Europea de
Titulizacion

Sociedad Gestora de Fondos d

FECHA DE PAGO / Payment date 18.07.2011
Periodo de Interés / desde / From 18.04.2011 (incluido) / (included)
Interest accrual period hasta / To 18.07.2011 (excluido) / (excluded)
plazo / Term 91 dias / days
Bonos Serie A Bonos Serie B Bonos Serie C Bonos Serie D Bonos Serie E
Series A Bonds Series B Bonds Series C Bonds Series D Bonds Series E Bonds
ES0374273003 ES0374273011 ES0374273029 ES0374273037 ES0374273045
[Deter ion Tipo Interés Nominal
Nominal Interest Rate Calculation
Euribor 3 meses / 3 Month Euribor 1,332% 1,332% 1,332% 1,332% 1,332%
Margen / Margin 0,170% 0,340% 0,550% 2,000% 4,000%
Tipo de Interes Nominal aplicable / Interest Rate 1,502%| 1,672%| 1,882%| 3,332%) 5,332%)
| Bono Serie | Bono Serie | Bono Serie | Bono Serie | Bono Serie |
| Bond Series | Bond Series | Bond Series | Bond Series | Bond Series |
Numero de Bonos / N.Bonds 10.081 363 80 128 128
Nominal / Face value (Euros) 45.265,26 456.319.086,06 100.000,00 36.300.000,00 100.000,00 8.000.000,00 100.000,00 12.800.000,00 100.000,00 12.800.000,00
Liquidacion de Intereses
Interest Payment (Euros)
Base / Day count fraction Act/ 360
Intereses  Brutos / Gross 171,859619 1.732.516,82 422,644444 153.419,93 475,727778 38.058,22 842,255556 107.808,71 1.347,811111 172.519,82
Interest Retencion / Withholding tax 19% 32,653328 329.178,20 80,302444 29.149,79 90,388278 7.231,06 160,028556 20.483,66 256,084111 32.778,77
Neto / Net 139,206291 1.403.338,62 342,342000 124.270,14 385,339500 30.827,16 682,227000 87.325,05 1.091,727000 139.741,05
Amortizacion de Principal
Principal Redemption (Euros)
Amortizacion / Redemption A determinar / To be determined 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00
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DETERMINACION Y CALCULO INTERES NOMINAL, INTERESES Y AMORTIZACION APLICABLE A LOS BONOS
Determining and Calculating Bond Nominal Interest, Interest and Amortisation
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