68 34,365, 879,83 454 566653 33.030.372 7288057 2225441989 3,00% §723436.16 0,80% FB024.68 8.00%
1042007 5 0,00 2,00 422 302475 ? 6.910.072 a.00 200% Rl 0.00% .00 ¢,00%
190ZINT 0,00 Q806 422300473 £810.072 2,00 2.00% 500 0,00% 0,60 0.00%
1BCHZOT 4 428.514.005,12 32.014 476,38 222307475 31.315.937 6510072  28.357.274,35 20421547 3083,78% 217698438 19502559553,43% 480.217,15 437 1954330,26%
19/04/2007 8 .08 o 392.845.198 22.138.052 6.429.855 0,00 o.00% 0o 0,00% 0,80 0,00%
1UBE00T & .00 200 352845 198 39.138.952 6.429.855 Jio] 2,00% 0.08 0,00% 0,02 000%
190062007 3 308.674.205,77 £9.839.719.42 392545158 29.133.952 5420 855 73E3 02T AS8007H13252 87 % Z0z8100,87  J6G2SB3ETH1,65% 447,585,789 £138243601,10%
1907i2007 © 5.00 080 365.582.475 27100851 5.882.25% 0,00 0.o0% 9,06 0,00% 0,00 0,00%
190BIZO07 D 030 385.582.975 27,109,854 5,582 359 0.60 0,00% 008 0,00% 0.00 H,08%
19092007 4 370879 664,21 385587 27109851 5087758 25.47.66757 593362 107254,54% THR0O343T  51765935680,35% 21601932 {142356943591%
19102007 D 0,00 340.094.567 25.219.517 5.665 340 0.00 0.00% 300 ©,00% 0,00 0,00%
1971172067 9 5,00 340,084,507 25219517 5.565.340 280 0,00 0,00% ©,00 .00%
184212007 1 344.375.948,18 340.004.507 75 219,617 5565340 23.7ERYG0.62 1761.384,60 64280531239 28% 3BB.540.74  14131737038,58%
a 2,80 316.343.717 23.456.422 5.176.759 : a.09 8,00% .00 2,80%
8 0,80 316,341 73458432 5,176,799 9,00, 0,00% 0,00 G80%
191032008 1 320.845.384.80 3917 2458452 5,178,799 1O0H0GET3E5ET B3% 1640.945,64  TAH2TI21286,60% 364.673,00 1GH0GGREE3S,TTR
19/04i2008 0 5,00 204.212.062 21,517 487 4.814.826 0.00% a.08 9,00% 4,00 2.80%
19/052008 9 2,00 294,215,082 21.817 487 4.514.825 0.00 4.00% 9,00 2,00% 2.00 0.80%
190672008 25536025153 294.213.087 24.817.487 4514826 20.61885545 £70563 50% 15285891,16  S3BHT1S3T4,39% 33727748 18452604362.00%
1912008 0 0,65 20.288 498 4 477 548 0,00 0,00% 0,00 0,00% 0400 ,00%
GRIZ00E § 5,00 20.288 456 4477 548 .90 0,00% oo0 9,06% 0,00 0,00%
16092008 1 2774377224 20 288496 LATIE4E 1920471500 1223065759790.60% 142R086,T4  OFI4ESOI0NS 61% 314.136,56  20{04738600,284%
FHH0E O 0.00 .00 5,50% .0t 0,06% 0,06 0.08%
1ROgE 6 Q.00 L50% 0.0 0,00% .08 0.06%
16/12/2008 1 257.837 558,74 389972 18.884.415 THOTBA3EI0055,45% 12666608 UEY81433555.82% 282 653,55  21302074372.63%
19/01/2088 0 0,00 736498085 17537714 T00% 000 0.0%% 0,00 2.00%
1B/02/2008 © 236450 685 17637714 G.00% 0.0 ,00% 0,00 5.00%
FUTHROGE i 17.637.714 1GETRET 366400, 123551147 101435486408 59% ZT2EIORE  225154T4362,02%
180472002 0 18.302.202 5,00 5,00% 2.00 8.00%
TORI0RE 0 16.304.202 2,00 2,009 0,060 5.50%
i T3 814 .658,50 18,302 202 < 15080887 10G06855736.28% 25385419 231766887653.66%
o .00 i51.367 5,60% 4.00%
o 6o 5,00% ©.00%
i 207 0B3.282,38 14.445.781,24 3814,84% &
bl 14,080,038 GO0 2,00%
o 3 o0
i 13.453.55% 54
o 600
P GO0 .
i 12.517.218,83 978.227.36
5 9,05 a.00
G 993 0.00
FHIOB 3 1.655.058.68 8654 279.50 190.648,88
‘W02 [ 200 050 5.00
+5I0RI2010 © 9,08 Q.00 k]
1508, d 0.846 555 %9 B0, 354 37 177.458,11
9,6t
18%.173,5%

598.727,82
.00
0,00




Jul-03
age-03
sep-13

oct-03
nov-03

dic-03
ene-04
fel-04
mar-4
abr-04
may-04
=04
jul-04
ago-04
sep-0d
act-04
nov-04
gdic-04
ene-05
feb-05
mar-08
abr-05
may-05
05
05
age-05
sap-05
act-05
nov-05%
dic-085
ene-06
feb-06
mar-08
abr-06
may-06
un-06
jul-06
ago-06
sep-06
Ge-0G
nov-0&
die-06

1.250.000.102,18
1.247.714.415,69
1.245.420.062,83
1.243.117 010,58
1.240.805 225,88
1.238.484 675,68
1.236.1588.326,73
1.233.817 145,67
1.231.47G.099,00
1.229.114353, 1%
1.226.749.274,26
1.224.375.428,58
1.221.982.582.07
1219 800 700,60
1.217.198 749,91
1.214.789.695,61
1.212.370.503,20
1.209.942 138,01
1.207.504.565,27
1.205.060.360,09
7.202.606.887 29
1.200.144.111,74
1,197 671.988,17
1.195.180.511,17
1.192.659.615,20
1.190.208.872.31
1487 0467777
1.185.192 895,74
1.182.671.780,26
1.480.141.025,20
1.177.600.664,32
1.175.061.441,39
1.172.512.580,58
1,169 954.075,38
1.167.385.859,13
1.164.807 905,07
1.162.220.176,26
1.164.647 067,18
1.157.064.181,68
1.154.471 512,78
1.151.889.013,34
1.148.256 646,09
1.146.634 373,62

U

PR S

ol

Real
outstanding

228.344.215,48
20249017033
175.146.801,25
152.273.507,00
A21.787.971,10
087.204.364.88
061.758.892,44
{35.8871.924 86
017.056.237 32
B4, 4710 830,78
968.977.038,96
942.551.557.56
518 350 231,80
895 470.248 8¢
880.438.215,09
862.620.720.65
8411.556.636,006
821.217.027,11
768 577.160,28
781.135.661.56
762.156.762.92
743.106.387,44
72531561154
02.077.802,77
584.367.183.10
863 .432.617 .65
645.268.424,60
£33.208.322,0G
616.274.954.88
599.138 402,51
585.112.679,66
568.928.883 92
556.011.787.70
54%. 769,856 66
528.696.560,40
516.561.481.52
506.558.4G7 61
494107 557,77
485.873.116,34
473.660.6812,14
470.622.743.08
460 .528.583,78

uci o

. 2.15%
Prepayment
vector

T0.00%
97 85%
95.75%
53,69%
91.68%
B9 71%
B7.78%
85,50%
84,05%
82.24%
80,48%
78.75%
77,06%
73,40%
7378%
72,20%
70,64%
68,13%
67.64%
68,19%
84.77%
83,37%
82,01%
5C,88%
59,38%
58,10%
56,85%
55,63%
54,44%
53,27%
52,12%
51.00%
49.81%
48,83%
47.79%
48,76%
45.75%
44,77%
43.81%
42 87%
41,95%
41.05%
43, 18%

Remaining
at the end
of the month

196,00%
58,53%
96,55%
94,85%
92,86%
90,56%
87.95%
86,05%
84,44%
82.75%
81,06%
75.29%
77.13%
75,300
73.57%
72,48%
71.15%
§9,47%
68.01%
66,27%
64,95%
53,51%
#2,05%
60,60%
58,86%
57,50%
55, 86%
54,78%
53 54%
52.22%
50,88%
49,78%
48,50%
47 52%
46,41%
45,48%
44,45%
43,60%
42.70%
£2.09%
41,57%
40,95%
40,18%

Average
Singie
monthiy
mortality

1,47%
1,74%
1.75%
1,83%
1.96%
2,12%
2,12%
2,09%
2.08%
2,08%
2,10%
2,14%
2,16%
2,17%
2.12%
2.10%
2.12%
2,12%
2,14%
2.13%
2,14%
2.15%
2,15%
2, 18%
218%
2,21%
2.20%
2,21%
2,22%
2.23%
2.22%
2,23%
2.23%
2,23%
2.2%%
2.23%
2,22%
221%
2,19%
217%
2,15%
2.15%

CPR

16,30%
18.98%
16.05%
18,91%
2115%
22,65%
22.70%
22,40%
22,32%
22.27%
22,44%
22,87%
23,04%
23,13%
22,70%
22,53%
22.87%
22,66%
22.88%
22.81%
22,85%
22.92%
22,94%
23,26%
23.33%
2357%
2347%
23,48%
23,57%
23,68%
23.86%
23,75%
23,70%
23,73%
23.88%
23,68%
2381%
23,56%
23,38%
23,15%
23,00%
22,94%

Maonthly
Single

monthly

mortality

CPR

20,958%

16.30%
21,57%
18,19%
22,46%
25,88%
29.73%
23,01%
20,31%
21,60%
21 8%%
24,07%
27.44%
2507%
24.35%
16,40%
19.88%
24,94%
22.52%
26, 74%
21,38%
23,70%
24,35%
23,35%
30,83%
24,53%
29,36%
20,83%
24,04%
25.86%
26,84%
22, 77%
26,69%
22,07%
24,80%
7164%
24,01%
20,89%
21,98%
16,03%
13.70%
16.56%
Z0.7T%

Cuistanding
after
prepayment

1.220.807 081,31
1.192.478.883,69
1.1684.700 518,65
1.137.557 330,34
1.111.034.990,18
1.085.119.480,48
1.056.797.132,48
1.035.054.529,39
1.010.878.568,58
087.256.514.84
564.175.793,18
GA1.624.192. 27
$16.589 753,08
£96.060 784,36
877 025.856,11
B856.473.794,12
836393 674,20
81677481663
79780850828
F78.882.746,90
TBO.587 556,13
74271318303
723525008318
708,188 965,87
691 525 102,87
675245 009,62
658,339 882,65
£43.801.514,36
628.621.287,59
B13.761.171,88
586.308.712,16
585.160.429.57
571.338.736,28
557.836.212,39
544 545 606,13
531.759.828,17
516.182.882,07
506.596.630,40
494 .894.463,59
483168 920.51
471716 885,24
460.528.583,78
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