e [1tulizacion

Santander Central Hispano

Ref.: BONOS DE TITULIZACION HIPOTECARIA
457.000.000 Euros F.T.A. UC1 6

Estimados sefiores:

En relacion al asunio de referencia, adjunto les remitimos la siguiente
informacion periodica:
Informe trimestral de los Bonos de Titulizacion Hipotecaria.
Informe trimestral de las Participaciones Hipotecarias.
Informe trimestral de origen y aplicacién de fondos (caja).
Tasas de Prepago histéricas; y vida media residual de los Bonos de
Titulizacién Hipotecara.

Ignagio/Ortega Gavara
¢ctor General



DENOMiNACIDN DEL FONDO:

INFORMACGION
CORRESPONDIENTE AL:

[FONDO DE TITULIZACION DE ACTIVOS : UCI &

TRIMESTRE/SEMESTRE [16-05-2001/16-08-2001—JANO:

Personas que asumen la responsabilidad de esta informacion Firma:
Y gargos que ocupan:
Ignacio Ortega Gavara-Director General
1. DATOS GENERALES SOBRE EL FONDO
Fecha de Constitucion del 19 de noviembra da 2.000 Agencla de B.5.CH.
Fondo pago de Bonos
Fecha de Desembolso BTH'S 22 de junia de 2.000 Negoclacidn Mercada  |AIAF
Fecha Final Amortizacion 16 de noviembre de 2,030 Agencia de Moody's
BTH'S Calificacion
Sociedad Gestora BSCH de Titulizacion | Calificacion Inicial Actual
Originador PH"s Unidn de Créditos Inmaobiliarios Emisidn principal Aza Aza
Emisidn subordinada A2 A2
|
Il. VALORES EMITIDOS POR EL_FONDO: BONOS DE TITULIZACION
DE ACTIVOS
|
|
SERIES ;
PRELACION N® BTH'S NOMINAL EN CIRCULACION
CODIGO ISIN 1
INICIAL ACTUAL SeActIn
Serie A Preferente Nominal Unitario | 100.000,00€ 86.09319€
(I5IN=ES0338558002) 4 364 Nominal Total 436,400.000,00 €| 379.638.309,90 €| 86,99%
Serie B Subordinada Nominal Unitarlo I 100.000,00 € 100.000,00 €
(ISIN=ES0338558010) 206 Nominal Total 20.600.000,00 €] 20.600.000,00 €| 100,00%

AMORTIZACION E INTERESES BTH'S

?

|

|

\
Proximo

|

Actual
Focha Amortizacion 16 de agosto Fecha Proximo Cupdn 16 de noviembre
Periodo Actual de 2001 de 2.001
Amaortizacion devengada
no pagada Q Tipo de Interés ! Serie A- 4,7197 %
Amaortizacion Calendario NO ‘ Serie B- 5,2063 %
Amaoartlzacion Serle A 325949 € Importe Bruto Sorio A-1.034,80 €
Amortizacion Serie 0,00 € Proximo Cupdn Serie B-1.212,27 €
Intereses Brutos Serie A 1.122.55€ Importe Neto Préximo Serie A- 548,61 €
Interesos Brutos Sarie B 1.366,47 € cupan Serie B-1.076,06 €




IIl. VALORES ADQUIRIDOS POR EL. FONDQ: PARTICIPACIONES HIPOTECARIAS

{Participacidn en Préstamos Hipotecarios)

PRESTAMOS HIFOTECARIOS A LA EMISION SITUACION ACTUAL

Numero de préstamos 13,139 12.074

Saldo Pendiente de Amortizar 457.000.004,15 € 400.238.316 51 €

PH's

Importes Unitarios Préstamos 3478195 € 33.148.78 €

Vivos

Tipo de Interés 5,00% 6,37%

TASAS DE AMORTIZACION ANTICIPADA SITUACION ACTUAL

Tasa mensual actual anualizada: 12,43%

Tasa dltimos 12 meses anualizada: B,40%

Tasa anualizada desde Constitucian del Fondo 8,37%

MOROSIDAD ACTUAL Hasta 1 mes De 1 a6 meses Mayor de 6 mes.
Deuda Venclda(Principal+intereses) 311,893,117 € 186.668,90 € 4.079.331,00 €
Deuda Pendiente de vencimienta 400,138.779,09 £
Deuda Total J11.883,17 € 186.668,00 €| 404.218.110,08 £




FONDO DE TITULIZACION DE ACTIVOS

UCT 6

INFORME TRIMESTRAL DE ORIGEN Y APLICACION DE FONDOS

(CAJA)

Fecha: 16 de agosto de 2001

A~ ORIGEN:

a) PRINCIPAL COBRADO
1. AMORTIZACION DE PH'S:
b) INTERESES COBRADOS
1. INTERESES DE PH'S:
2. INTERESES DE REINVERSION:
c) EXCESO GASTOS EMISION Y CONSTITUCION

B.- APLICACION:

1. GASTOS CORRIENTES:

2. INTERESES DE BTH'S SERIE A:

3. INTERESES DE BTH'S B:

4. AMORTIZACION DE BTH'S :

5. INTERES PRESTAMOS SUBORDINADO A

6. INTERES PRESTAMOS SUBORDINADO B:

7. AMORTIZ. DE PRESTAMOS SUBORDINADO
8. AMORTIZ. DE PRESTAMOS SUBORDINADO B
9. COMISIONES FIJA A FAVOR UCI:

10 COMISION VARTABLE A FAVOR UCIT

11 DISPOSICIONES DE FONDOQS DE RESERVA

PRINCITAL Y SECUNDARIO:

20.897.734,53 €

14,224.387,08 €

6.402.888,86 €
234.440,54 €
36.018 €

20.897.734,53 €

40.564,95 €.
4.898.818,58 €.
281.492.23 €.
14.224.401,16 €.
141.726,92 €.
7.842,94 €
102.623,49 £.
68.169,59 €
6.000,00 €.

1.126.094,66 €

0,00 £.



C.- ESTADO DE LA CUENTA DE TESORERIA:

a) EN CONCEPTO DE FONDO DE RESERVA PRINCIPAL

1. SALDO ANTERIOR:
2. UTILIZACION DEL PERIODO:

3.5ALDO ACTUAL:

b) RETENCION 4 CUENTA DEL IS

TOTAL (A+B+C)

9.587.000,00 £,
0,00 €

2.597.000,00 €
163.878,00 €

9.760.878,00 €
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Date

jul-00
ago-00
sep-0d
oct-00
now-00
dic-0
ene-01
feb-1
mar-0+1
abr-1
rmay-01
jun-01
jul-01
ago-01

Cutstanding
before
prepayment

76.038 4
70.878.8
FH.718.6
755577
¥5.396,1
¥5.233.8
FEOTHA
749072
74.742 8
74.577.8
744121
F4.245.7
740786
F3.810.7
F3.742.2

FREPAYMENTS - UCI &

August, 8th 2001

Real
outstanding

753843
74.678.8
74.184,2
73.7235
73.071,2
T2.576,2
71.860,6
¥1.265,2
¥0.52E 8
649.561,5
68,0608
68.238,1
67.488,5
56.594,1

0,73%
Prepaymeant
vector

100,00%
09.27%
98,55%
57.84%
97,13%
96,42%
95,72%
95, 013%
84,34%
03,668%
82 98%
02,30%
91,63%
90,97%
90.31%

Remaining
at the end
of the month

100, B0%
98,36%
85,63%
08,18%
o7, 78%
97 13%
05,68%
05,083%
95,25%
94.57%
93,48%
92,88%
92,14%
81,.31%
80,31%

Average
Single
monthly
mortality

1%

0.64%
0,69%
0.61%
0.56%
0,58%
0,56%
0,59%
0,58%
0,62%
0,67%
0,67%
0,68%
0,70%
0,73%

CPR

7. 40%
7.96%
F.08%
B,51%
B, 76%
5,54%
6,87%
§,90%
T A7%
7%
7.74%
7.86%
8.05%
8,37%

Monthly
Singie
monthly
rmortalify

0,64 %
0,74%
0,45%
0,41%
0.67%
0,46%
0,77%
0,61%
0.61%
1,15%
0.64%
0.80%
0,90%
1,10%

CFR

8.40%

7,40%
8.52%
5,281
4,79%
7,75%
541%
8,85%
7.09%
9,35%
12,98%
7,43%
9,14%
10,31%
12,43%

Quistanding
after
prepayment

T6.038. 402691
75.328.2
T4.6237
738247
F3.231.3
F2.543.5
¥1.861,1
71.184,1
705125
G59.846,3
G9.185.4
68.529.8
£7.879.3
67.234 1
66.554,1

Principal
Available

76.038.,402681

3.495

2.031

1.583

1.935



DEAL

MEZZ. DECLINN
MEZZ. STOPS DECLINN
vIDA RESIDUAL DESDE

FECHA

0B/07/00
08/08/00
08/05/00
08/10/00
08/11/00
08/12/00
08/0t/01
0B/02/01
09/03/01
(9404101
0905/01
090601
090701
09/08/01
09/09/01
09/10/01
09/11/01
09412/
09/01/02
09/02/02
09/03/02

R N . S L S A . T T T . . S

PRINCIPAL
AVAILABLE

Lo o R I

3.494 926
0
0
2.036.938
0
0
1.982.781
0
0
1.835.705
0
0
1.889.685
0
0
1.844.608
W,

SENIOR
NOTES

72.610.850
72.610.850
72.610.850
72.610.850
72.610.850
72.610.850
59.115.824
£9.115.824
69.115.824
67.084.986
67.084.986
67.084.286
65.102.205
65.102.205
§5.102.205
63.166.500
53.166.500
53.166.500
81.276.815
61.276.815
61.276.815
59432117

MEZZANIE
NOTES

75038402
3.427.552
3.427.552
3.427.552
3.427.552
3.427.552
3.427.552
3.427.552
3.427.552
3.427.552
3.427.552
3.427.552
3.427 552
3.427.552
3.427.552
3.427.552
3.427.552
3.427.552
3.427.552
3.427.532
3.427 552
3.427.552
3.427.552

76.035
8,80%
1,00%

08/08/01

SERIE A

PRINCIPAL

[ T i e R

3.494.926
0
0
20300838
0
o
1.982.781
0
a
1.935.705
G
o
1.8898.685
0
0
1.844.698
0

1/%

6,55

VIDA
MEDIA

[ B I B e

-957.609.837
o
0
-369.630.655
0
0
-182.415.875

oo o oQ

173.850.995
0
0
330.424 382
a

9,81

SERIE B
PRINCIPAL VIDA

P I e B e e o e B e v e O e O o I e e s ol e R, .

MEDIA

R e T e T = T e e B e B i T e T e B e O e e Y it e J s e o e



DEAL

MEZZ. DECLINMN
MEZZ. STOPS DECLINN
VIDA RESIDUAL DESDE

FECHA

09/04/G2
(08/05/02
09/06/02
09/07/02
08/08/02
08/08/02
0910702
09f11/02
09 12/02
001103
OHO2/03
0903/03
09/04/03
09/05/03
09/06/03
08/07/03
09/08/03
05/0%/03
0910403
09/11/03
(912403
09/01/04

e T . Y. YU U Uy W S, A W S U VU S VT (T S L W

PRINCIPAL
AVAILABLE

0
1.800.721
0
0
1.757.367
0
0
1.715.177
W
0
1.673.858
0
0
1.633.602
0
0
1.593.691
0
0
1.555.035
0
0

SENICR
NOTES

59432117
59.432.117
57.631.396
57.631.396
57.631.386
55.874.025
55.874.029
55.874.029
54.158.852
54.158.852
54.158.852
52.484.884
52.484.894
52.484.8894
50.851.392
50.851.392
50.851.382
49257701
482577
48 257.701
47, 702.666
47.702.666

MEZZANIE
NOTES

7o038402
3.427.532
3.427.552
3.427.552
3.427.552
3.427 552
3.427 552
3.427.552
3.427.552
3.427.552
3.427.552
3.427.552
3.427.552
3.427.552
3.427.532
3.427.552
3.427.552
3.427.552
3.427 552
3.427.552
3427 552
3.427 552
3.427.9352

76.038
8,80%
1,00%

09/08/0 1

SERIE A

PRINCIPAL

d
1.800.721
Q0
0
1.757.367
0
0
1.715.177
0
i
1.673.858
)
{
1.633.602
0
0
1.583.651
0
o
1.555.035
0
0

2/%

6,55

VIDA
MEDIA

a

491.596.882
0

0

641.439.111
]

b

783.835.898
o

a

818.547.869
a

a
1.042.238.189
a

a
1.163.384.215
0

0
1.278.238.691
o

0

9,81

SERIE B
PRINCIPAL VIDA

[ I e o e T T Y s Y . I e Y e O e Y o e Y Y Y o O e e e B e B e O o Y

MEDIA

[ I I e e o Y s Y Y Y e TN s N e Y i s e Y e N s it O i T s Y e Y



DEAL

MEZZ. DECLINN
MEZZ. STOPS DECLINN
VIDA RESIDUAL DESDE

FECHA

(5/02/04
08/03/04
08/04/04
(8/05/04
08/06/04
08/07/04
08/08/04
08/08/04
08/10/04
08/11/04
08/12/04
08/01/05
08/02/05
09/03/05
(8/04/05
09/05/05
09/06/05
0907105
09/08/05
09/09/05
09/10/05
09/11/05

PRINCIPAL
AVAILABLE

1.517.440
0
0
1480772
0
0
1.444 105
0
0
1.408.732
0
0
1.374.154
0
0
1.340.591
0
o
1.367.103
0
0
1.274.842

SENICR
NOTES

47.702.666
46.185.226
46,185,226
46.185.226
44.704.454
44.704.454
44 704,454
43.260.348
43.260.348
43.260.348
41.851.616
41.851.616
41.851.616
40.477.462
40.477 .462
40.477 462
39.136.871
39.136.871
38.136.871
37.920.3H1
37.920.341
37.920.331

MEZZANIE
NOTES

76038402
3.427.552
3.427.552
3.427.502
3.427 552
3.427.552
3.427.552
3.427.552
3.427.552
3.427.552
3.427.552
3.427.532
3.427 552
3.427 552
3.427 552
3.427 552
3.427.552
3427 552
3427 552
3.427 552
3.336.989
3.3356.589
3.336.989

76.038
8,80%
1,00%

09/08/04

SERIE A

PRINCIPAL

1.517.440
0
0
1.480.772
0
0
1.444.105
0
0
1.408.732
o
0
1.374.154
0
0
1.340.591
0
0
1.216.540
0
0
1.171.730

3/%

6,55

VIDA
MEDIA

1.386.840.182
0
G
1.485.214.645
o
o
1.581.285.467
¥
0
1.672.165.466
0
0
1.757.542.987
O
i
1.835.268.876
o
0
1.777.365.138
0
0
1.819.696.104

9,81
SERIEE
PRINCIPAL VIDA
MEDIA
0 0
0 {0
ad 0
0 0
0 0
0 v
(3 ¥
0 o
it 0
0 0
0 0
0 W,
{ 0
0 0
0 0
0 0
0 ;
0 (
90.363 132.312.391
0 0
0 ¥
103.112 160.133.257



DEAL

MEZZ. DECLINM
MEZZ, STOPS DECLINN
VIDA RESIDUAL DESDE

FECHA

08/12/05
09/01/06
08/02/06
O03/06
09/04/06
08/05/06
09/06/06
08/07/06
09/08/06
09/09/06
09/10/06
09/11/08
09/12/086
08/01407
08/02¢07
08/03/07
08/04/07
0905407
09/06/07
09/07/07
05/08/07
09/00/07

T S N . N N o Y A S Y W )

FRINCIPAL
AVAILABLE

0
G
1.242.592
v
0
1.211.676
0
0
1.180.662
0
0
1.151.063
0
0
1.121.868
0
0
1.003.827
0
0
1.065.038
0

SENICR
NOTES

36.748.601
36.748.601
36.748.601
35.606.513
35.606.513
35.606.513
34,492 840
34.462.840
34.492.840
33.407.673
33.407.673
33.407.673
32.349.711
32.349.711
32.349.711
31.318.583
31.318.583
31.318.583
30.313.227
30.313.227
30.313.227
29,334,332

MEZZANIE
NOTES

76038402
3.233.877
3.233.877
3.233.877
3.133.373
3.133.373
3.133.373
3.035.370
3.035.370
3.035.370
2.935.875
2.939.875
2.939.875
2.845.775
2.846.775
2.846.775
2.756.035
2756035
2.756.035
2.667.564
2.667.564
2.667.564
2.5871.421

76.038
5,80%
1,00%

0S/08/01

SERIE A

PRIMCIPAL

W,

0
1.142.088
0

0
1.113.673
0

0
1.085.167
0

0
1.067.962
0

0
1.031.128
0

0
1.005.356
0

o

§75.895

0

4%

6,55

VIDA
MEDIA

0
a
1.878.734.5940
0
0
1.931.109.027
g
G
1.981.514.944
0
]
2.029.171.358
)}
a
2.072.567.881
0
0
2.110.241.722
0
g
2.144.758.456
O

SERIE B

8,81

PRINCIPAL VIDA

0
0
100.504

MEDIA

o
0
165.328.675
a0
0
169.937.504
0
0
174.373.315
0
¥
178.567.080
0
0
182.385.973
0
0
183.701.272
0
0
188.738.744
0



DEAL

MEZZ. DECLINN
MEZZ. STOPS DECLINN
VIDA RESIDUAL DESDE

FECHA

09f10/07
0911407
09M2/07
08/01/08
09/02/08
08/03/08
08/04/08
08/05/08
08/06/08
08/07/08
08/08/08
08/08/08
08M10/08
0811108
08M12f08
08f01/08
0B/02/09
09/03/09
09/04/09
09/05/09
09/06/09
05107108

_\.-—\-—\-—L—\-—\-—"-—\—-\ﬂd—l—kn_\._\._\.d_h_\__\._\._\,

PRINCIPAL
AVAILABLE

L
1.037.862
0

!
1.010.964
0

G
885.330
0

0
95%.391
0

0
934,825
0

0
909.340
D

&
885.587
0

0

SENIOR
NOTES

29.334.332
29.334.332
25.380.415
28.380.415
28.380.415
27.451.220
27.451.220
27.451.220
26.545.586
26.545.586
26.545.586
25.663.792
25.883.792
25.663.792
24.804.578
24 804 578
24.804.578
23.068.7588
23.868.788
23.968.788
23.154.830
23.154.830

MEZZANIE
NOTES

76038402
2.581.421
2.581.421
2.497.477
2.497 477
2.497.477
2415707
2415707
2415707
2.336.012
2.336.012
2.336.012
2.258.414
2.258.414
2.258.414
2,182,803
2,182,803
2.182.803
2.108.253
2.109.253
2.109.253
2.037.625
2.037.625

76.035
3,80%
1,00%

09/0801

SERIE A
FRINCIFAL

o
853.917
0
0
929.195
0
0
805.634
0
0
881.793
0
0
858.214
0
d
835.790
0
o
513.858
0]
0

5{%

6,55

VIDA
MEDIA

a
2177.792.161
0
0
2.206.838.157
o
]
2.231.432.885
0
0
2.253.863.859
0]
g
2.275.198.701
g
g
2.250.065.355
0
]
2.303.502.377
0
0

SERIE B

9,81

PRINCIPAL VIDA

MEDIA

0
191.645.710
0
0
194.201.758
0
0
196.370.494
(
a
198.340.020
0
0
200.217.4586
0
0
201.525.751
D
0
202.708.209
b
0



DEAL

MEZZ DECLINN
MEZZ. STOPS DECLINN
VIDA RESIDUAL DESDE

FECHA

09/08/05
08/09/09
08/10¥09
08/11/09
09/12f08
0901110
ag02M10
08/03/10
09/04/10
08/05/10
08/08/10
0%8/07/10
09/08/10
05/08M10
081 0/10
09/11110
09412110
0901111
902111
08/03/11
09/04411
09/05/11

PRINCI!PAL
AVAILABLE

860.356
0
0
B837.315
o
0
814.708
0
{
793.4B65
0
0
771.918
0
0
751.683
0
0
729.778
0
0
709.887

SENIOR
NOTES

23.154.830
22.364.061
22.364.061
22.364.081
21.6894.470
21.5894.470
21.584.470
20.845.658
20,845,658
20.845.658
20.116.371
20.116.371
20.116.371
19.406.887
18.406.887
19.406.887
18,715,953
18.715.993
18.715.993
18.045.241
18.045.241
15.045.241

MEZZANIE
NOTES

76038402
2.037.625
1.968.037
1.968.037
1.968.037
1.900.313
1.900.313
1.900.313
1.834.418
1.834 418
1.834.418
1.770.241
1.770.241
1.770.241
1.707.808
1.707.806
1.707.806
1.647.007
1.647.007
1.647.007
1.587.981
1.587.981
1.587.981

76.038
8,80%
1,00%

09/08/01

SERIE A
PRINCIPAL

790.768
0
0
759.591
0
W
748,812
0
0
725,288
0
0

708.484 -

0
0
£500.854
0
G
670752
0
]
652,469

6%

6,55

VIDA
MEDIA

2.310.626.037
]

]
2.319.546.313
a

-0
2.325.810.3582
o

0
2.330.074.343
0

3]
2.332.072.435
o

g
2.334.531.126
a

]
2.328.178.172
a
2.322.790.425

8,81
SERIE B
PRINCIPAL ViDA
MEDIA

co.568 203.335.091
0 0

o a
BY.724 204.120.076
0 0

0 0
65,895 204 .671.315
a g

0 0
G4.177 2005.046.542
0 0

0 0
62.435 205.222.374
0 o

0 G
60.789 205.438.739
O o

g G
5o.026 204 879767
0 a

0 0
57417 204.405.557



DEAL

MEZZ. DECLINM
MEZZ. STOPS DECLINN
YDA RESIDUAL DESDE

FECHA

09/06/11
0907111
08/08/11
08/09/11
08/10/11
0g9/11H11
09/12/11
08/01/12
08/02/12
08/03/12
08/04/12
08/05{12
08106412
08/07/12
08/08/12
08/08/12
08/16M2
08/11112
0812112
08161113
08/02/13
09/03/13

T VU T GO O W U U AU AU T VU AU A W W

PRINCIPAL
AVAILABLE

0
0
£589.335
0
0
570.585
g
0
550.728
0
0
532.780
0
0
612.980
0
,
595.524
0
0
577.B56
\

SENIOR
NOTES

17.382.772
17382772
17382772
16.759.192
16.759.192
16.759.192
16.142.845
16.142.845
16.142.845
15.544.750
15.544.750
15.544.750
14.963.151
14.963.151
14.963.151
14.399.751
14.388.751
14.399.751
13.852.394
13.852.394
13.852.394
13.321.277

MEZZANIE
MOTES

76038402
1.530.564
1.530.564
1.530.564
1.474.808
1.474.809
1.474.808
1.420.570
1.420.570
1.420.570
1.367.838
1.367.938
1.367.938
1.316.757
1.316.737
1.316.757
1.267.178
1.267.178
1.267.178
1.219.011
1.219.011
1.2192.011
1.172.272

76.038
8,80%
1,00%

09/08/01

SERIE A
PRINCIPAL

0
0
633.580
0
G
616.347
o
o
508.085
0
0
551,599
0
(
563.400
Y
0
547.356
&
o
531.118
0

7%

5,55

VIDA
MEDIA

i
0
2.313.833.374
o
0
2.307.602.396

2.2B2.776.463
a
a
2.263.178.852
]
o
2.249.087.560
o
o
2.231.225.781
o

89,81
SERIE B
PRINCIPAL VIDA
MEDIA

W, 0

0 0
55755 203.617.332
0 0

0 (
54.239 203.0689.011
0 0

0 o
52.632 201.897.811
0 0

0 0
51.181 200.864.329
0 0

0 0
49,579 199.150.748
0 0

O o
48.167 197.919.705
o ¥

0 o
46.738 196.347.869
0 0



DEAL

MEZZ, DECLINN
MEZZ. STOPS DECLIMNN
VIDA RESIDUAL DESDE

FECHA

09/04/13
09/05/13
0940613
0H07M3
090813
0908113
0910113
09/11/13
09/12f13
09/01/14
08/02/14
09/03/14
09/04/14
09/05/14
09/06/14
09/07/14
09/08/14
09/08/14
0910/14
09/11/14
09/12/14
09/01/15

R R A A N T R N A R . e

PRINCIPAL
AVAILABLE

0
561.849
0
;
545737
y
0
530.862
0
0
510.313
0
0
493,770
0
0
475133
0
0
455 926
0
0

SENIOR
NOTES

13.321.277
13.321.277
12.804.571
12.804.871
12.804.871
12.303.275
12.303.275
12.303.275
11.815.350
11.815.350
11.815.350
11.346.312
11.346.312
11.346.312
10.892.480
10.852.480
10.892.480
10.455.776
10.455.776
10.455.776
10.633.022
10.033.022

MEZZANIE
NOTES

76038402
1.172.272
1.172.272
1.126.829
1.126.829
1.126.829
1.082.688
1.082.685
1.082.688
1.038.751
1.039.751
1.039.751
098.475
998.475
998 473
958,538
958.538
858,538
820,108
920.108
920.108
882.906
BB2.806

76.038
8,80%
1,00%

09/08/01

SERIE A
PRINCIPAL

0
516.405
0
0
501.596
a
o)
487.925
1
0
460.038
0
0
453.833
0
0
436.704
1]
1]
422754
1]

[], .

8%

8,55

VIDA
MEDIA

0
2.215.855.599
2
o
2.198.496.176
0
0
2.183.464.291
0
0
2.142.084.684
(3
0
2.113.045.918
0
o
2.073.468.326
o
0
2.046.127.607
a
0

9,81
SERIEB
PRINCIPAL VIDA
MEDIA

¥ v
45.444 194.998.813
3 0

o 0
44140 103.467 663
0 0

o 0
42.937 192.144.858
0 0

0 0
41.275 188.504.332
g 0

0 0
39837 185.948.041
0 {

0 (
38.430 182.465.213
0 0

0 0
37.202 180.059.229
o 0

¥ 0



DEAL

MEZZ. DECLINN
MEZZ STOPS DECLINN
VIDA RESIDUAL DESDE

FECHA

09f02/15
090315
08/04415
08/05/15
08/06/15
08/0715
09/08/15
08/09/15
0841015
09/11/15
09/12/15
Q8/01H16
08/02/16
08/03/16
08/04/16
08/05/16
0B/OG/16
08/07/16
08/08/16
08/08/16
08/10/16
8/11/16

=k sk sk ok ok ok 3 e aak

[ I S NP N N R S e R )

PRINCIPAL
AVAILABLE

445.225
0
0
433.750
0
0
421,341
0
0
405.800
0
0
397.217
W
0
3585.888
0
0
373.650
0
0
362.778

SENIOR
NOTES

10.033.022
9.622.880
9,622 889
9.622.880
§.224 222
8.224 222
§.224 222
8.836.960
£.836.960
8.836.860
8.444.428
8.444 428
£.444.428
8.047.211
5.047 211
8.047.211
7.661.323
7.661.323
7.661.323
7.287.673
7.287.673
7.287.673

76.038

8,80%

1,00%

0%/08/01

SERIE A

MEZZANIE PRINCIPAL
NGTES
76038402

882,906 410,133
846.814 0
546.814 0
846.814 398.667
811.732 0
811.732 0
811.732 387.262
f77.eh2 0
777.652 o
777.6852 392.531
760.384 g
760.384 0
760.384 397.217
760.384 0
760.3584 0
760.354 385.838
F60.384 0
760.354 L
760.384 373,650
760.354 0
760.354 )
760.384 362.778

9f%

6,55

VIDA
MEDIA

2022778332
0
o
2.001.706.812
0
0
1.980.071.908
n
a
2.043.125.284
0
0
2.104.058.345
o
0
2.078.392.835
0
1y
2.046.857.079
i
]
2.020.674.187

9,81
SERIE B
PRINCIPAL VIDA
MEDIA

36.092 178.004.493
a 0

| 0
35.083 176.150.199
a 0

a 0
34078 174.246.328
0 0

0 0
17.268 88.882.299
0 G

0 0

0 o

1] 0

0 0

0 0

0 o

0 o

0 0

0 0

0 g

0 g



PEAL

MEZZ. DECLINN
MEZZ. STOPS DECLINN
VIDA RESIDUAL DESDE

FECHA

D8/1216
T 0BT
08/02/17
08/03/17
09/04417
08/05/17

PRINCIPAL  SENIOR
AVAILABLE NOTES

0 5.924.895
T T T T B.9247805
350.881 6.924.885
0 6.574.014
0 6.574.014
7334388 5.574.014

76.038

8,80%
1,00%
09/08/01
SERIE A

MEZZAN!E PRINCIPAL

NOTES
76038402

760,384 a
760.384 a
760,384 350.881
760.384 i}
760.384 0
760.384 6.574.014

104/%

5,55

VIDA
MEDIA
0
0
1.886.6588.091
0
0
37.813.726.856

9.8

SERIEB
PRINCIPAL VIDA

760.38

O SO O O

MEDIA

437372876

1

G
o
g
o
0
3]



ACTIVO: PARTICIPACIONES HIPOTECARIAS Y
DERECHOS DE CREDITO SOBRE PRESTAMDS

o COHCEPTGS

PERS50ONALES

SCAT -\CTER] STICAS GE\IERAI_ES

PASIVO: BONOS DE TITULIZACION DE ACTIVOS

: EMISION PRINCIPAL -

"SERIEA
S CINCEPTOS -0 BE-0
NUMERQ DE BONQS 4.3 4 Jed
SALDO YIVO TOTAL 36, 400000 € 37CATE.A09, 90 F
SALED YIVO UMITARID 104000 € BOSES, (DY

VIVO{HIPOTECARIOS)

: N v 20E-00 i
W DE PRESTAMOS DE LA CARTERA 13,130 12 074

SALDO VNG 457,000,000,00 € JO0298,315,5] €
TIPO OE [HTERES DELAS PH's 5.00% 6,25%
COBERTURA MEDIA | SALDO G, 0% B0,70%

TIPG DE INTERES APLICABELE

HEURIBOR 3015295 phe

EURIROK 30d+29,5 il

TIPO DE INTERES NORMINAL

49787 %

1.7 1%7%

RATING [Moody's}

Aan

Aaa

AMORTIZACION

"a55 - THROUGH

FEBRERD 2001

MAYD20M 0,54 %

AGOSTO 2007, 1,140%

VIDA RESIDUAL [afios]  _
|

) [ T

. EMISION SUEDRDINADA

CDCEPTO A

“SERIE B

16-08-01 *

C{)’ﬁIC PTOS-

?H}_srﬁ;an“nm;s '

HIUMERD DE BONDS 206
SALDD VIVG TOTAL 0.600,000 € 20LA00.000 £
SALDO VIO UNITARID 100.400 ¢ G000 &

TIPQ DE INTERES APLICABLE | EURIBOR 34775 pb EURIBOR 3M+77.5 pb
TIPQ DE INTERES HOMIMAL 54253 % 52063 %
RATING {Moody's) : A2 A?

AMORTIZACION

SUBORDINADA

I!‘-l" DE RECIBOS EH MORA

1332

1267

YDA RESIDUAL

U8

| 981

IMPORTE

31LB83,17 €

2118617 €

" MEJORA CREDITICIA

oof GBN CEPTUS

i PRESTAMU SUBDRDINADD

EMISION SUBCROIMADA

1.521%

5.15%

| i e “16-08-01,
SALDD VIVO TOTAL A 1082002092 € 'IIZI 68,254 4? g
SALDG VIVO TCTAL 8 81135634 £ S11.27154 €
[[TIPC DE INTERES AY B 4LAO0% 525 €

FONDO BRESERYA PRIMCIPAL

9,597 (10,00 € (2,10%)

9.597,000,00 € {240%)

B.S.C.H. de Titulizacién, S.G.F.T., S.A.




