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Bonds issue

Series Issue date Principal outstanding Interest type Interest Rate Redemption Rating
ISIN Code Ne° bonds (Bond Unit / Series Total / %Factor) Reference rate and margin Next coupon " Fitch / Moody's / S&P
Payment Date Final maturity (legal) Next B
Current Original Current  Original
Series A1 10/26/2006 0.00 100,000.00 Floating 03/15/2039 AAA
ES0370459002 14,728 0.00 1,472,800,000.00 3-M Euribor+0.120% Quarterly Amortized Aaa
0.00% 15.Mar/Jun/Sep/Dec 15.Mar/Jun/Sep/Dec AAA
Series A2 10/26/2006 0.00 100,000.00 Floating 06/15/2012 AAA
ES0370459010 2,000 0.00 200,000,000.00 3-M Euribor--0.015% Quarterly Amortized Aaa
0.00% 15.Mar/Jun/Sep/Dec 15.Mar/Jun/Sep/Dec AAA
Series A3 (G) 10/26/2006 0.00 100,000.00 Floating 03/15/2039 AAA
ES0370459028 1,303 0.00 130,300,000.00 3-M Euribor+0.010% Quarterly Amortized Aaa
0.00% 15.Mar/Jun/Sep/Dec 15.Mar/Jun/Sep/Dec AAA
Series B 10/26/2006 0.00 100,000.00 Floating 03/15/2039 AA A2
ES0370459036 0.00 39,900,000.00 3-M Euribor+0.200% Quarterly Amortized AA-
0.00% 15.Mar/Jun/Sep/Dec 15.Mar/Jun/Sep/Dec
Series C 10/26/2006 19,306.41 100,000.00 Floating 0.0000% 03/15/2039 To be determined AAA AAA
ES0370459044 11,004,653.70 57,000,000.00 3-M Euribor+0.050% 12/17/2018 Quarterly "Pass-Through" Aal Aaa
19.31% 15.Mar/Jun/Sep/Dec 0.000000 Gross 15.Mar/Jun/Sep/Dec Secuential / AAA AAA
0.000000 Net Pro rata under
certain
circumstances
Total 11,004,653.70 1.900.000.000,00

ated average

years) and matu

g to different hypothe:

of constant prepayment rates (CPR) as of the last Paymen

Société Générale % Monthly CPR (SMM) 0,17 0,34 0,51 0,69 0,87 1,06 1,25 1,44
S % Annual equivalent CPR 2,00 4,00 6,00 8,00 10,00 12,00 14,00 16,00
wap
Société Générale Series C With Average life Years 0.24 0.24 0.24 0.24 0.24 0.24 0.24 0.24
optional Date 12/15/2018 12/15/2018 12/15/2018 12/15/2018 12/15/2018 12/15/2018 12/15/2018 12/15/2018
Assets Custodian redemption * |Final Maturity  Years 0.24 0.24 0.24 0.24 0.24 0.24 0.24 0.24
BBVA Date| 12/15/2018 12/15/2018 12/15/2018 12/15/2018 12/15/2018 12/15/2018 12/15/2018 12/15/2018
Without Average life Years 2.66 2.54 243 233 223 214 2.05 1.97
" optional Datel 05/15/2021 04/02/2021 02/20/2021 01/13/2021 12/09/2020 11/05/2020 10/04/2020 09/04/2020
Fund Auditor P
. redemption *  |Final Maturity ~ Years 15.25 15.25 15.25 15.25 15.25 15.25 15.25 15.25
KPMG Auditores Datel 12/15/2033 12/15/2033 12/15/2033 12/15/2033 12/15/2033 12/15/2033 12/15/2033 12/15/2033
Series A3(G) Guarantee
Estado Espaiiol
Subordinated Loan
BBVA
Start-Up Loan
BBVA
Series C Guarantee
FEI/EIF
Series A2 Underwriter
Banco Europeo de Inversiones
Credit enhancement and financial operations
edit enhancement (CE)
Current Atissue date Assets Balance Interest
% CE % CE Treasury Account 8,399,042.20 -0.400%
Class A 0.00% 0.00 94.90% 1,803,100,000.00  6.65% Servicer ppal collect not yet credited 247,461.31
Series A1 0.00% 0.00 77.52% 1,472,800,000.00 Servicer ints collect not yet credited 8,193.61
Series A2 0.00% 0.00 10.53% 200,000,000.00 — .
Series A3 (G) 0.00% 0.00 6.86% 130,300.000.00 Liabilities Available Balance Interest
Series B 0.00% 0.00 2.10% 39,900,000.00  4.55% Subordinated Credit L/IT 29,450,000.00  2.681%
Series C 100.00% 11,004,653.70 75.71%  3.00% 57,000,000.00  1.55% Subordinated Credit S/T 0.00
Issue of Bonds 11,004,653.70 1,900,000,000.00 Start-up Loan LT 0.00
Start-up Loan S/T 0.00
Reserve Fund 75.71% 8,331,721.10 1.55% 29,450,000.00
Spanish State guarantee
Series A3 (G) 0.00 130,300,000.00

EIF Guarantee

Series C

11,004,653.70

57,000,000.00

Europea de Titulizacion publishes this report to supplement the information laid down in the Offering Circular for the Bond Issue by this Securitisation Fund.
Only the information communicated by Europea de Titulizacion, in pursuance of the provisions of the Offering Circular, shall be considered for third-party publicity and dissemination purposes.

Additional information

Europea de Titulizacion: C/ Lagasca, 120 - 28006 Madrid & +34 91411 84 67 <& +34 91411 8468 = www.edt-sg.com D4 info@edt-sg.com

Official register CNMV: C/ Edison, 4 - 28006 Madrid

B +34915851500 = www.cnmv.com
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09/30/2018

Collateral: SME Loans

Europea de
Titulizacion

Sociedad Gestora de Fondos de Titulizacion

oenera
At
Current At constitution date Current  constitution
date
Count 146 12,521 (C) - Manufacturing industry 6.55% 27.50%
Principal (G) - Wholesale and retail trade; repair of motor vehicles and 7.86% 17.55%
Principal outstanding 10,847,560.41 1,900,021,591.89 E’C;"_":ey:l'ztate acivities 6123%  14.43%
Average loan 74,298.36 151,746.79
Minio 390,53 599 19 (F) - Building 6.21%  10.88%
Maximum 3,160,930.38 7,800,000.00 (1) - Catering trade 9.39%  6.20%
T T (A) - Agriculture, stockbreeding, fishing and silviculture 3.00% 3.76%
Interest rate (H) - Transport and storage 0.58% 3.66%
Weighted average (wac) 1.03% 3.96% (M) - Professional, scientific and technical activities 1.18% 3.50%
Minimum 0.00% 0.25% (N) - Clerical activities and support services 1.33% 2.88%
Maximum 4.39% 8.50% (J) - Information and communications 0.35% 2.71%
Final maturity (S) - Other serv?ces ) 0.90% 1.38%
Weighted average (WARM) (months) 64 79 (B) - Extractive |‘nf:l.us|r|es . . 0.00% 1.37%
Minimum 10/31/2018 09/09/2007 Q)- Healt.h Activities and Social Services - 1.06% 1.23%
Maximum 03/31/2034 12/31/2035 (R) - Artistic, recreational and entertainment activities 0.17% 0.96%
(D) - Supply of electric power, gas, steam and 0.15% 0.94%
Index (principal outstanding distribution) air-conditioning
1-month EURIBOR/MIBOR 0.00% 1.45% (K) - Financial and insu.ran.ce act\vi.(i.es 0.00% 0.54%
2-month EURIBOR/MIBOR 0.00% 0.43% (E) - Water supply, sanitation activities, waste management 0.05% 0.27%
3-month EURIBOR/MIBOR 7.90% 19.27% and depollution
4-month EURIBOR/MIBOR 0.00% 0.05% (P) - Education ) 0.00%  0.20%
5-month EURIBOR/MIBOR 0.00% 0.07% (O) - Government and defence; compulsory Social Security 0.00% 0.06%
6-month EURIBOR/MIBOR 10.89% 38.00%
7-month EURIBOR/MIBOR 0.04% 0.08%
9-month EURIBOR/MIBOR 0.00% 0.04%
10-month EURIBOR/MIBOR 0.00% 0.25%
11-month EURIBOR/MIBOR 0.00% 0.23%
1-year EURIBOR/MIBOR 52.51% 20.43%
1-year EURIBOR/MIBOR (Mortgage Market) 26.23% 9.51%
Mortgage Market: Banks 0.00% 0.55%
Mortgage Market: All Institutions 1.42% 0.29%
Fixed Interest 1.01% 9.36%
e At
Current Last3 Last 6 Last 12 Historical .
Current  constitution
month months months months date
Single month. mort. (SMM) 0.16% 0.05% 0.06% 0.16% 0.56% ﬁ:‘::;‘r‘f'a 1o o
9 o o o o 3 .
Annual Percentage Rate (CPR) 1.94% 0.65% 0.67% 1.95% 6.56% Asturias 2.39% 1.87%
Balearic Islands 0.13% 2.49%
Basque Country 43.24% 8.74%
Canary Islands 2.73% 7.03%
Cantabria 0.98% 1.18%
Castilla-La Mancha 1.68% 3.56%
Castilla-Leon 0.45% 5.56%
Catalonia 11.07% 13.14%
Ceuta 0.15%
Extremadura 0.23% 1.45%
Galicia 0.93% 3.71%
La Rioja 0.91%
Madrid 11.04% 12.28%
Melilla 0.11%
Murcia 0.03% 3.1%
Navarra 0.14% 1.36%
Valencia 8.60% 16.61%

Current delinquency

Aging Assets Overdue debt Outstanding debt Total debt
Principal Interest Other Total % %

Delinquencies
Up to 1 month 35 10,413.01 360.76 131,321.69 142,095.46 0.68 121,894.64 263,990.10 125
from > 1 to < 2 months 5 15,157.90 287.74 0.00 15,445.64 0.07 97,760.04 113,205.68 0.53
from > 3 to < 6 months. 1 2,784.00 158.38 0.00 2,942.38 0.01 16,756.44 19,698.82 0.09
from = 18 to < 24 months 1 26,055.27 1,470.79 0.00 27,526.06 0.13 32,663.53 60,189.59 0.28
from 2 2 years 320 18,888,611.51 1,240,548.85 431,541.61 20,560,701.97  99.09 150,755.21 20,711,457.18 97.84

Subtotal 362 18,943,021.69 1,242,826.52 562,863.30 20,748,711.51 100.00 419,829.86 21,168,541.37 100.00
Total 362 18,943,021.69 1,242,826.52 562,863.30 20,748,711.51 419,829.86 21,168,541.37

Only the information communicated by Europea de Titulizacion, in pursuance of the provisions of the Offering Circular, shall be considered for third-party publicity and dissemination purposes.

Additional information

Europea de Titulizacion: C/ Lagasca, 120 - 28006 Madrid & +34 91411 84 67 <& +34 91411 8468 = www.edt-sg.com D4 info@edt-sg.com
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