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B5CH

Titulizacion

Santander Central Hispano

Madrid, 29 de diciembre de 2000

Ref.: BONOS DE TITULIZACION HIPOTECARIA
52.800.000.000 Ptas. F.T.H. HIPOTEBANSA VI1

Estimados sefiores:

En relacién al asunto de referencia, adjunto les remitimos la siguiente
informacion periodica:

Informe trimestral de los Bonos de Titlizacién Hipotecaria.
Informe trimestral de las Participaciones Hipotecarias.
Informe trimestral de origen y aplicacion de fondos (caja).

Tasas de Prepago histéncas; y vida media residual de los Bonos de
Titulizacién Hipotecana.

Atentamente,

Ignacégp()rtega (Gavara
Dirdgtor Ge

B5CH de Titulizacion, 5GFT, 5.A.
Faseo de la Castellana, 75 - 28046 MADRID - Tels. 91-242 35 26 6 91-342 43 34 Fax 81-342 35 31



DENOMINACION DEL FONDO:

INFORMACION
CORRESPONDIENTE AL:

[ FONDO DE TITULIZACION HIPOTECARIA: HIFOTEBANSA VI

TRIMESTRE [18/09/00— 18/12/00 | ANO: | 2000
Parsonas que asumen la responsabilidad de esta informacion y cargos que | Firma:
ocupan:
_Ignacin Orega Gavara - Director General
. DATOS GENERALES SOEBRE EL FONDO
Fecha de Constitucidon del | 5 de Mayo de 1.898 Agente de Pago Bonos BSCH
Fondo
Fecha Desembolso BTH'S | 8 de Mayo de 1.998 Negociacién Mercado AlAF
Fecha Final Amortizacion |18 de Diclembre de|Agencla de Calificacién S&P Espaiia
BTH'S 2.027 Moody's Espania
Sacledad Gestora BSCH de Titulizacion Calificacion: Inicial Actual
Originador PH's Banco Santander Ermisign Princlpal AAA/Aaa | AAA/Aaa
Permuta de Intereses BSCH Emisidn Subordinada AAZ A/A2

II. VALORES EMITIDOS POR EL FONDO: BONOS DE TITULIZACION

HIPOTECARIA
SERIES N° NOMINAL EN
PRELACION BTH'S CIRCULACION
CODIGO ISIN
Inicial Actual Y%Act/nic
Serie A Preferente Nominal Unitario 25.000.000 17.652.153
(ISIN=ES0338659008) | 2.055 | Nominal Total 51.375.000.000 | 36.275.174.415 72 96%
Serie B Subordinada Nominal Unitario 25.000.000 25.000.000
(ISIN=ES0338659016) 57 | Nominal Total 1.425.000.000 1.425.000.000 100%
AMORTIZACION E INTERESES BTH'S
Actual Préximo
Fecha Amortizacign 18 de diciembre de Fecha Préximo Cupdn | 15 de diciembre de 2000
Periodo Actual 2000
Amortizacion davengada
no pagada 0 Tipo de Interés Serie A - 5,1708%
Amortizacion Calendario NO Serie B - 55510%
Arnortizacion Serie A 588.450 Importa Bruto | Serie A — 227.564
Amortizacion Serie B 0 Proximo Cupdn Serie B — 345.087
Intereses Brutos Serie A 229620 Importa Neto Proximo | Seria A — 186,602
Intereses Brutos Serie B 188,289 Cupaon Serle B —283.7089




lll. VALORES ADQUIRIDOS POR EL FONDO: PARTICIPACIONES HIPOTECARIAS

{Participacién en Préstamos Hipotecarios)

PRESTAMOS HIPOTECARIOS A LA EMISION SITUACION ACTUAL
Niimaro de Préstamos 5.555 4.818

Saldo Pendiente de Amortizar 52.800.013 244 37.700.174.239
PH's

Importes Unitarios Préstamos 9.504.952 7.824 B0
Vivos

Tipo de Interes 5,62% 5,20

TASAS DE AMORTIZACION ANTICIPADA

SITUACION ACTUAL

Tasa mensual actual anualizada: 8,29%

Tasa Gltimos 12 meses anualizada: 8,00%

Tasa anualizada desde Constituclén del Fondo: 7,48%

MOROSIDAD ACTUAL Hasta 1 mas De 1 a 6 mases Mayor de 6 meses
Deuda Vencida (Principal +

Intarazes) 10.902.415 4.822.854 245755
Deuda Pendienta Vancimiento 37.691.673.780
Deuda Total 10.802.415 4,922 854 37.681.819.5356




FONDO DE TITULIZACION HIPOTECARIA
HIPOTEBANSA VII

INFORME TRIMESTRAL DE ORIGEN Y APLICACION DE FONDOS

(CAJA)
Fecha: 18 de diciembre de 2000
A.- ORIGEN: 1.845.329.577 Pts
a) PRINCIPAL COBRADO
1. AMORTIZACION DE PH’S: 1.209.264.754 Pts
b) INTERESES COBRADOS
1. INTERESES DE PH'S: 511.039.399 Pts
5. INTERESES DE REINVERSION: 20.025.424 Pts
¢) RETENCION PERIODO PASADO 105.000.000 Pts
B.- APLICACION: 1.845.329.577 Pts
1. GASTOS CORRIENTES: 11.775.896 Pts.
2. INTERESES NETOS SWAPS SERIE A: 172.959.206 Pts.
3. INTERESES DE BTH'S SERIE A: 471.869.100 Pts.
4. AMORTIZACION DE BTH'S: 1.209.264.750 Pts.
5. INTERESES NETOS SWAPS SERIE B: _4.124.474 Pts.
6. INTERESES DE BTH'S SERIE B: 19.289.256 Pts.
7. INTERES PRESTAMO SUBORDINADO: 8.755.859 Pts.
8. AMORTIZACION DEL PRESTAMO 35.459.194
SUBORDINADO: Pts.
9. COMISIONES A FAVOR DE B.S.C.H.: 94.891.176 Pts.
10. DISPOSICIONES DE FONDOS DE RESERVA
PRINCIPAL Y SECUNDARIO -21.283.060 Pts.

11. RETENCION EN CUENTA DE COMISIONES A
FAVORDE B.5.C.H 92.391.176 Pts.




C.- ESTADO DE LA CUENTA DE TESORERIA:

a) EN CONCEPTO DE FONDO DE RESERVA
PRINCIPAL

1. SALDO ANTERIOR:
2. UTILIZACION DEL PERIODO:

3. SALDO ACTUAL:
b) EN CONCEFPTO DE FONDQ DE RESERVA
SECUNDARIO

1. SALDO ANTERIOR:

2. UTILIZACION DEL PERIODO:

3. SALDO ACTUAL:
c) RETENCION A CUENTA DEL IS
d) RETENCION EN CUENTA DE COMISIONES A
FAVOR DE B.S.CH.

TOTAL A+B+C+D

482.477.044 Pis.
(14.994.883) Pts.
467.482.161 Pts.

334329083 Pts.
(6.288.177) Pts.
328.040.906 Pts.

29.660.511 Pts.
92.391.176 Pts

917.574.754 Pts



HIPOTEBANSA VII

ACTIVO: PARTICIPACIONES HIPOTECARIAS
L

CONCEPIOS | 0658 | 18140
FOEPRESTAMOSDECACARTERR | 5353 |
SO0 T A
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MOROSIDAD DE LA CARTERA
218 de Diciembre de 2000
‘CONCEFTOS:=: <[EHASTA0DIAS [ MASDEJDIAS
N*DE RECIBOS EN MORA it 82
INPORTE 10902415 5,168,608

= |

MEJORA CREDITICIA

CONCEPTOS == | =80508 | 81005

FH1S 08 SBGROADA T TR

FONDO RESERVA PRINCIPAL 0540000 {1,245 4674821611, 24%)
FONDO RESERVA SECUNDARID | 406.56000000,77%)] 328040306 {087%)
HARGEN ADICIONAL 0,65% 063%

B0
BS.CH. de Titulizacion, S.GE.T, S.A.

.
PASIVO; BONOS DETITULIZACION HIPOTECARIA
)
EMISION PRINCIPAL
SERIEA

CONCEPTOS 058 B
NUHEROUE BONGS 205 2055
SALOOYO TOTAL 5137500008 FIEATANE
SHLODYHO UNTARID 000 17652153

TIPO DE NTERES APLICABLE { LIBOR 3 meses + 15 pb. | LIBOR 3 meses + 13 Pl
Bevision trimestral Revisidn foimeshal

TG B INTERES NOMHAL 5al60% 51708%
RATIG [52P T HOODT'S A A ANA/ A
AHORTIZACION PASS- THROUGH
VIDA RESIDUAL faios) 36 _ 4 §1
EMISION SUBORDINADA ‘
SERIEB
-CONCEPTOS 08-05.08 [§-12-00
HUMERO DE BONGS o 5
SALDOYNO TOTAL 1425600000 145,000,000
SALDOYYG UNITARID 35,000,000 25,000,000

TIPODEINTERES APLICABLE | LIBOR 3meses# 325 | LIBOR 3 mests 525
ph. Revisidn trimeslral | pb. Revision trimeslrl

TIFQ DE INTERES HOMMAL 140684 553104

RATIH {3EP M0ODY'S A &2 Yy

AHORTEZACION SJBORDINADA

YDA RESIDUAL 'R il

| TRESTAMOSUBORDNAD
CONCEPTOS 080598 181200

SALDO YO TOTAL 1. 41 £00.000 §9119.849

TIPODE INTERES ACTUAL 517 155
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DEAL

MEZZ. DECLINN

MEZZ, STOPS DECLINN
VIDA RESIDUAL DESDE

FECHA

11/06/98
11/07/98
11/08/98
11/09/98
11/10/98
11/11/08
11/12/98
11/01/99
11/02/99
11/03/99
11/04/99
11/05/29
11/06/99
11/07/99
11/08/99
11/09/99
11/10/99
11/11/99
11/12/99
11/01/00
11/02/00
11/03/00
11/04/00
11/05/00
11/06/00
11/07/00
11/08/00
11/08/00
11/10/00
11/11/00
11/12/00
11/01/01
11/02/01
11/03/01
11/04/01
11/05/01
11/06/01
11/07/01
11/08/01
11/09/01
11/10/01
11/11/01
11/12/01
11/01/02
11/02/02
11/03/02
11/04/02
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oo 0

2.143.037
0
Q
1.567.797
0
0
1.534.695
0
a
1.502.248
0
0
1.468.035
0
0
1.436.909
0
0
1.406.397
0
0
1.376.486
0
0
1.346.475
0
0
1.317.742
0
0
1.286.949
0
0
1.252.409
0
0
1.230.805
0
0
1.204.382
0
0
1.177.409
0

PRINCIPAL SENIOR
AVAILABLE NOTES

51.375.000
51.375.000
51.375.000
51.375.000
51.375.000
49.231.863
48,231,963
49.231.863
47 664167
47.664.167
47.664.,167
46.129.471
46.129.471
46.129.471
44 627 226
44 627,226
44.627.226
43.158.190
43.159.190
43.159.190
41.722.281
41.722. 281
41.722.281
40.315.884
40.315.884
40.315.884
38.939.393
38.939.398
3B8.939.398
37.592.923
37.592.923
37.592.923
36.275.174
36.275.174
36.275.174
34.988.226
34.988.226
34.988.226
33.728.816
33.728.816
33.72B.816
32.498.011
32.493.011
32.496.011
31,283,629
31.293.629
31.293.629
30.116.219

MEZZANIE
NOTES

1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000
1.425.000

1/4

52.800
10,00%
1.00%
11/12/00

SERIE A

4.81

PRINCIFAL VIDA

MEDIA

oo O

2.143.037
0
0
1.567.797
0
0
1.534 695
a
0
1.502.246
0
0
1.468.035
0
0
1.436.909
0
0
1.406.397
0
0
1.376.486
0
0
1.246.475
0
0
1.317.749
a
Q
1.286.949
a
0
1.259.409
0
0
1.230.805
0
0
1.204.382
0
0
1.177.409
0

oo Q

=1.761.576.318
0

0
-1.146.050.302
0

0
-983.739.677
0

a

-824. 732 884
0

0
-670.892.089
0

0
-525.908.849
0

0
-386.759.185
0

0
-251.896.869
a

0
-122.529.196

oo oo

115.825.373
0
0
229.212.505
0
0
337.240.687
0
0
438.599 518
0
0
535.721.161
0

3,71

SERIE B
PRINGIFPALVIDA
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DEAL 52.800

MEZZ. DECLINN 10,00%
MEZZ. STOPS DEGLINN 1,00%
VIDA RESIDUAL DESDE 11/42/00
4,81 8,71
SERIE A SERIEB
PRINCIPAL SENIOR MEZZANIE  PRINCIPAL VIDA PRINCIPALVIDA
FECHA AVAILABLE NOTES NOTES MEDIA MEDIA
11/05/02 1 0 30.116.219 1.425.000 0 0 0 0
11/06/02 1 1.152.046  30.116.219 1425000  1.152.046 £30.169.228 0 0
11/07/02 1 0 28.964.173 1.425.000 0 0 0 0
11/08/02 1 0 28964173 1.425.000 0 0 0 0
11/09/02 1 1.419.000 28964173 1.425.000 1.119.000 715.040.5346 0 0
11/10/02 1 0 27.845.174 1.425.000 0 0 0 0
11/11/02 1 0 27.845174 1,425.000 0 0 0 0
11/12/02 1 1.004.828 27.B45.174 1.425.000 1.004.828 700.224.502 0 0
11/01/03 1 D 26.750.346 1.425.000 0 0 0 0
11/02/03 1 0  26.750.346 1.425.000 0 0 0 0
.; 11/03/03 1 1.061.064  26.750.346 1425000  1.061.054 870.064.313 0 0
b 11/04/03 1 0 25.689.291 1.425.000 0 0 0 0
11/05/03 1 0 25.689.291 1.425.000 0 0 0 0
- 11/06/03 1 1.038.073  25.689.291 1.425.000 1.038.073 946.722.991 0 0
: 14/07/03 1 0 24651218 1.425.000 0 0 0 0
11/08/03 1 D 24.651.218 1.425.000 0 0 0 0
B 11/09/03 1 1.013.062 24.651.218 1.425.000 1.013.062 1.017.114.523 0 0
R 11/10/03 1 0 23.638.156 1,425,000 0 0 0 0
b 11/11/03 1 0 23.638.156 1.425.000 0 0 0 0
g 11/12/03 1 991.043  23.638.156 1.425.000 991.043 1.085.192.115 0 0
- 11/01/04 1 0 22.647.113 1.425.000 0 0 0 0
11/02/04 1 0 226847113 1.425.000 0 0 0 0
E 11/03/04 1 064,793  22.647.113 1.425.000 964793  1.144.244.503 0 0
i 11/04/04 1 - 0 21.682.320 1.425.000 0 0 0 0
S 11/05/04 1 0 21.682.320 1.425.000 0 0 0 0
11/06/04 1 943.751  21.682.320 1.425.000 943751 1.206.113.523 0 0
. 11/07/04 1 0 20.738.569 1.425.000 0 0 0 0
11/08/04 1 0 20.738.569 1.425.000 0 0 0 o
T 11/00/04 1 918.645  20.738.569 1.425.000 918.645 1.25B.543.427 0 0
iy 11/10/04 1 0 19.819.924 1.425.000 0 0 0 0
e 11/11/04 1 0 19.819.924 1.425.000 0 0 0 0
a 11/12/04 1 808537  19.819.924 1.425.000 808.537 1.312.763.216 0 0
11/01/05 1 0 18.921.387 1.425.000 0 0 0 0
E 11/02/05 1 0 18921387 1.425.000 0 Q 0 0
11/03/05 1 872.368  18.921.387 1.425.000 872,368  1.353.042.420 0 Q
11/04/05 1 0 18.049.012 1.425.000 0 0 0 0
11/05/05 1 0 18.049.019 1.425.000 0 0 0 0
11/06/05 1 853.207  18.049.019 1.425.000 §53.207  1.401.819.055 0 0
11/07/05 1 0 17.195.812 1,425.000 0 0 0 0
11/0B/05 1 0 17.185.812 1.425.000 0 0 0 0
11/08/05 1 827.397  17.195.812 1.426,000 §27.397 1.435.534.057 0 0
11/10/05 1 0 16.368.415 1.425.000 0 0 0 0
11/11/05 1 0 16.368.415 1.425.000 0 0 0 0
11/12/05 1 B0O.160  16.368.415 1.425.000 BOO.160  1.477.526.202 0 G
11/01/06 1 0  15.569.255 1.425.000 0 0 0 0
i 11/02/06 1 0 15.559.255 1.425.000 0 0 0 C
.- 11/03/06 1 782.144  15.559.255 1.425.000 782.144  1.498.587.957 0 ¢
11/04/06 1 0 14777111 1.425 000 0 0 0 v
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DEAL 52.800

MEZZ, DECLINN 10,00%
MEZZ. STOPS DECLINN 1,00%
VIDA RESIDUAL DESDE 11712100
4,81 8,71
SERIE A S5ERIE B
PRINCIPAL SENIOR MEZZANIE PRINCIPAL VIDA PRINCIPALVIDA
FECHA AVAILABLE NOTES NOTES MEDIA MEDIA
11/05/06 1 a0 14777111 1.425.000 0 0 0 0
11/06/06 1 764.845  14.777.111 1.425.000 743234  1.482.412.957 21.612 43.397.473
11/07/06 0  14.033.877 1.403.338 0 0 0 0
11/08/06 1 0 14.033.877 1.403.388 0 0 0 0
11/09/06 1 746.453  14.033.877 1.403.388 G78.504 1.425.046.734 §7.859 142.504.673
11/10/06 1 0 13.355.283 1.335.528 0 0 0 0
11/11/06 1 0 13.355.283 1.335.528 0 0 0 0
11/12/06 1 729.871  13.355.283 1.335.528 663,519 1.453.770.585 66.352  145.2377.058
11/01/07 1 0 12.691.764 1.269.176 0 0 0 0
11/02/07 1 0 12.691.764 1.269.176 0 0 0 0
11/03/07 1 712.012  12.691.764 1.269.176 647.284 1.476.454.990 64.728  147.645.499
11/04/07 1 0 12.044.480 1.204.448 0 0 0 0
11/05/07 1 0 12.044.480 1.204.4458 0 0 Q 0
11/06/07 1 §O6.123  12.044.480 1.204.448 632839 1.501.727.821 63.284  150.172.782
11/07/07 1 0 11.411.641 1.141.164 Q 0 0 0
11/08/07 1 0 11.411.641 1.141.164 0 0 0 0
11/08/07 1 643610  11.411.641 1,141,164 585100 1.442.271.496 58.510  144.227.150
11/10/07 1 0 10.826.541 1.082.654 0 0 0 a
1111707 1 0  10.326.541 1.082.654 0 | ] 0 0
11/12/07 1 529.241  10.826.541 1.082.654 572.037 1.462.127.131 57.204 146.212.713
11/01/08 1 0 10,254.504 1.025.450 0 0 0 0
11/02/08 1 0 10.254.504 1.025.450 0 0 0 o
11/03/08 1 £558.339  10.254.504 1.025.450 507581 1.343.567.516 50758  134.356.752
11/04/08 1 0 9.746.922 974692 0 0 0 0
11/05/08 1 0 9.746.922 974.692 0 0 0 0
11/06/08 1 545911 9,745,922 974,692 406,283 1.359.318.312 49628  135931.831
11/07/08 1 0 9.250.640 925.064 0 0 0 0
11/08/08 Q 9.250.640 g25.064 0 0 0 0
11/09/08 1 532.501 9.250.640 925.064 484 002 1370464 5395 48.409  137.046.459
11/10/08 1 o 8.766.548 B76.655 0 0 0 0
11/11/08 1 0 8.766.548 B876.655 0 0 0 0
11/12/08 1 520.503 8.766.548 B76.655 473.266 1.382.384.032 47.327  138.288.403
11/01/09 1 0 8.293 281 829,328 0 0 Q Q
11/02/09 1 0 8.293.281 829,328 0 0 4] 0
11/03/08 1 506.878 §.293.281 829328 460.798  1.387.923.541 46.080  138.792.354
11/04/09 A 0 7.832.483 783.248 0 0 0 0
11/058/09 1 0 7.832.483 783.248 0 ] 0 0
11/06/09 1 4595489 7.832.483 7583.248 450445 1.398.180.159 45044  139.818.016
11/07/09 1 0 7.282.039 738.204 0 0 o 0
11/08/09 1 0 7.382.039 73B.204 Q 0 0 o
11/09/09 1 A458.922 7.382.039 738.204 417,202  1.333.376.820 41.720 133.337.682
11/110/09 1 0 6.064.837 606,484 0 0 0 0
11/11/09 1 0 5.964.837 606.484 0 Q 0 0
1112/09 1 448,598 6.964.837 506,484 407.816  1.340.491.047 40,782  134.049.105
11/011Q 1 a 6.557.021 £55.702 ) 0 0 0
1102110 1 0 6.557.021 655.702 ) 0 0 0
11/03/10 1 359968 6.557.021 655.702 363,607 1.227.901.583 36.361 122.790.158
11/04/10 1 0 6.193.414 619.341 0 0 0 0

3/4



DEAL 52.800
MEZZ, DECLINN 10,00%
MEZZ. STOPS DECLINN 1,00%
VIDA RESIDUAL DESDE 11/12/00
4,81 B.71
SERIE A SERIEB
PRINCIPAL SENIOR MEZZANIE PRINCIPAL VIDA PRINCIPALVIDA
FECHA AVAILABLE NOTES NOTES MEDIA MEDIA
11/05/10 1 0 6.193.414 619.341 0 0 0 0
11/06/10 1 380,983 6.193.414 619.341 355439 1.233.017.225 35.544  123.301.722
110710 1 0 5.837.975 583.797 0 0 0 Q
11/08/1Q 1 0 5.837.975 583.797 0 Q 0 0
11/09/10 A 381.191 5.837.975 583.797 346,537 1.234.018.373 34,6534  123.401.837
111010 1 0 5.491.438 549.144 0 0 0 0
114110 1 0 5.491.438 549,144 0 0 0 0
1112110 1 372.584 5.491.438 249,144 351.441 1.283.461.423 21144 77.217.128
11/0111 A 0 5.139.997 528.000 0 0 0 0
11/0211 1 0 5.132.987 528.000 0 0 0 0
1170311 1 362 514 5.139.997 528.000 362514 1.356.526.124 0 0
11/04/11 1 0 4.777.484 528.000 0 0 0 0
110511 1 0 4.777.484 528.000 0 0 0 0
11/06/11 1 354 .288 47774584 528.000 3b4.288  1.358.33B.350 0 0
1170711 1 0 4.423.196 528.000 0 0 0 Q
11/08/11 1 0 4,423,156 528.000 0 0 0 0
11/08/11 1 4.951.196 4,423,198 528.000 4,423,196 17.365467.659  528.000 2.072.928.000

4/4
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DATE

Jun-98

T

ag0-%8
sep-38
0c-08
nov-38
dic-08
ene-49
feb-20
mar-99
abr-99
may-88
fun-43
Jul-99
ag0-99
sep-99
0ct-99
nov-99
dic-49
ane0
fab-(0
mar-{00
ar-00
may-0
jun-00
-0
age-0l
sep-00
oc00

Outstanding
before
prepayment

52.600,0
82,6983
- 523657
52192
51,9674
517818
515752
51.3673
51,1589
50,0483
50.738,5
50529
50.314,2
501005
49.886,6
486117
484557
402387
40020
48.6019
48,5813
4,360,
41371
419143
41.689,8
474643
4112819
410104
46.7518
46,5920

TASAS DE PREPAGO - HIPOTEBAN

18 da diciembre de 2000

0,65%

Real  Prepayment

outstanding  Vector

100.00%

519405  94.35%
514678 BBM%
50616 9807%
06432 9%
03024 %6t%
03010 9%6.1%%
204402 95.56%
IBA79  495%
01480 W%
478790  9372%
14 W1
BI87  R25%
62616 4192%
58266  H.35%
$5.188 W%
{4728 1%
4232 §957%
437669  86.99%
34010 8B41%
2187 B184%
2287 81.28%
41,7572 86,71%
12848 8615%
10.8433 35,50%
0325 804%
313411 B4 49%
39.2819 B3.95%
389034 B3.40%
38,6072 B2 67%

Ramaining
at the end
of {he month

100,00%
98.77%
%.21%
47.61%
07 41%
0714
06,75%
0,25%
85,15%
0 20%
03.97%
0340%
G267
42 3%
01, 46%
00, 88%
8043%
B9 61%
B9 26%
B8,93%
B8 06%
BT 45%
86,75%
86,16%
§a 6%
84.97%
84.34%
§356%
§3,17%
B283%

Average
Single

monthly
martalify

1,23%
0,90%
0,73%
0.65%
0,58%
0.55%
0.54h
0.62%
063%
0.62%
0.62%
061%
05i%
054%
5%
0,83%
0.83%
083%
062%
0.83%
054%
064%
0,85%
0 5d%
065%
0,35%
0,56%
0,56%
054%

(PR

13,.84%
10.27%
§46%
1 56%
6,72%
6.3%%
6,5%
11%%
1.26%
11%
118%
713%
1.00%
137%
1.37%
127%
730%
1.28%
1%
135%
7.38%
7 46%
148%
145%
152%
7,56%
167%
780%
145%

Montily
Singla
monthly
mortalty

1,23%
0,56%
040%
041%
0.28%
040%
0,52%
f14%
0.68%
057%
0.51%
0,57%
057%
0,95%
0,64%
0,4%%
0,68%
0,5%%
0.3%%
0,58%
0,69%
081%
067%
0,58%
0,80%
0,74
0.93%
0,46%
0,29%

CPR

1384%
6,56%
472%
481%
3.25%
4,10%
6,10%

12 86%
785%
6,5%%
10%%
6,61
6.66%
10,.82%
T41%
5,13%
T87%
687%
45%%
1120%
1.96%
0.28%
1%
6.85%
0,14%
B,56%
1057%
543%
3.3%%

Qutstanding
after
prepayment

528000
522085
517208
01,1870
508570
201300
49,6081
49,0692
485740
48,0824
475645
41.080,1
45.5404
46.062,2
455594
45,0100
45842
41018
436228
434413
426751
42.206,3
17408
12788
408198
403644
199123
394635
078
385755

Principal
Avaible

52,8000

2143
1.568
1533
i.ﬁ{li
1.468
1437
1406
1378

1.6



1
3
3

DATE

noy-00
dic-00

Outstanding
before
prepayment

528000
453212
46.089,3

ASAS DE -HPQTEE

18 da dlciembre de 2000
0.65%
Real  Prapayment
outstanding  Vector
100.00%
31748 82.33%
317002 §1.80%

Remaining
at the and
of the month

100,00%
§241%
§1,60%

Average
Single

monthly
mortality

i

0.64%
065%

Monthly
CPR Single
menthly
mortality
745% (,63%
748% 0,75%

Qutstanding  Principal
CPR after Avaibla
prepayment
52.800
52,8000
8% 381383
g50%  §002 1.318



