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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 / SCOPE
Payment Date Final maturity (legal) Next
Current Original Current  Original
Series A 07/18/2016 34,083.87 100,000.00 Fixed 1.0000% 10/21/2029 At+sf A+ Aa2
ES0305155006 6,125 208,763,703.75 612,500,000.00 1% 07/21/2020 Quarterly "Pass-Through" Aa1 (sf) AAA
34.08% 21.Jan/Apr/Jul/Oct 86.156449 Gross 21.Jan/Apr/Jul/Oct Secuential AAAst
69.786724 Net
Series B 07/18/2016 100,000.00 100,000.00 Fixed 1.5000% 10/21/2029 CCCsf ccCB1
ES0305155014 875 87,500,000.00 87,500,000.00 1,5% 07/21/2020 Quarterly "Pass-Through" Ba1 (sf) BB
100.00% 21.Jan/Apr/Jul/Oct 379.166667 Gross 21.Jan/Apr/Jul/Oct Secuential BBsf
307.125000 Net
Total 296,263,703.75 700.000.000,00

stimated average life (in years) and maturity acc: hypothesis of constant prepayment rates (CPR) as of the last Paymel
% Monthly CPR (SMM) 0,17 0,34 0,51 0,69 0,87 1,06 125 144
% Annual equivalent CPR 2,00 4,00 6,00 8,00 10,00 12,00 14,00 16,00
Series A With Average life  Years 131 1.25 1.20 1.16 111 1.07 1.03 0.99
optional Datel  08/10/2021 07/22/2021 07/04/2021 06/16/2021 05/31/2021 05/16/2021 05/01/2021 04/18/2021
redemption * | Final Maturity ~ Years 2.75 2.75 2.75 2.50 2.50 2.50 2.25 2.25
Date|  01/21/2023 01/21/2023 01/21/2023 10/21/2022 10/21/2022 10/21/2022 07/21/2022 07/21/2022
Without Average life Years 1.31 1.25 1.20 1.16 1.11 1.07 1.03 0.99
optional Datel  08/10/2021 07/22/2021 07/04/2021 06/16/2021 05/31/2021 05/16/2021 05/01/2021 04/18/2021
redemption * | Final Maturity ~ Years 275 2.75 2.75 2.50 2.50 2.50 2.25 2.25
Datel  01/21/2023 01/21/2023 01/21/2023 10/21/2022 10/21/2022 10/21/2022 07/21/2022 07/21/2022
Series B With Average life Years . . . . . A A .
optional Datel  07/08/2023 06/29/2023 04/11/2023 04/04/2023 03/26/2023 01/09/2023 01/01/2023 10/13/2022
redemption * |Final Maturity  Years 3.25 3.25 275 2.75 2.50
Datel  07/21/2023 07/21/2023 04/21/2023 04/21/2023 04/21/2023 01/21/2023 01/21/2023 10/21/2022
Without Average life  Years 4.30 4.20 4.11 4.02 3.92 3.83 3.74 3.65
optional Datel  08/08/2024 07/03/2024 05/30/2024 04/25/2024 03/21/2024 02/18/2024 01/15/2024 12/12/2023
redemption * | Final Maturity ~ Years 7.76 7.76 7.76 7.76 7.76 7.76 7.76 7.76
Datel  01/21/2028 01/21/2028 01/21/2028 01/21/2028 01/21/2028 01/21/2028 01/21/2028 01/21/2028
Restitution period will end up 01.22.2018. Meanwhile loans will be restitute in every payment date for its initial amount available in each payment date.
* 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, when the securitised assets Revolving Period is over.
Hypothesis of delinquency and default assumptions of the securitised assets: 0%
Credit enhancement and financial operations
Credit enhancement (CE)
Current Atissue date Assets Balance Interest
% CE % CE Treasury Account 55929,971.17  0.000%
Series A 70.47% 208,763,703.75 40.16%  87.50% 612,500,000.00  17.00% Principals Account ) .
Series B 29.53% 87,500,000.00 10.63%  12.50% 87,500,000.00  4.50% Servicer ppal collect not yet credited 1,144,098.95
Issue of Bonds 296,263,703.75 700,000,000.00 Servicer ints collect not yet credited 205,329.22
Reserve Fund 10.63% 31,500,000.00 4.50% 31,500,000.00 Liabilities Available Balance Interest
Subordinated Loan L/T 31,500,000.00  0.000%
Subordinated Loan S/T
Start-up Loan L/T 0.00
Start-up Loan S/T 0.00
Collateral: C loans to individual:

Count

Principal

Principal outstanding
Average loan

Minimum
Maximum

Interest rate

Weighted average (wac)

Minimum
Maximum

Final maturity

281

Weighted average (WARM) (months)

Minimum
Maximum

Index (principal outstanding distribution)

Fixed Interest

Current

38,066

,935,941.21

7,406.50
31.80
48,129.78

7.43%
3.99%
15.00%

46
06/01/2020
12/05/2027

100.00%

At constitution date

68,490

699,989,189.87
10,220.31
3,167.06
92,358.62

8.18%
4.00%
15.00%

61
12/01/2016
02/28/2026

100.00%

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.
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Prepayments Geographic distribu
- At
Current Last 3 Last 6 Last 12 Historical .
Current  constitution
month months months months date
9 o o
Single month. mort. (SMM) 0.47% 0.39% 0.58% 0.67% 0.72% 2;‘::;“:‘”'“‘ 1820% 1?‘2?4“
0, 0/ 0 U o - o - o
Annual Percentage Rate (CPR) 5.53% 4.63% 6.74% 7.74% 8.30% Asturias 2.03% 1.08%
Balearic Islands 2.42% 2.16%
Basque Country 2.83% 3.18%
Canary Islands 7.80% 6.49%
Replenishment of securitised assets Cantabria 0.58% 0.54%
Castilla-La Mancha 5.27% 5.34%
illa-| o o
Last acquisition (date) 01/2212018 Castila-Leon 344% 3:38%
. Catalonia 20.26% 22.28%
Number of loans acquired 2,681
Additional loan principal 54,002,900.38 Ceuta 0.07% 0.05%
Cumuintive seauintions At Extremadura 3.50% 3.23%
a . Galicia 3.48% 3.73%
Number of loans acquired 14,517 e
Additional loan principal 306,766,302.81 La Rioja 0.30% 0.34%
Next acquisition (datep) g T Madrid 944% - 10.83%
) Melilla 0.19% 0.20%
End of revolving period 01/22/2018 Murcia 6.85% 6.07%
Navarra 0.28% 0.38%
Valencia 11.42% 11.61%

Current delinquency

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

Delinquencies
Up to 1 month 745 157,639.89 36,889.88 0.00 194,529.77 1.73 6,335,798.86 6,530,328.63 16.33
from > 1 to < 2 months 751 289,143.39 75,126.91 0.00 364,270.30 3.24 6,476,218.83 6,840,489.13 16.06
from > 2 to < 3 months 555 300,259.16 77,485.42 0.00 377,744.58 3.36 4,486,255.28 4,863,999.86 11.42
from > 3 to < 6 months 298 244,277.87 72,973.66 0.00 317,251.53 282 2,359,452.23 2,676,703.76 6.28
from > 6 to < 12 months 366 514,876.83 172,757.81 0.00 687,634.64 6.12 2,689,387.57 3,377,022.21 7.93
from 2 12 to < 18 months 321 792,395.09 242,248.16 0.00 1,034,643.25 9.21 2,082,739.94 3,117,383.19 7.32
from 2 18 to < 24 months 325 1,043,307.69 343,520.10 0.00 1,386,827.79  12.35 1,985,890.82 3,372,718.61 7.92
from = 2 years 964 5,127,173.12 1,741,550.99 0.00 6,868,724.11  61.16 4,949,405.51 11,818,129.62 27.74

Subtotal 4,325 8,469,073.04 2,762,552.93 0.00 11,231,625.97  100.00 31,365,149.04 42,596,775.01 100.00
Total 4,325 8,469,073.04 2,762,552.93 0.00 11,231,625.97 31,365,149.04 42,596,775.01
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