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

 TOTALS

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%.

COLLATERAL: RESIDENTIAL MORTGAGE LOANS (MORTGAGE PARTICIPATIONS)
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CURRENT
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 PRINCIPAL:
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6,08 5,76

(03/06/2009)
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(16/04/2014)
11,13

(16/10/2021)
4,50

(31/05/2008) (28/02/2008)
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(16/07/2024)
7,80

20,89

24,36

32,1532,15

(16/04/2017)
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AT CONSTITUTION DATE

(07/06/2024)

11,63

22,39
(16/01/2026)
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6,10
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5,335,66
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2,7090%

8,08%0,000%
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5,84%
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(16/07/2016)
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0,73%

ISIN CODE

A 79.568,33
PRIORITY

DATE

25.10.2001

B
ES0314019011

CURRENT

2,3890%

NET

FINAL MATURITY
FREQUENCY

485,78 GROSS
412,91

(EURO)
REF. RATE AND MARGIN

PAYMENT DATEORIGINAL

1.273.600.000,00

100.000,00
12.736

MOODY'S/S&PNEXT
ORIGINAL

16.07.2003 Aaa/AAA
CURRENT

Aaa/AAA
UNIT / %OUTST.

Senior
16.10.2038

EURIBOR 3M + 0,26% QUARTERLY
FLOATING

NEXT COUPON:
SENIOR 16.01/04/07/10 16.10.2003 16.01/04/07/10 Pass Through

ES0314019003 12.736

A2/A+

779,61

16.01/04/07/10

FLOATING

EURIBOR 6M +  1,46%

Mezzanine
Pass Through

6,97%4,70%% ANNUAL EQUIVALENT (CPR)

6,88 6,43 6,029,41

12,39
(16/04/2017) (16/01/2016)

12,88

8,238,80

13,6414,64
(16/04/2018)

11,91
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With optional

(16/01/2022)

28,06
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years

years

(26/10/2028)(15/09/2031)
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12,88

(24/03/2027)
23,58

(16/10/2035)
12,88

(16/07/2016)
14,64

6,44%

LAST 6 LAST 12

(16/06/2011)

(16/10/2035)
32,15 32,15

(16/10/2035)(16/10/2035)

1,15
288.011,58

12.012,78

3,50%

25,54%

MONTHS HISTORICAL
LAST 3

5,88%
7,58%

10,16%
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8,41%

7,74%
AT CONSTITUTION DATE

14,18%

A2/A+16.10.2038

16.01/04/07/10

To be determined

BANKINTER 3 FONDO DE TITULIZACIÓN HIPOTECARIA
INFORMATION AS OF 31st AUG, 2003

ISSUE INTEREST TYPE REDEMPTION (EURO)INTEREST RATESERIES RATING

79,95

-

% POOL

10,63

NET

MONTH

8,14%
0,71%

100.000,00

TOTAL OUTSTANDING

8,37%

100,00%

211

AT CONSTITUTION DATE

EURIBOR 6M + 0,58%
16.01/04/07/10

NEXT COUPON:

692,3 GROSS

100.000,00

15.200.000,00

16.10.2038

16.10.2003

NET

FLOATING

588,45

3,5890%

QUARTERLY337

SUBORDINATED

C
ES0314019029

25.10.2001
152 Sequential

GROSS917,19
16.10.2003

NEXT COUPON:
16.01/04/07/10
QUARTERLY

To be determined

Pass Through

Baa3/BBB+Baa3/BBB+

0,66%
7,61%



BANKINTER 3 FONDO DE TITULIZACIÓN HIPOTECARIA
INFORMATION AS OF 31st AUG, 2003

CURRENT DELINQUENCY (EURO)

 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
SERIES C

ISSUE BONDS
LIABILITIES

SUBORD. LINE OF CREDIT 1,24% STARTING EXPENSES LOAN
(AVAILABLE) SUBORDINATED CREDIT

ADDITIONAL INFORMATION
MANAGEMENT COMPANY: EUROPEA DE TITULIZACIÓN, S.A., S.G.F.T - C/ Lagasca, 120 -MADRID (SPAIN) - TEL. (34) 91 411 84 67 - Fax (34) 91 411 84 68

  E-mail: info@eurotitulizacion.com
OFFICIAL REGISTER: COMISIÓN NACIONAL DEL MERCADO DE VALORES - Pº de la Castellana, 19 -MADRID - TEL. (34) 91 585 15 00

1,43% 15.200.000,00 1,24% 1,15%

0,00 3,13% 13.225.000,00
13.225.000,00

95,40% 1.013.382.250,88 5,85% 96,30% 1.273.600.000,00 4,92%

CURRENT AT ISSUE DATE BALANCE INTEREST
% CE % CE 22.492.824,92 2,16%

4.047.282,94
3,17% 33.700.000,00 2,68% 2,55% 33.700.000,00 2,24% 1.129.039,47

1.062.282.250,88 1.322.500.000,00
BALANCE AVAILABLE

1.436.849,12 3,13% -13.225.000,00

55,54%

% LOAN
TO

VALUE

67,66%
73,30%

55,26%

81,25%

50,39%

311

238
37

13
19

2
2

11.776,50

INTEREST TOTALS

16.316.159,57
MATURE

PRINCIPAL

2.325.279,78
22.070,59

12.656,10

PARTICIPATIONS AND OTHERS

67.774,74

15.200.000,00 1,00%

98.468,61
5,27%

13,50%
22.641,35 13,85%

8.620
100,00%163.469,83 20.917.308,56

1.242.187,4921.394,788.738,68

9.246,88
22.067,92

247.919,66 270.561,01

12,83%20.970,88
16.383.934,31

2.346.250,66

TOTAL DEBT
MORTGAGE

REMAININGNUMBER

0,49%

10.051,85

UNPAID AMOUNTS

%

13,09%

41,46%
11,13%

45.704,15

5.699

12.016,07
5,99%
3,38%

100,00%
104.321,65

1.263.582,27 60,17%

INTEREST

712.128,49

77,72%
%

DEBT TO

21.080.778,3965.001,22

9.194,38

690.060,57

95.701,492.921
13.394,47

1,00%

 TOTAL

1,28%


