TITULIZACION
& Samander Central Hispano

Madrd, 20 de junic dz 2002

Ref: BONOS DE TITULIZACION HIPOTECARIA F.T.A. LCIS

En relacién al asunto de referencia, adjunto les remitimos la sIFuente
informacion penodica:
« Informe trimestral de los Bonos de Titulizacidn Hipotecaria.
e Informe trimestral de las Participaciones Hipotecarias.
e Informe trimestral de origen ¥ aplicacién de fondos (caja).
» Tasas de Prepago histdricas; y vida media residual de los Bonos de
Titlizacion Hipotecarna.

Ipnacio g (Gavara
Direifor General



Titulizacion

DENOMINAGION DEL FONDO:

santander Central Hispano

[FONDO DE TITULIZACION DE ACTIVOS - UCTE [

INFORMAGION )
GORRESPONDIENTE AL: TRIMESTRE/SEMES TRE|27/06/02-18/09/02 Jﬂw‘ [ 208
Fersonas gue asumenla responsabilidad da esta informacion Firma:
¥ Cargos que ooupan:
Ignacio Ortega Gavara-Directar General
|. DATOS GENMERALES SORRE EL FONRO
|_|-acha de Gonstitucion uel 24 de juno do 2,002 Agancia de Santamder Central Hispar
Fondo pago de Bonos
Focha de Desembalso BETH'S 27 de junig de 2,032 Wegogciacion Marcado  JAIAF
[Fecha Final Amortizacith Agencia de toody's
BTH'S Calificacian
Sociedad Gestara Santander Central Hispanc TRulizacién | Calificacidn Inizial Aot
‘Originador PH™s Lnia= de Cradios Ininulilimios Emizién principal Ans A
Emision suhordinada 52 £
Il. VALORES EMITIDDS POR FlL FONDO: BONOS DE TITULIZACION
DE ACTIVOS
SERIES
PRELACION N* BTH'S NOMINAL EN CIRCULATION
CODIGOISIN
INICIAL ACTUAL Bl
Seria A Preferents Mominal Unitaro 100.000,00 & QR.719268€
{ISIN=ES}33844£000] 5.502 Mominal Total =80 20000000 €| 555367207 82€| &
Seria B Subordinada Nominal Unitario 102.000.00 £ 100,000 00 £
{15IM=ES03384 45015} 186 Wominal Total 18 800.000.00 € 19500000 00 €| 10

AMORTIZACION E INTERESES BTH'S

Actual Praximo
Fuclia Amortizacion 18 de sopticmbre Eachia Proxima Cuphn 16 de diclembne
Feriodo Actual de 2002 de 2.002
Amortizacion devengada
no pagada 0 Tipe de Intarde Sexle A- 3,52330%
Amartizacion Calendario MO Leriz B-3,9130%
Amaortizacidn Sarie A 428004 € Importe Brutc Sers A- 854,84,-€
Amoriizacion $ens & n,00€ Froximo Gupon Sere B-080 12 &
Intereses Brutos Satie A 840,14 £ Importe Meta Praximo Serie A-TODOT- £
Intereses Brutos Sare B IR TE S cupon Serig B- 611.08.- €

| -




1. VALORES ADQUIRIDOS pOR EL FONDO: PARTICIFA

CIONES HIPQTECARIAS

{Participacién en Prestamos Hipotecarias)

PRESTAMOS HIPGTECARIOS A LA EWISION SITUACION ACTUAL _|
Mimero de préstamos 12,138 12.5864

Saldo Pendierte de Armortizar ART.0O0C. 0045 € 575107496 20 2

PH'S

Importes Unitaries Préstamos 3478 852 453701 £

Vivas

Tipc de Interés N A, A%

TASAZ DE AMORTIZACION ANTICIPADA

SITUACION ACTUAL

Tasa men=sual actual anualizada: 12,70%
Tasa nltmos 12 meses anualizada. 13, 7G%

Tasa anualizaca dasde Constitueion del Fondo 13,73%

[MDRCISIDAD ACTUAL Hasta 1 mes De 1 3t Meses Mayor de § mas,
Leuds VenecidaPrincipal+intereses) 257 .00 as g 1"£.315,23 £ RS
Deuda Pendiente de vencimiento 534 149,807,723 €
Ceuda Total PR7.COA 39 E 116,315,260 € 575.149.607,73 <




Titulizacion

iy h e -
a " et Santander Central Hisnanc

FONDO DE TITULIZACION DE ACTIVOS

uCys

INFORME TRIMESTRAL DE ORIGEN Y APLICACION DE FONDOS

{CATA)

Fecha: 1% de septiembre de 2002

A~ ORIGEN:

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

c) PRESTAMO SUBORDINADO 4

B.- APLICACION:

—

. GASTOS CORRIENTES:

[

.INTERESES DE BTH'S SERIE A:

3. INTERESES IF BTH'S B:

4. AMORTIZACION DE BTH'S -

5. TNTERES PRESTAMOS SUBORDINADO A:

&, AMORTIZ. DE PRESTAMOS SURORDINATIO
7. COMISIONES FIJA A TAVOR UCT:

%. COMISION VARIABLE A FAYOR LCI

=]

. DISPOSICTONES DE FONDOS DE RESERVA

PRINCIPAL Y SECUNDARIO:

31.590.553,24 €

2483277676 €

5.817.443,56 €
212656,87 €
727 BrE,13 €

31.590.553,34 £

34.964,20 <.
4.926.710,28 €
185.478,50 €.
24 83279208 £
126.847 85 £.
129.309,26 €.
§.200,00 €.
1.548.45314 €

0,00 €.



.. Titulizacién

O .
oy 4 3 santander Central Hisbano

C.- ESTADO DE LA CUENTA DE TESORERITA:

ay EN CONCEPTO DE FONDO DE RESERVA PRINCIPAL
1. SALDO ANTERIOR:
2. LTTLIZACION DEL PERIODO:

3. 5ALDO ACTLAL:
4 RETENCION A CUENTA DEL IS

) RETENCION GAS1(S DE EMISION

TOTAL (AE-C)

11,100.000,00 €.
0,00 €
11.100.000,00 €
161.275.95 €.

2T7.av4 T2 £

11.538.820,67 €



CRF R Y

Date

jakgz2
ana-02
sep-i2

Quistanding
hatore
propayment

600.030.263,3
508,087 4373
5LT.050.998 1
508,017 925,0

PEEERAYHKENTS - LI B

Septambar, 18th 2002

1,23%
Real Prepayment
autstanding vector
100,004
530336 116,45 98,77 "%
5B2.ThH 1589 87.590%
hfR 19743562 86, 36%

Average
Remaininy Single
al the and monthly
of Itve manth moriality
10,00
957, 55% 1. 45%
a7 6% 1,284
a5, 35%h 1.23%

11%,

CPR

16, 4%
14,32 Y%
13.78%



LzAL

MEZZ. D=CLINN

MEZZ. STORS DECGLINN
vIDA REBIDUAL DESDE

FECHA

107402
11/08/02
1102
1110/02
1111002
1202
11701703
11/02/03
11103403
11/04403
T1MAINE
11406/03

Wb Ak o — O el e — A

11/37103 7
1173803 7

11/28/(03
11#110/02
1111403
1112103
1101/04
1102404

o mmh =k —k —a =

PRINGIPAL
AVAILABLE

0
a
24.832777
0
0
23.8538.540
0
0
22922183
U
0
72021118
0
0
21.101.68
0
0
20.318.214
O
0

SENIOR
NOTES

£30.200.000
530.200.000
fR0.200000
550,200 000
555,367 223
05,367 223
555.367 223
531.508.2834
$31.008.283
531.508.283
508.586.101
508.586.101
508.586.101
486 564,963
418€.564.034
186.5684.983
465 412,282
165.415.782
465,413,282
445.095.078
445.095.078

MEZZANIE

NOTES

19800000
1%.800.000
18.800.000
15.300.000
149.800.000
19,800.000
19,800,000
15.800.000
19.800.004
13.800.030
19.800.000
19.800.000
19.800.000
19.800.000
19.800.000
19.800.000
15.800.0C0
19.800.C000
19.800.000
19.800.000
19.800.000

6CO.000.CA0

5,60%
0,75%
11/0802
SERIE A
PRINCIPAL

U

0

0
24,532,777
0

0

23.858. 940
0

0
22922183
0

o
22.021.118
¥

0
21.151.691
0

0
20.318.214
0

0

115

4.8

21711635

4,148,915.0

6.011.762.1

7.720.367.1

3,265.105.E



CEAL

MFZ77. DEGLINN

MEZZ. STOPS DECLINN
VIDA RCSIDUAL DESDE

FECHA

11/03/04
11404/04
11/05/04
11/06f04
1100770
11/08/04
1173904

T 2 A A S el

11110/04 -

1411404
11112104
11401400
110205
1103/05
1110405
1 1NH05
11,06/05
110705
1408/05
1110805
1110/05
11411405

L ol b kel 1k wh —a me e =

PRINCIPAL
AVAILABLE

19.512.859
0
0
18.742.056
g
0
17.992.083
0
i
17 .279.533
0
O
16 .583.516
L
G
15.925.250
N
0
15.286.746
0
N

SENIOR
NOTES

445.065.078
425.682.219
475582219
425582219
406.840.164
406.840.164
406 840164
358.848.081
382.848.081
3R8.546.081
371.568.448
371.565.448
371.568.448
354.984.932
354.984.932
354,084 632
330.058.682
#30 068 682
339.059.582
323.772.926
323.772.936

MEZZANIE

NOTES

19.800.000
12.800.000
19.800.010
13.800.020
13,800.000
10.800.000
18,800,000
19.800.000
19.800.000
19.800.CO0
19.800.C00
19.800.000
19,800,000
19.800.000
19.800.000
19.800.000C
" §.800.000
19.500.000
19.800.000
16.800.000
10.800.000

§00.000.000
{3,60%,
(3,75%

1109102

SERE A
PRIHCIPAL

19.512.359
0
0
18,742,056
0
0
17.902.183
0
8]
17.7v9.633
0
0
16,583.516
0
n
15,025,250
0
0
15, 286.746
0
0

2{%

4.t

VIDA
MELDIA

10,673.5436

11.976.173.6

13.152.212.4

14.203.856.1

15.124.166 ¢

15888851,

16754274,



DEAL

MEZZ. DECLINM

MEZZ. STOPS DECLINN
VDA RESIDULAL DESD=

FECHA

11412{05
11/0%/06
11/02/06
11703406
1104006
11/08/06
11106/06
11/07/06
11/08/0B
11/09/06

HIWos -
11106 -

11412106
11401407
THIZF0F
11/03/07
11/04407
11/05/7
1108107
-i107/07
1108/07

i e e = =L =L =1 ..t

PRINCIPAL
AVAILABLE

14.678.335
O
0
14,086,700
G
o
13.524.607
0
g
12,975,168
0
G
12455930
d
v,
11.949.672
0
0
11,470,230
O
0

SERIOR
NOTES

323772836
305.084.603
309.084.603
108.084.603
295.316.897
2925.316.597
285.316.847
282829648
262.620.649
282 629.64%
270.457.821
270,457,821
270.457.821
208 77076
268773076
258.775.076
247 563.065
247 .565.065
247.563.065
236.802.944
236.802.044

MEZZANIE

19.800.000
15.800.000
13.800.000
128.200.000
18.490.915
19.490.6915
13.480.515
18.653.507
18.653.857
18.653.007
17.850.216
17.850. 2146
17.650.216
17.079.023
17.079.023
17.070.C23
16.330.162
16.339.162
16,339.167
15.628.064
15.626.984

300,000,000

f,62%
0,75%
117002
SERIE A
PRINCIPAL

T4 B7B.333
0

0
13.777.705
O

0
12.087.248
{

o
12.171.828
0

G
11.684.745
0

G
11.210.01
0

W,
10.760.122
0

0

3%

4.t

WEHA

17.£23.181.4

17.604.120.4

17.368.843.1

17.783.04C1

18.134.725.8

15.406.6358.:

18 658.050.



CEAL

MEZZ. DECLINN

MEZZ. STOFS DECLINN
VDA RESIDUAL DESDE

FECHA

11/08/07
P07
111107
111 2/07
11/71/08
1140208
11413/08

1T = L e A 3 e

1124408 -~

11/05/08
11/0E/C8
11/07408
11/08/1H
11£08/08
1110408
1108
111208
110108
11:02/09
1103/09
11.04/09
11,05/09

- 1 mk s — =3 o B e =k =3 3 T

PRINCIPAL
AVAILABLE

10.995.554
0

0
10.654.103
0

0
10.11€.570
0

{
9.711.129
o

0

4.295 970
o

Q

8.022. 707
"

th
5554615
0

(1

SENIGR
NOTES

236.802.944
226487152
226.487.132
226,487,152
216.586.492
216.580.452
216.586.407

2)7.083.462°

207.092.462
207.082 462
197.885.585
197.983.685
197.983.585
1749.260,249
188.260.349
186,260,349
180.890.030
180.86{.080
180.890.080
172.865.113
172.865.113

MEZZANIE

13.628.994
14.848.122
14.848.1532
14,945,152
14.284.708
14,264,708
14.264.708
13.66R.169
13.6648.169
13.668.189
13.086.917
13.066.917
13.086.917
12.491.183
12.491.183
12.481.182
11.838.745
11.928.742
11,838,745
11.408.087
1.403.007

£00.000.000

5,8 2%
0,75%
1170902
SERIE A
PRINCIPAL

10.315.794
0

G
§.000.660
0

a
0.493.030
G

0
0.108.877
0

1
8.723236
0

0
8.370.268
0

g
B.024.967
]

0

4%

4.1

MEDIA

18.836.635.3

18.9792.5651

19.062.004 2

19.130.742.1

19.121.3335.2

19,108,324,

159.043.247 .



DEAL

M=ZZ PFCLINN
MEZZ. 5~ OPS DECLINN
VIDA RCSIDUAL DESDE

FECHA

171 0G/08
11/07/09
11/08/09
11/09/08
1111008
1141708
1112108
1101110
110210
11/03/10
1140410
11/U510
11406410
1440710
11118410

1_;._';,_‘]..._1;4_&_‘.._‘;..—\.4_.\.,_1._\._1

oend

1111010
1111410
111124110
1140141
110211

JRESURFOR R R RN

PRINCIPAL
AVAILABLE

§.207.342
0
El
7.562860
O
0
7.542 485
0
0
7.218.192
0
0
5.923.434
0
G
6.635.200
0
0
6.363.258
{
0

SENICGR
NOTES

172.865.113
165.165.818
165.165.918
165165918
157790065
157.790.065
157.790.065
180.714 563
150.714.563
“50.714.563
“43.843.275
143.943.275
143,843.275
137 448.497
137.448.497
137.448497
131.224.106
131,224,106
131.224.106
125.254.621
125.25£.821

602.000.010

6,6C%
0,75%
11705102
14
SERIE A
MEZZANIE PRINCIPAL  VIDA
MOTES MEDIA
11.408.097 7.G95."65 18,978.515.57
10,900,951 0
10,900,851 0
10.200.951 7.375.853 18.860.005.%
10.414.144 0
10.414.144 o
10.414.144 7.076.502 18.735.9250.04
o047 161 0
8.947 161 0
9.947.161 6.771.287 18.539.782.1
9. 500,256 0
4.500.256 0
1500255 H.404.778 18 3802242
2.071.601 il
8.071.6014 O
0. 1.601 §.224.380 18.187.665.0
B.660. 791 0
8.660.791 0
8.660.791 5,969.225 17.285.454.8
8.260 818 o
8.266.618 0

5%



DEAL

MEZZ. MECLINK
MEZZ. STOFS DECLINN
WIDA RESIDUAL DESDE

F=ZCHA

11/03/11
1170411
11/056/11
11406/11
1071
1108411
11409411
T 051
11
1141201
11401412
11022
1103112
110412
11405112
11612
1107812
11/08{12
11413712
111012
1111412

P WO T T DR AR N G . . W R e

PRINCIPAL
AVAILABLE

6.093.7r93
0
U
0.643.153
0
0
5.586.371
¥
0
5.365.806
0
0
5.125.029
0
0
4.912.831
0
0
4,705.895
[
0

SENIOR
NOTES

125,264 821
119.538.318
119.538.318
119.538.318
114.056.936
114.056.936
114.056.936
108.816.438
108.616 438
108.516.438
103.792.136
103.792136
“13.792.136
9B.984.417
98.884.417
08.804.417
84 375758
84.3¥5. 708
94.375.758
B9.961.222
09961222

MEZZANIE

§.266.818
7.888.620
7.689.529
7.8809.529
1.527.758
7.527.758
T.527.FoB
T.181.885
7.181.885
7.181.885
6.850.781
6.850.281
£.650.281
§.532.971
B.542.971
5.532.871
3.228.820
3.728.800
5.228.800
5.937.441
5.937.441

600,000,000

6,60%
0,75%
11/0H02
SERIE A
PRINCIPAL

5716.503
0

0
5.481.382
0

¥,
5.240.496
0

0
5.024.302
0

0
4.007.719
0

o
4,B08.659
0

{t

4.414 536
0

0

6%

4.8

MEDIA

17.708.300.7¢

17.513.014.8

17.225.516.81

16897209249

16.677.977.4

16.411.4347

16.126.29€.5



CEAL

MEZZ. DECLINN
MEZZ, STOPS DECLINN
ViIDA RESIDUAL DESD=

FECHA

11212
1101413
1102413
11703413
11/04{13
1100513
11406/13
11073
1100813
1109413

A3 -
M3 -

1112143
11/01414
11/02f14
1100314
114804/14
110514
110614
1110714
110814

— i —E % mm mee —— ol

T b o e — R O 3

PRINCIPAL
AVAILABLE

4.510.210
0
(
4,314,202
O
0
4,134,089
0
0
3.849.1343
0
0
3.732.h04
0
0
3.620.488
0
0,
34608076
0
0

SENIOR
NOTES

80.961.222
B5.730.255
85.730.255
85,730,255
51.683.162
81.683.162
B1.683.162
77.806.028
77.505.029
F7.805.028
74,1004
74.10C.402
74,100,402
70.551.007
70.551.007
70.551.007
67.08R.885
67.086.580
£7.086.885
63.613.802
&3.618.808

MEZZANIE

NOTES

5.937 441
£.652.107
3658197
5.658.197
5,391,059
5,.301.030
5.381.039
5.1358.132
5.135.132
5,135,132
¢ 800,827
A 800627
4 590.627
4 BLEG. 366
4 G55 3R6
4 553,366
4.500.000
£4.500,C00
4,500 000
4 500.000
4.500.0400

GH0O.000.000

6,60%
Q,73%
11/00/02
SERIE A
PRINCIPAL

4.230.967
0

0
4,047.084
0

O
3.878.132
0

¢
3.704.628
0

a
3.549.384
0

0
3.464.123
0

0
3.468.076
0

0

7%

4.1

MEDIA

15.840.738.4

15.51€.556.9

15.225.547.0

14 8351937

14.584 .461.1

14.545.857 .1

14.881.514.0



DEAL

MEZZ, D=CLINM

MEZZ. STOPS DECLINN
YDA RESIDUAL DESDE

FECHA

11409114
114 0414
1171414
1107214
10/01115
09/02/15
1140315
10/04115
100515
190615

[ A .

PRINCIPAL
AVAILABLE

3,214 053
0

0
3174772
0

0
3.026.281
0

0
58.533.055

SENIOR
NCTES

63.618.809
60.303 265
60.303 858
60.303.855
57.129.083
5/.129.083
57.128.083
54.102.792
54.102.742
54.102.782

MEZZANIE

4,500,000
4.500.000
4.500.000
4,500.000
4.500.000
4.500.000
4.500.000
4.500.000
4.500.000
4 5010010

£00.000.CO0

& ,60%
0,75%
1110902

SERIE A
PRINCIPAL

3.314.953
G

g
374772
0

0
3.026.291
0

G
f4,102.792

8/

4,

ViDA
MEDIA

14.E29.44 0.7

14, 203.932.1

13.511.800.2

251.784.384.4



I'ASIV(): BL

ACTIVO: PARTICIPACIONES TIIPFOTECARIAS Y
: - L . . P
BERECHOS DE CREDTCO SOBRE PRESTAMGS
PERSONALLES i
 CARACTERISTICAS GENIR N [ CONCEPTOR
CONCEPTOS 27-06-02 18080 | NUMERQDE BONOS
- SALOO WO TOTAL
N DE PRESTANOS DE L& CARTFRA [ 12300 | (BALDD VG UNITRRID
ERE Bl0oanz62 6 | 57B197APBADE | [TiPO DE HTERES APLF
[TIPCDE I EKES DE LAS PH's B ae% 576 |
S8.00 VVD HIPGTECARIOS 3l 8% YLY3% | PO DETVTERES HOM
. PRESTANGS IPOTECARIOS 2001 7.950 TRATLNG Moady s)
COBGRTURA WEDLA ¢ BALDO £5,32% A, 70 [ BMORTIZACICN
| Mg IPATECARIDS] | VIDARESIDIIAL fafiss)

AMORTIZACIONES ANT ICIPADAS ;

" { %hsobre selde vivo) _ -
MFESES TASA TASA MEDA
ncTisual dnualizada [ - lemsnal Anualizadn

SEFTIEMBRE 2002 1,13 12,711 1.2% R

—
CONCEFTO
HOMERD DE BONOS

SALNO VYO TATAL
EALDO IO UNTTARN
[ TIPO DE INTERES aFI.
TIpr 1IF INTERES bO!
[RATING [Mopdy's)

ANORTIZACLON

VIDA MESIDUAL

“MOROSIDAD DE LA CAKTERA
' A18 DE SLPTIEMBRE 2402

CONCEP 105 HASTA 30 DLAS pTAS DL 30 DIAS _ _
¥ DE HECLEDS EH MORA 11613 &34 k
MPDRTE e/ AR, 30 T 631524 ¢ CONCEFTL
5ALDC WIWD TOTAL

CREDITICIA

. - . MEJORA
COMNCERTOS

71D DG INTERES A

17-06-02 . NEXEE
EISIOH SUBORDINAIA 3,30% 3% _
| FOMDLAEEERYA PRINCIPAL 77 100,00,00 £{ 185%) [ 1110000000t 93%) |




