Titulizacién

Santander Central Hispano

COMIS ON NACIONAL DEL
MERCADO DE VALORES
REGIS RO DE ENTRADA

FECHA: 01 MAR 2000 HORA: 11.28
NUMERO : 200013818

L

Madrid, 29 ds febrero de 2000

Ref.: BONOS DE TITULIZACION HIPOTECARIA
£19.200,000 Euros F.T.H. HIPOTEBANSA IX

Estimados sefiores:

En relacion al asunto 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 (czja).

Tasas de Prepago historicas; y vida media residual dec los.Bonos de
Titulizacién Hipotecaria.

Atentamente,

Ignacio Oﬁw
DirectexAientcral




DENOMINACION DEL FONDO:

INFORMACION
CORRESPONDIENTE AL:

| FONDG DE TITULIZACION HIPOTECAIRIA: HIPOTEBANSA X

TRIMESTRE

[15/11/99-18'02/00 | ANO:

Personas que asumen la responsabilidad de esta informacidn y cargos cue

oCupan:

Firma:

lgnaecio Ortega Gavara - Director General

.. DATQS GENERALES SOBRE EL FONDO

Fecha de Constitucidn del | 10 de noviembre de 1999 | Agente de Pago Bonos | Banco Santander
Fonda

Fecha Desembolso BTH'S | 15 de noviemnbre de 1999 | Negociacién Mercada | AIAF

Fecha Final Amortizacidn | 18 de Agosto de 2029 Agencia de| Fitch IBCA

BTH'S Calificacion Moody's Espaiia
Sociedad Gestora 8.5.C.H. de Titulizacion | Calificacién: Inicial Actual
Originador PH’s B.5.C.H. Emision Principal AAAJAga | AAAJAaa
Fermuta de Intereses B.S.C.H. Emision Subordinida ASA2 AIAZ

VALORES EMITIDOS POR_EL FONDQ: BONOS DE TITULIZACION

HIPOTECARIA

SERIES fye NOMINAL EN
PRELACION BTH'S CIRCULACION
CODIGO ISIN
Inicial Actua %ActiInic
Serie A Preferente Norminal Unitario 100.000 € 9721326 €
(ISIN=ES03386590008) | 5.052 | Nominal Total £05.200.000 & 491 121.375 € 97.21%
Serie B Subordinada Nominal Unitaric 100,000 € “00.000 €
{ISIN=ES0338659016) 140 | Neminal Total 14.000.000 & 14.000.000 € 100%
AMORTIZACION E INTERESES BTH'S
Actual Briximea

Fecha Amortizacian | 18

Periodo Actual

de febrerc de 2000

Fecha Proxime Cupén

18 de mayo de 2000

Amortizacién devengada

ne pagada o Tipo de Interés Serie A - 3.8102%
Amortizacion Calendario NO : Seorie B - 4 2560%
Amortizacion Serie A 2.786,74 € Importe Bruto | Serie A— 913,32 €
Amortizacién Serie B 0 Proximo Cupon Serie B—1.05951€
Intereses Brutos Serie A 884,57 € Importe Neto Proximo | Serie A — 748,92 €
Intereses Brutos Serie B 1.111,24 € Cupdn Serie B - 858,80 €




. VALORES ADQUIRIDOS POR EL FONDQ: PARTICIPACIONES HIPOTECARIAS

{Participacion en Préstamos Hipotecarios)

PRESTAMGOS HIPOTEGCARIOS A LA EMISION HITUACION ACTUAL
Nimers de Préstamos 8.501 . 8.421

Saldo Pendiente de Amortizar 519.200.103,03 € 504.282.496 44
PH's

Importes Unitarios Préstamos §1.075,18 € 59,883,92
Vivos

Tipa de Interés 4.41% 4 30%

TASAS DE AMORTIZACION ANTICIPADA

SITUACION ACTUAL

Tasa mensual actual anualizada: 1,43%
Tasa dlitimos 12 meses anualizada: 1,43%
Tasa anualizada desde Constitucion del Fondo: 528%

MOROSIDAD ACTUAL Hasta 1 mes De 1 a 6 meses Mayor de & meses
Deuda Vencida (Principal +

Intereses) 89,767,991 € 2613068 € o]

Deuda Pendiente Vencimiento 504.222 880,76 £
Deuda Total BO.767.91 € 26,130,68 € S04.222 886 76 €




FONDO DE TITULIZACION HIPOTECARIA

HIPOTEBANSA IX
INFORME TRIMESTRAL DE ORIGEN Y APLICACION DE FONDOS
(CAJA)
Fecha: 18 de febrero de 2000
A.- ORIGEN: 19.824.622,69 €
a) PRINCIPAL COBRADQO
1. AMORTIZACION DE PH'S: 14,078.727,34 €
b) INTERESES COBRADOS
1. INTERESES DE PH'S: 4.566.734.24 €
2. INTERESES DE REINVERSION: 179.161,10 £
¢) PRESTAMO SUBORDINADO R 1.000.000 €
B.- APLICACION: 19.824.622.,69 €
1. GASTOS CORRIENTES: 67.797,19 €
2. INTERESES NETOS SWAPS SERIE A: -67.965.93 €
3. INTERESES DE BTH'S SERIE A: 497402748 €
4. AMORTIZACION DE BTH'S: 14.078.625,00 €
5. INTERESES NETQS SWAPS SERIE B: -19.618,01 €
6. INTERESES DE BTH'S SERIE B: 155.573,79 €
7. INTERES PRESTAMO SUBOQORDINADO A: 107.506,73 €
8.- INTERES PRESTAMOQ SUBORDINADO B 9.786,30 €
9. AMORTIZACION DEL PRESTAMO
SUBORDINADO A: 318.183,92 €
10. AMORTIZACION DEL PRESTAMO
SUBORDINADO B 27.116,19 €
11.-. COMISIONES A FAVOR DE B.5.C.H. 230.905,89 €
12. DISPOSICIONES DE FONDOS DE RESERVA
PRINCIPAL Y SECUNDARIO -216.810,81 €

13. RETENCION EN CTA DE TESORERIA 159.494,96 €



C.- ESTADO DE LA CUENTA DE TESORERIJA:

a) EN CONCEPTO DE FONDO DE RESERVA

PRINCIPAL
1. SALDO ANTERIOR:
2. UTILIZACION DEL PERIODO:

3. SALDO ACTUAL:
b) EN CONCEPTO DE FONDO DE RESERVA
SECUNDARIQ

1. SALDO ANTERIOR:
2. RETENCION DEL PERIODO:

3. SALDO ACTUAL:
c) RETENCION A CUENTA DEL IS
d) RETENCION EN CTA DE TESORERIA

TOTAL (A+B+C+D)

6.438.080,00
174.574,94
6.263.505,06

3.115.200,00
145,787,49
3.072.964,13

384.563,99
159.494,96

9.880.528,14

@ h
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PREPAYMENTS -HIPOTEBANSA [X

February 11th 2000

Average Monthiy

Outstanding 054% Remaining  Single Single

hefore Real  Prepayment  at the end monthly CPR montnly

prepayment  outstanding  vector  ofthe month morlaiity mortality

86.387 6 0000%  10000%

800670 655635  90.48% 90.41% 0,50% 6,30% 0.58%
85,1453 84513 98,92% 98,76% 0,62% 121% 0,66%
80423 M5 98.39% 08 30% 0.54% 6,29% 0,38%

Cutstanding
CPR after
prepayment

Principal
Rvailable

86.367,628343
86367620343
6,80% 85.602,0
7.55% 84,6212 -
443% 84,045, 2343



DEAL

MEZZ. DECLINN

MEZZ. STORPS DECLINN
VIDA RESIDUAL DESDE

FECHA

11/12/99
11/01/00
11/02/00
11/03/C0
11/04/C0
T1Q2/G0
11/Q6/00
11/07/Q0
11/08/00
11/08/00
11/10/00
11/11/00
1112400
T1/01/01
11/02/01
11/03/01
11/04/01
11/05/01
11/08/01
1107701
11/08/01
11/09/01
1110/
11/11/01
1141201
11401462
11/22/02
11/03/02
11/04/02
11/05/02
11/08/02
1107702
11/08/02
11/08/02
11/10/02
1111702
11/12/02
11/01/03
11/02/03
11/Q3/03
11/04/03
11/05/03
11/068/03
11/07/03
11/086/03
11/09/03
T110/03
11/11/03
11/12/03
11/01/04
11/02/04

._I._L._L_:._h._l_].._l._L_L.J._L_L_I...L...l_x_l.._k_1_'.....5....':.._L._L_\._L_l_h.a_t_L_t_L_Lﬂx_j._L_L_L_l_\._t_'n_\.b._l_'._L_t

PRINCIPAL SENIOR
AVAILABLE NOTES

0
0
2,342,503
5]
0
2.298.764
0
0
2.257.540
0
0
2218.125
0
0
2.175.467
¢
Q
2.135.508
4]
0
2.096.047
0
o
2,037,344
a
&
2,018,575
0
G
1.980.869
0
0
1.843,782
0
0
1.807 531
G
0
1.870.440
0
Q
1.834.817
Q
0
1.799.141

0.

0
1.784.817
0
0
1.727.858

84.058.207
84.058.207
84.058.207
84.058.207
B1.715.704
81.715.704
81.715,704
79.415,940
79.415.940
79.415.840
77.158.400
77.158.400
77.158.400
74.842 275
74,942,275
74942275
72.766.808
72.766.808
72766.808
70.631.301
70.631.301
70.631,301
68.535.254
68.535.254
68.535.254
68.477.910
66.477.910
60.477.910
64.459.335
B4.459,335
64,450,335
62,478 485
62.478.455
B2.478.465
£0.534.684
60.534.684
60.534.684
58.627.153
58.827,153
58.627.153
56.756.713
56.756.713
56.756.713
54.921.896
54.921.896
o4.921,896
S3.122.755
53.122.755
53.122.755
=21.357.938
51.357.934
51.357.938

MEZZANIE
NOTES

2.328.404
2.329.404
2.329,404
2.329.404
2.329.404
2.229.404
2.328.404
2,328.404
2.325.404
2.329.404
2.328.404
2.328.404
2.329.404
2329404
2,329.404
2.329.404
2.329.404
2.229.404
2.320.404
2,328.404
2.329.404
2.329.404
2,329.404
2.220.404
2.329.404
2.328.404
2.328.404
2.329,404
2.329.404
2.329.404
2.328.404
2.329.404
2,329.404
2.329.404
2.320.404
2,329.404
2.329.404
2.329.404
2.329.404
2.329.404
2.329.404
2,328.404
2.329.404
2.329.404
2.329.404
2,329.404
2.329.404
2.329.404
2.329.404
2.329.404
2.329.404
2.329.404

1/4

10,00%
1,00%
11/02/Q0

SERIE A
PRINCIPAL

a
0
2.342.503
0
0
2.299.734
o
0
2.257.540
1]
0
2.218.125
0
Q
2.175.487
0
¢
2.135.508
Q
0
2.098.047
0
0
2.067.344
0
Q
2.018.575
0
0
1.920.869
0
Q
1.943.782
0
0
1.907.531
0
0
1.870.440
0
0
1.834.817
0
0
1.799,141
0
o
1.764.817
0
0
1.727.858

61%

VID. A
MEDIA

Lol o o ]

206.978.790
o

0

410.872.290
0

0
307,218,204
0

0

06.220.744
o

0

471.656,085

0

0

1. 46.537 532
0

0
1.314.642.949
0

0
1.£75.578.154
0

0
1624,312.919
0

0
1.772.729.116
0

0
1,£15.160.751
0

0
2.050.001.853
0

0
2.174.258.344
0

0
2.297.502.672
0

0
2.416,034,963
0

0
2.524.400.741

12,34

SERIEB
PRINCIPAL VIDA

C}OODDDODDDOGCJD'I:IOODDOODDODODDDDDDDOGOODDDODGDOOGODOO

MEDIA

C.'lDC}C:ICIIGCJC:lOOOGOC.'IOOOCIDDDDGODDDDOODOOODDDODGODC}ODDDDOOO



DEAL

MEZZ, DECLINN 10,00%
MEZZ. STOPS DECLINN 1,00%
VIDA RESIDUAL DESDE 11/02/00
6,15 12,31
SERIE A SERIEE
PRINCIPAL SENIOR MEZZANIE PRINCIPAL VIDA PRINCIPALVIDA
FECHA AVAILABLE NOTES NOTES MED A MEDIA
110304 1 0 49,630,080 2.329.404 o o 0 o
11/04/04 1 0 42.630.080 2.329.404 Q 0 Q 0
11/05/04 1 1.693.524 48.630.080 2.329.404 1.893.534 2.626.671.384 0 0
110604 1 0 47.938.546 2.329.404 0 0 0 0
11/07/04 1 0 47 936.548 2.329.404 0 0 0 0
11/02/04 1 1.655.375 47.936,546 2,329,404 1.855.375 2719.780.451 o] 0
11/09/04 1 Q 45.281.171 2.325.404 0 0 0 0
11110/04 1 0 435.281.171 2.325.404 0 Q 0 Q
1111/34 1 1.621.108 48,281,171 2.320.404 1.621.108 2.812.623.873 0 0
11112104 1 0 44 680,082 2.329.404 0 0 0 0
11/01/05 1 0] 44.660.062 2.329.404 0 0 0 0
11/02/05 1 1.586.110 44.660.062 2.329.404 1.586.110 2.£97.822.834 4] 0
11/03/05 1 o 43.073.852 2.329.404 0 0 0 0
11/04/05 1 0 43.073.952 2.329.404 0 0 0 0
11/035/05 1 1,553.98% 43,073.852 2.329.404 1.993.880 2.£77.4335.329 Q 0
11/06/05 1 0 41.519.967 2,329,404 0 0 0 0
11/07/05 1 0 41.519.967 2.329.404 0 0 0 0
11/08/05 1 1.520.411 41,519,967 2,329,404 1,220,411 3.052.986.007 0 0
11/08/05 1 0 30,999.556 2.320.404 0 0 0 0
11/10/05 1 0 39,995,556 2.329.404 0 0 0 0
141105 1 1.489.554 35.999.556 2.329.404 1.485.564 3.128.084177 0 0
1112405 1 G 38.510.002 2.329.404 0 0 0 0
11/01/06 1 0 38.510.002 2.329.404 0 0 0 ¢
11/02/06 1 1.458.106 28.510.002 2,329,404 1.458106 3.186.188.012 0 G
11/03/06 1 0 37.051.896 2.329.404 0 0 0 0
11/04/06 1 0 37.051.896 2.328.404 0 0 0 0
11/05/06 1 1.428.824 37.051.898 2.320.404 1.428.824 3.259.148.425 0 0
19/08/08 1 0 35.623.071 2.329.404 0 0 0 o
11/07/08 1 0 35.623.071 2.329.404 0 0 0 o
11/08/06 1 1.388.082 35.623.071 2.329.404 1.398.082  3.217.648.607 o o
11/08/06 1 0 34.224 989 2,320,404 G o o 0
111Q/08 1 0 34224988 2.320.404 0 0 0 0
1111/08 1 1.368.670 34.224 989 2.329.404 1.369.670 3.276.235.624 0 0
T1/12/068 1 0 32.855.320 2.329.404 0 0 0 0
11107 1 0 32.855.320 2.329.404 0 0 0 0
11/02/07 1 1.338.017 32.855.320 2.328.404 1.339.017 3.423.865.386 0 a
11/03/07 1 0 21.516.303 2,328,404 . 0 0 0 o
11/04/07 1 0 31.518.303 2,329,404 0 0 0 o
11/05/07 1 1.311.169 31.516.303 2.329.404 1,311,168 3.460.354.086 Q 0
11/06/07 1 0 30.205.134 2,329,404 ) 4] o 0
110707 1 Q 30.205.134 2.329.404 . 0 0 0 0
11/08/07 1 1.278.580 30.205.134 2,329,404 1.279.580 3.£03.490.254 a 0
11/08/07 1 ] 28.825.554 2.329.404 0 0 0 0
1110707 1 0 | 28925554 2.329.404 Q Q 0 0
1107 1 1,251.811 28.925.554 2.329.404 1.251.811 3.£42.823.819 0 0
1112007 1 0 27 B¥3.743 2.329.404 0 Q 0 0
11/01/08 1 Q 27.673.743 2,329,404 0 0 0 0
T1/02/08 1 1.223.989 27.673.743 2,329,404 1.223.988 3176485722 0 0
11/03/08 1 0 26,449.754 2.329.404 0 Q 0 0
11/04/08 1 Q 26.449.754 2.329.404 0 0 0 0
11/05/08 1 1.198.538 26,445,754 2.329.404 1.198.538 3.€09.095.863 0 0
11/06/08 1 Q 25.251.216 2.329.404 0 0 0 0
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-

DEAL

MEZZ. DEGLINN 10,005
MEZZ. STOPS DECLINN 1,009
VIDA RESIDUAL DESDE 11/02/00
6,15 12,31
SERIE A SERIE B
"PRINCIPAL SENIOR MEZZANIE PRINCIPAL  VIDA PRINGIPAL VIDA
FECHA AVAILABLE NOTES NOTES MEINA MEDIA
11/07/08 1 a 25.251 216 2.325.404 0 s) ) 0
11/08/08 1 1.189.521 25.251.216 2 424 404 1169521 3.330.194.696 0 ]
11/0%/08 1 Q 24.081.695 2.329.404 0 0 0 0
TIA0/08 1 o] 24.081 605 2,329,404 0 0 0 i
11/11/08 1 1.143.579 24,081,695 2.929.404 1111586 3.552.627.798 32393 103.528,270
11/12/08 1 o} 22.870.109 2.297.011 a o a 0
11/01/09 1 0 22.970.109 2.297 011 0 0 0 o
11/02/09 1 1.089,347 22.970.109 2.297.011 980.316 3 256.158.041 99.032 325.615.804
11/03/09 1 0 21.879.794 2.197.979 a 0 0 a
11/04/09 1 o} 21.979.794 2.197.979 0 a a o]
11/05/09 1 1.052.173 21.979.794 2.197.978 956.521  3.230.172.571 895852 323,017,257
11/06/09 1 0 21.023.272 2.102.327 o] 0 a )
11/07/09 1 0 21.023.272 2.102.327 0 4] ] o
11/08/09 1 989,031 21,023,272 2.102.327 B99.937 3.121.8B82.579 89.994 312188258
11/09/09 1 0 20.123.335 2.012.333 0 4] 0 0
11/10/08 1 0 20.123,335 2.012.333 o 0 0 s)
11/11409 1 950.058 20.123.335 2.012.333 £63.880 3.375.598.082 B6.360  307.550.808
11/12/08 1 0 19,259 645 1.925 965 0 0 0 0
11401710 1 0 10.259 845 1.925.085 0 0 a )
11/02/10 1 928187 18,259 645 1.825.965 B43.808 3.382.474 6B5 B4.381  308.242.466
11/03/10 1 0 18.415,839 1.841.584 0 0 0 0
11/04710 1 0 18.415.839 1.841,584 0 ) 0 0 0
11/05M10 1 808.445 18.415.839 1.841.584 825859  3.)00.365.093 82536  309.036.599
11/06/10 1 0 17.569.680 1.758.008 0 0 0 0
11/0710 1 4] 17.589,980 1.758.998 0 0 0 0
11/08/10 1 888.084 17.589.980 1.758.098 807.331 3.195.306.604 80.733  309.530.660
11408110 1 0 16.782.649 1.678.765 0 0 0 0
111010 1 0 16.782.649 1.678,265 0 0 0 g
111110 1 868.400 16.782.649 1,678,265 790.364 3.102.967.864 79.036 310.296.786
H2M10 1 0 15.992,285 1.588 229 0 0 0 )
11701741 1 0 15.992 285 1.589.229 0 0 0 0
11/02/11 1 833.604 15.902 285 1.580.229 757.8903 3 045255434 75790  304.525543
11/03/11 1 0 15,234,382 1.523.438 a 0 0 0
11/04/11 1 1] 15.234,382 1.523.438 0 0 0 0
11/05/11 1 808.125 15.234 382 1,523.438 734850 207243178 73.466  301.724.318
11/08/11 1 0 14.489.723 1.449 872 o] 0 0 1)
14707111 1 0 14.488 723 1,449,972 0 ol 0 0
11/08/11 1 760.661 14,489,723 1.449,972 691,510  2.303.651.266 59.151 290,365,127
11/09/11 1 0 13.808.213 1.380.821 0 o} 0 g
110011 1 0 13.608.213 1.380.821 0 0 0 )
111111 1 730,122 13.808.213 1.380.821 B63.747  2.348.137 685 B6.975  2B4,813.789
1112011 1 a 13.144.466 1.314.447 0 0 0 0
11/01/42 1 v) 13.144.466 1.314.447 0 0 0 4]
11/92112 1 712.527 13.144.466 1.314.447 B47.752 2.330.098.124 £54.775 283.908.812
11/03/12 1 i 12.496.714 1.244 871 0 0 0 0
11/0412 1 0 12.498.714 1.249 71 0 o Q ]
11/05/12 1 695,908 12.486.714 1.248 671 833.551 2.1333.874.570 63355 283.387.457
11/06/12 1 0 11.863.163 1.186.316 ) 4 a 0
11/0712 1 0 11.863.163 1.186.316 0 0 0 0
1108112 1 678.444 11,863.163 1,186.316 8168767 2.315.541.923 81.677 281.554,192
11/09/12 1 0 11.246.395 1.124.640 0 0 0 0
11012 1 Q 11,246,395 1,124,840 Q ) a o

4



DEAL

MEZZ. DECLINN 10,00%
MEZZ, STOPS DECLINN 1,00%
VIDA RESIDUAL DESDE 11/402/00
£15 12,31
SERIE A SERIEB
‘PRINCIPAL  SENIOR MEZZANIE PRINCIPAL VIDA PRINCIPALVIDA
FECHA AVAILABLE NOTES NOTES ‘ MELCIA MEMA
111912 1 B52.711 11.246.385 1.124.640 §02.4856 2.805679.167 60.248  280.567.917
111212 1 o 10.642.931 1.064.393 0 o 0 0
1101143 1 it 10.643.931 1,064,383 0 Q Q 0
110213 1 643,327 10.543.931 1.084.363 - 585025 2778.283.843 58,502  277.828.384
T1/03M3 1 o 10.058.908 1.005,881 0 0 Q 0
11/04M13 1 0 10.058.906 1.005.891 0 0 0 0
110313 1 627,787 10.058.906 1.005,8581 570.687 2.761.032.858 57.070  278.103.296
1106713 1 0 8,488.208 948.821 4] 0 Q 0
11/07M13 1 0 0.485.208 948821 Q 0 0 0
11/08/13 1 508.400 9,488,208 948.821 553.001 2.726.738.084 29,308 272.673.808
11/08/M13 1 0 8.935.117 893.512 0 0 0 0
11/10A3 1 0 8935117 893.512 0 0 0 0
11711713 1 592,877 8.935.117 893.512 563.242 2.0128.569.038 25.636  148.830.172
TIM2M3 1 0 8.371.878 B63.876 Q 0 0 0
11/0114 1 0 8.371.876 863,876 0 a ¢ 0
11/02/14 1 527.596 8.371.876 863.876 527.388 2.698.125.869 ¢ 0
11/03/14 1 0 7.844 280 863,876 0 ] 1] 0
11/04/14 1 0 7.844.280 883.876 0 0 a 0
11/03/14 1 490.669 7.844.280 863.876 4390.6689 2052852259 0 0
11/06/14 1 0 7.353.810 863.876 0 ‘ 0 0 0
1107114 1 o 7.353.610 863.876 0 0 0 0
110814 1 8.217.504 7.353.610 863,876 7353810 38.037.367.554 863876 4574224770
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HIOTEBANSALX

T ————
ACTIVO: PARTICTPACTONES HIPOTECARIAS FASIVO: BONOS DE TITULIZACION HIPOTECARIA
R

~ EMISION PRINCIPAL
ONCEREOS JEAN
WOERRESTAMOSELACIRTERA | 6501 L N T - toppe b g
TP F WTERESDE LAS P 4413 108 SAOWWOTOTAL SH200000¢ S5
TR YT T SHO0 VO UNTARD 0a0E TE

TIPODE NTERES APLIGABLE | EURIBOR3 moses 27 | FURBOR S meses 7
ph. Revisidn trimestral { pb. Revisicn trimestral
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