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MORTGAGE BACKED SECURITIES: BONOS DE TITULIZACIÓN HIPOTECARIA (STRUCTURE SENIOR/MEZZANINE)

AVERAGE LIFE (IN YEARS) AND MATURITY ACCORDING TO DIFFERENT HYPOTHESIS OF PREPAYMENT RATES

(1) Optional Clean up call when the amount of the Outstanding Balance of the Securitised Loans is less than 10 per 100 of the initial Outstanding Balance.
Hypothesis of delinquency and default assumptions of the mortage backed loans: 0%.
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BZ HIPOTECARIO 1 FONDO DE TITULIZACIÓN HIPOTECARIA
INFORMATION AS OF 30th APR, 2004

SERIES ISSUE PRINCIPAL OUTSTANDING INTEREST TYPE INTEREST TYPE REDEMPTION (EUROS) RATING
MOODY´S/ FITCHNEXTFINAL MATURITY

FREQUENCY UNIT/%OUTST. CURRENT ORIGINAL
CURRENT

PAYMENT DATE
ISIN CODE (UNIT /Nº BONDS /TOTAL) REF. RATE AND MARGINDATE
PRIORITY CURRENT

ES0315271009
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AGING
 • Up to a month
 • From 1 to 2 months
 • From 2 to 3 months
 • From 3 to 6 months
 • From 6 to 12 months
 • Over 1 year

CREDIT ENHANCEMENT AND FINANTIAL OPERATIONS

CREDIT ENHANCEMENT (CE) (EUROS) OTHER FINANTIAL OPERATIONS (CURRENT) (EUROS)

ASSETS
TREASURY C.

SERIES A SERVICER PPAL COLLECT NOT YET CREDITED
SERIES B SERVICER INTS COLLECT NOT YET CREDITED

ISSUE BONDS
LIABILITIES

RESERVE FUND SUBORDINATED LOAN

ADDITIONAL INFORMATION
MANAGEMENT COMPANY: EUROPEA DE TITULIZACIÓN, S.A., S.G.F.T - C/ Lagasca, 120 -MADRID - Phone 3491 411 84 67 - Fax 3491 411 84 68

  E-mail: info@eurotitulizacion.com
OFFICIAL REGISTER: COMISIÓN NACIONAL DEL MERCADO DE VALORES - Pº de la Castellana, 19 -MADRID - Phone 3491 585 15 00
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INFORMATION AS OF 30th APR, 2004
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