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Madrid, 30 de mayo de 2000

Ref.: BONOS DE TITULIZACION HIPOTECARIA
265.000.000 Euros F.'T.H. UCI 5

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

o Informe trimestral de los Bonos de Titulizacion Hipotesaria.

¢ Informe trimcstral de las Participaciones Hipotecarias.

¢ |nforme (rimestral de origen y aplicacion de fondos (caja).

e Tasas de Prepago histéricas; y vida media residual de los Bonos de
Titulizacién Hipotecaria.

Atentamente,

1 gnacio\Q Wﬂ
Directg: eral




DENCMINACION DEL FONDO:

I FONDO DE TITULIZACION HIPOTECAR A: UCI 5

INFORMACION

CORRESPONDIENTE AL: _
TRIMESTRE/SEMESTRE [ 15/02/00— 16/)5/00 | ANO: | _2000

Personas que asumen la respansabilidad de esta informacién y cargos que | Firma: j

ocupan:

lgnacio Ortega Gavara - Director General

I. DATOS GENERALES SOBRE EL FONDO

Fecha de Constitucion del! 3 de junio de 1.999 Agente de Pago Bonis BSCH
Fonde
Fecha Desembalso BTH'S | 8 de junio d¢ 1.99% Negociacion Mercad AlAF
Fecha Final Amortizacidn | 15 de febrero de 2.029 | Agencia de Calificacidn Moody's
BTH'S
Sociedad Gestora BSCH de Titulizacidn Calificacidn: Inicial | Actual
Qriginador PH's Unidn de  Créditos | Emisién Principal Aaz Aaa
Inmebiliarios
Emision Subordinad 2 AZ A2

. VALORES

EMITIDOS POR _EL FONDO: BONOS DE TITULIZACION

HIPOTECARIA

NU

SERIES NOMIMAL EN
PRELACION BTH'S CIRCULACION
CODIGO ISIN
Inicial Actual Act/Inic
Serie A Preferente Nominal Unitario 100,000 € B88.515,32 €
(ISIN=ES0322069008) 2.530 Nominal Total 263.000.000 € 226.473.758,08 € 29,52%
Serie B Subaordinada Nominal Unitario 100,000 € 100.000 €
{ISIN=ESD322069018) 120 Neminal Total 12.000.000 € 12,000,000 € 100%
AMORTIZACION E INTERESES BTH'S
Actual Préximo

Fecha Amortizacion
Periodo Actual

18 de mayo de 2000

Fecha Préximo Gupon

16 de agosto de 2,000

Amertizacion devengada

no pagada 0 Tipo de Interés Serie A- 46213%
Amortizacion Calendario NO Serie B - 5,0218%
Amortizacién Serie A 2.863,17€ Importe Bruto | Serie A - 1.042 69 €
Amortizacién Serie B a Proximeo Cupon Serie B = 1.265,77€
Intereses Brutos Serie A 368,090 £ Importe Neto Préximeo | Serie A - 885,01€
Intereses Brutos Serie B 1.040,44 £ Cupan Serie B — 1.037,93€




INl. VALORES ADQUIRIDOS POR EL FONDQ: PARTICIPACIONES HIPOTECARIAS

(Participacidn en Préstamos Hipotecarios)

PRESTAMOS HIPOTECARIOS A LA EMISION SITUACIGN ACTUAL
Nimero de Préstamos 5.502 5.200

Saldeo Pendiente de Amortizar 265.000.190,10 € 238.473.761,83 €
PH's

importes Unitarios Préstamos 43,164 34 £ 45.860,34 €
Vivos

Tipo de Interés 5,10% 4. 81%

TASAS DE AMORTIZACION ANTICIPADA

SITUACION ACTUAL

Tasa mensual actual anualizada: £,58%

Tasa ltImes 12 meses anualizada: £,08%

Tasa anualizada desde Constitucion del Fondo: £,13%

MORGSIDAD ACTUAL Hasta 1 mes De 1 a6 meses Mayar de 6 meses
Dauda Vencida (Principal + 14169937 € 84208, 37 € 7.52270€
Intereses)

Deuda Pendiente Vencimianteo 238 382.777,37 £
Deuda Total 141.6688,37 € 84 200,37 & 238.400.300,07 €




FONDO DE TITULIZACION HIPOTECARIA

UCI 5
INFORME TRIMESTRAL DE ORIGEN Y APLICA.CION DE FONDOS
(CAJA)
Fecha: 16 de mayo de 2000
A.- ORIGEN: 10.171.795,89 €
a) PRINCIPAL COBRADO
1. AMORTIZACION DE PH'S: 7.243.813,70 €
b) INTERESES COBRADOS
1. INTERESES DE PH'S: 2.835.934.78 €
2. INTERESES DE REINVERSION: 92.047,41 €
B.- APLICACION: 10.171.795,89 €
1. GASTOS CORRIENTES: 33.816,45 €
2. INTERESES DE BTH'S SERIE A: 2.198.320,11 €
-3 INTERESES DE BTH’S SERIE B 124.852.80 €
4, AMORTIZACION DE BTH'S: 7.043.813,96 €
5. INTERES PRESTAMO SUBORDINADO A: 5423691 €
6. AMORTIZACION DEL PRESTAMO
SUBORDINADO A: 71.770,34 €
7. COMISIONES A FAVOR DE UCT: 44498532 €



C.- ESTADO DE LA CUENTA DE TESORERIA:

a) EN CONCEPT() DE FONDQO DE RESERVA

1. SALDO ANTERJOR: 5.565.000 €
2. UTILIZACION DEL PERIODO: 0 €
3. SALDO ACTUAL: 5.565.000 €
b) RETENCION A CUENTA DEL IS 139.192,53 €
¢) GASTOS DE EMISION NO SATISFECHOS 65.817,96 €

TOTAL (A+B+C+D) 5.770.010,49 €



PREPAYMENTS - UGI5
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NEAL 44.092
MEZZ. DECLINN 8,00%
MEZZ. STORS DECLINN 1,00%
VIDA RESIDUAL DESDE 08/05/00
663 9,23
‘ SERIE A SERIE B
FRINCIPAL SENIOR MEZZANIE PRINCIPAL  VIDA PRINCIPAL VIDA
FECHA AVAILABLE NOTES NOTES MEDIA MEDIA
42 095 6558 1,696,632
08/07199 0  42.095.658 1.996.632 0 0 0 0
08/08/99 1 0 42.085.558 1.996.632 ] 0 0 4]
08/09/29 1 0 42005658 1.956.632 i 0 0 0
08/10/99 1 0 42.0%5.658 1.996.632 0 0 0 0
08/11/99 1 2022919  42.095.658 1.995.632 2022819  -3613.171.302 | 0
0812/99 1 0  40.072.738 1.906.632 0 0 0 0
08/01/00 1 0 40.072.739 1,896,632 0 ») a y]
08/02/00 1 1.176.836  40.072.738 1.995.632 1.176.836  -i035.815.2656 ) 1]
08/03/Q0 1 0  38.885.8202 1.996.632 ] 0 0 0
08/04/00 1 0 38.895.902 1.896.632 | 0 0 o]
080500 1 1.149.971  38.885.902 1,996,632 1.149.971 0 ] 0
0aI06/00 1 0 37.745.931 1,006,632 0 0 0 0
08/07/00 1 0 37.745.931 1.996.632 0 a 0 0
03/08/00 1 1.123.821  37.745.931 1,006,632 1.123.821 103.391.572 0 0
0808100 4 0 368.6822.110 1,006.632 a 0 0 0
08/10/00 1 0 36.6822.110 1.896.632 0 0 0 0
Q8/11/00 1 1.098.253 36622110 1.995.632 1.098.253 202.078.588 0 0
08M2/00 1 0 35.523.856 1.896.632 0 0 0 0
080101 1 0  35523.858 1.096.632 ‘ 0 0 0 0
08/02/0% 1 1.073.130 35.523.856 1.896.632 1.073.130 293,183,834 0 0
08/03/07 1 0 34450727 1.895.632 0 4] 0 4]
08/04/01 1 0 34.450.727 1.895.632 0 0 0 0
08/05/01 1 1.048.608  34.450.727 1,006.632 1.048.606 382.741.153 a 0
08/06/01 1 0 33.402.121 1.896.632 0 0 0 4]
08/07/01 1 0 33402121 1,995,632 0 0 0 0
08/08/01 1 1.024.626 33.402.121 1.896.632 1.024.625 468.253.939 0 0
08/08/G1 0 32.377.495 1.996.632 0 0 0 Q
08/10/01 1 0 32.377.495 1.8996.632 0 0 Q 0
08/11/01 1 1.001.178  32.377.495 1.806.632 1.001.178 540,646.918 0 0
081201 1 0  31.376.317 1.886.532 0 0 g 0
08/01/02 1 0 31.378.317 1,006.632 a 0 0 0
08/02/02 1 978.110 31.376.317 1.996.632 978.110 626.068.329 a 0
08/03/02 1 0  30.398.207 1,006.632 0 0 0 0
08/04/02 0  30.398.207 1.996.632 0 a D 1)
08/05/02 1 55607 30398207 1.996 632 955,607 667.593.219 0 0
08/06/02 1 0 29.4428600 1.995. 632 0 0 0 4]
08/07/02 1 0 29442600 1,9086.632 0 Q 4] 0
08/08/02 1 933.251  29.442.600 1.996.632 933,251 7£7.132.433 0 0
08/09/02 1 0  28509,349 1.096.632 Q 0 0 0
Q8/10/02 1 D 28509348 1.996.6332 0 0 4] 0
oa/M11/02 1 911.582 28.500.349 1.098.622 911.582 8131856502 0 0
oaMz0z 1 Q0 27.897.767 1.986.632 0 ] 0 0
08/01/03 1 0 27.587.767 1.996.632 0 4] ) )
08/02/03 1 HOU,482  Z7.587.7687 1,906,632 £90.482 8C5.824.453 0 0
08/03/03 1 0 26.707.285 1.998.6832 0 a 0 0
08/04/03 1 0 26.707.28% 1,098,632 a 0 ) 0
08/05/02 1 BGY.BEZ  26.707.285 1.096.632 B6Y. 882 9F2,521.088 0 o

s



DEAL 44.082

MEZZ, DECLINN g,00%

MEZZ. 5TOPS DECLINN 1,00%

VIDA RESIDUAL DESDE 08/Q5/00

6,63
SERIE A
PRINCIPAL  SENIOR MEZZANIE PRINGIFAL VIDA,

FECHA AVAILABLE NOTES NOTES MEDIA
08/06/03 1 0 25837403 1.898.622 0 0
08/07/03 1 0 25.837.403 1.986.632 a 0
08/08/03 1 845282  25.837.403 1.996.632 B45282  1.008.0898.253
DE/0S/03 1 Q0 24888121 1,8996.632 0 o
08/M10/03 1 0 2488811 1.898.832 0 0
Q8M1/03 1 826376  24.98B.121 1.996.632 770,179 98£.058.928
08/12/03 1 0 24.217.942 1.8937.435 0 0]
08/01/04 1 0 24217.842 1.837.433 0 0
08/02/04 1 808.866  24.217.942 1.937.435 749.859  1.024.194.03582
08/03/04 1 0 23487 983 1.877.439 0 0
08/04/04 1 0 Z23.467.933 1.877.439 0 0
Q8/05/04 1 791.047  23.467.983 1.877.439 732,451 1.070.110.520
Q8/08/04 1 0 22735532 1.818.843 0 0
08/07104 1 0 22735532 1.818.843 0 0
08/08/04 1 771.668 22735532 1.818.843 714.498  1.104.615.341
08/08/04 1 Q0 22.021.034 1.761.683 0 Q
08/M10/04 1 0 22021034 1,761.683 0 0
08/11/04 1 753.187  22.021.034 1.761.683 697.396  1,147.218.001
08/12/04 1 0 21.323.538 1.705.891 0 0
08/01/05 1 0 21.323.638 1.705.891 0 0
08/02/05 1 734.807  21.323.638 1.705.881 680.469 1.181.975.039
0B/03/05 1 0 20.643.165 1.651.454 0 0
08/04/05 1 0 20643189 1.651.454 0 0
08/05/05 717.375  20.643.168 1.651.454 864.236 1.21.2.855.083
08/06/05 1 0 19.978.933 1.598.315 Q 0
08/07/05 1 0 12.975.932 1.598.315 D 0
08/08/05 1 99,207 19,878,933 1.698.315 647414 1.241.740.218
08/09/05 1 0 18331.519 1.646.521 0 o
08/10/05 1 0 18.331.518 1.546.521 0 0
08/11/a5 1 682128  19.331.519 1.546.521 631.600 1.262.916.142
08/12/05 1 0  18.859.919 1.495.883 0 0
08/01/06 1 0 18.689.919 1,405,683 0 0
08/02/06 1 B65.55% 18.699.919 1,495,893 616,255 1.295.367.721
Q8/03/06 1 0 18.083.664 1.446.683 0 0
08/04/06 1 0 18.083.664 1.446.693 0 0
08/05/08 1 5645.615  18.083.664 1.446.693 601,485  1.317.875.509
0B/06/06 1 0 17482169 1,388,574 0 0
0B/O7/06 1 0 17.4B2.168 1.398.574 Q 0
038/08/08 1 §33.936 17482169 1.388.674 586608  1.339.225.230
08/09/06 1 ¢ 16.895.581 1.351.645 0 0
Q8/10/08 1 0 16.885.561 1.351.645 0 0
08/M1/06 1 818,188 16,895,561 1.351.845 572.387 1.385.443.013
08/12/08 1 0 16.323.164 1.305.853 0 0
08/01/07 1 0 16.323.164 1.305.853 0 0
08/02/07 1 602,784  16,323.164 1,305,853 £58.142  1.376.936.800
08/03/07 1 0 15.765.022 1.261.202 0 0
08/04/07 1 0 15765022 1,261.202 G 0
08/05/07 1 588.118  15.765.022 1.261.202 544 552 1.3£1.873.525

215
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DEAL 44,092

MEZZ DECLINN 8,00%

MEZZ. STOPS DECLINN 1,00%

VIDA RESIDUAL DESDE 08/05/00
6,63

SERIE A

PRINCIPAL SENIOR MEZZANIE PRINCIPAL VIDA
FECHA AVAILABLE NOTES NOTES MEDIA

08/06/07 1 0 15220470 1.297.638 4] 0
Q8/o7/o7 1 0 15220470 1.217.638 0 0
08/08/07 1 572.515 15220470 1.217.638 530,108  1.405.720.792
08/09/07 1 0O 14,680,364 1.175.229 0 0
08/MGO7 1 0 14.620.384 1.175.229 0 0
0&/M11/07 1 558,080 14.680.364 1.175.229 516,741 1.414.869.361
08/12/07 1 0 14.173.623 1.133.880 0 0
0B/a1/08 1 0 14473623 1,133.850 0 a
08/02/08 1 541.781 14,173,823 1,133.880 501,848  1.420.670.802
08/03/08 1 0 13671874 1.083.758 0 0
08/04/08 1 Q0  13.871.074 1.003.758 0 0
08/05/08 527.366  13.671.974 1.093.768 488302  1.426.818.211
0s8/08/08 1 0 13183672 1.054.684 Q 0
08/07/08 1 Q  13.183.672 1.054,604 o 0
08/08/08 1 512776 13183672 1.054.694 474792  1.431.023.780
08/09/08 1 0 12708.880 1.016.710 0 0
oB/M10/08 1 0 12708.880 1.018.710 Q 0
08/11/08 1 499512  12.708.880 1.046.710 452,511  1.435.558.172
08/M12/08 1 0 12246360 979,710 0 0
Q8/01/08 1 0 1224853869 973.710 Q 0
0g/a2/08 1 486.384 12,246,389 979.710 £50.365  1.44).287 467
0B/03/09 1 0 14.756.004 943.680 0 0
08/04/09 1 0 11.798.004 943.880 0 G
08/05/09 1 4741356  11.786.004 843.680 439.014  1.443.038.548
DE/0G/08 1 D 11.358.880 508.558 0 0
08/07/08 1 0 11.355.990 908.559 Q 0
0s/as/o8 1 460,946 11,356,990 908.559 426,802 1.442.162.870
0BMSOS 1 0 10.930.188 874.415 0 0
08/10/08 1 0 10.830.188 874.415 0 0
08/11/09 1 448943  10.530.188 874.415 415688 1.442.851.723
08/12/09 1 0 10.514.500 841,160 0] o]
og/01/10 1 0  10.514.500 B41.1680 0 0
08/02/10 1 436157  10.514.500 841.160 403,849 1.43B.912.666
08/03/10 1 0 10110652 808.852 Q 0
08/04/10 1 0 10.110.652 B08.852 0 a
08/05/10 1 424.631 10.110.652 308,852 393177  1.435883.527
08/06/10 1 G 8.717.474 T77.338 a 0
Q8/07M0 1 0 9.717.474 777.398 a 0
08/08M0 1 411.080 8.717.474 777,398 380629 1.4:5.076.164
aos/09/10 1 0 9.336.845 746.948 Q 0
08M10M0 1 0 9.336.845 746.548 o 0
08/11/M10 1 399,481 89,336,845 746.948 369.890 1.418.888.141
08M12/10 1 G 8.966.855 717.356 0 0
08/01/11 1 0 8.966.955 717.356 o 0
08/02/11 1 387.649 8.966.855 717.356 358.834 1.409.8082.577
08/03/11 1 0 8.608.021 658,642 0 0
08/04/11 1 0 8.608.021 688.642 0 0
0B/OS/M11 1 377.147 8.608.021 £88.642 349.210  1.402.778.073
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DEAL 44 092

MEZZ. DECLINN 8,00%

MEZZ STOPS DECLINN 1,00%

VviDA RESIDUAL DESDE 08500
6,63

SERIE A

PRINCIPAL SENIOR MEZZANIE PRINCIPAL  VIDA
FECGHA AVAILABLE NOTES NOTES MEDIA

DB/BMT 1 0 8.258.811 660,705 0 0
08/mo7/M11 1 0 8.258.811 660,705 0 0
08/08/17 1 365,458 82588 811 660.705 5458.387  1.390,432.077
08/09/11 o} 7.920.424 £33.634 0 0
08M0M1 1 0 7.520.424 633,634 0 0
0841141 1 355.284 7.920.424 533.634 328.967 1.381.985.671
08/12/11 1 0 7.591.457 &07.317 0 0
o8/01/12 1 0 7.581.457 607.317 ] 0
08/02/12 1 344.515 7.591.457 607.217 318.895 1.363.446.752
08/03/12 1 0 7272 462 531,797 0 0
08/04/12 1 0 7.272.462 581,797 0 4]
08/05/12 1 335.026 7.272.462 581,797 310,210  1.353.540.154
0B/OS/12 1 0 6.962 252 556,980 0 0
0810712 1 ) 6.962.252 556.980 0 0
08/08/12 1 320,383 £.982.252 556,980 206.651  1.327.511.308
08/09/12 1 Q 6,665,601 533,248 a 0
08M M2 1 0 6,665,601 533.248 0 0
0gM1/12 1 309,333 8,665,601 533 248 286,420  1.308.079.325
Q822 1 0 6.278.181 510.335 0 o
08/01/13 1 0 &.378.181 510.235 0 0
os/a2/M43 294,039 6.379.181 510,335 272,258 12688450229
os/osMs O 6,105,923 ABE 554 0 0
08/04/13 1 0 6.105.823 488.554 0 0
08/05/13 1 283.009 6.108.923 488 554 262045  1.244.180.453
08/06/13 1 0 5.544 878 467.550 ] 0
0807113 1 Q 5.844.878 467,590 0 0
0B/08/13 1 270.324 5.844 878 467.590 250,300 1.211.451.765
0B/0%/13 1 0 5.584.578 A47 586 0 )
08/10/13 1 0 5.594 578 AAT 566 0 )
08/11/13 1 260,841 5.504.578 447 566 254198 1,253.702.87%
08/12/13 1 0 5.340.281 440.923 0 0
og/ot/14 1 ) 5,340,381 A40.923 0 0
08/02/14 1 253.450 5.340.381 440,923 253 450  1.273.333.310
08/03/14 1 0 5.086.830 440,923 n) 0
08/04/14 0 5.086.930 440,923 0 0
08/05/14 1 246,704 5.086.930 440,923 2468704  1.2€1.395.259
08/06/14 1 0 4 840,227 4£40.823 0 0
0B/Q7/14 1 0 4840227 440,923 0 0
08084 1 240150 4 840,227 440,923 240150 1.2£8,975.738
08/09/14 1 aQ 4.600.077 440,923 0 o
08/10/14 1 0 4.800.077 440,923 0 0
08/11/14 1 233.956 4.600.077 440,623 233.8566 1.2:9.265.017
0aM214 1 4] 4366 121 440.923 0 0
08/01/15 0 4.266.121 440.923 O 0
08/02/15 1 27,212 4,366,121 440,923 227212 1.224.444.157
08/0315 4 0 4.138.908 440,923 0 Q
08/04/15 1 0 4.138.909 440,923 0 0
08/G5M5 1 221.078 4.138.909 440.923 221,076 1.2°1.051.844
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DEAL 44 092

MEZZ. DECLINN 8,00%
MEZZ. STOPS DECLINN 1,00%
VIDA RESIDUAL DESDE 08/05/00
6,63 9,23
SERIE A SERIE B
PRINGIPAL  SENIOR MEZZANIE  PRINCIPAL  VIDA PRINCIPAL VIDA
FECHA AVAILABLE NOTES NOTES MEDIA MEDIA
0B/06/15 1 0  3.917.834 440.923 0 0 0 0
08/07/15 1 0 3.917.834 440,923 0 0 0 0
08/08/15 1  4.358.753  3.917.834 440.923 3.917.834 21.820.334.271  440.923 2.455.939.049
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~ ACTIVO: PARTICIPACIONES HIPOTECARIAS

............

" CARACTERISTICAS GENERALES

N"ﬂEPRESTAMﬂS DELAGARTERA 5502 5200
ShLDD YO EINI0106 | IBATITGLAGE
TP OF INTERES DE LAS PH' 510% 431%
COBERTURA MEDIAISALDO YO 655% G448

A\I{}RTIZACIONES ANTICRADAS -~

HOVIEHERE 9 04L%

070k 3%

4 4%
FEBRERQ 000 046% | 5tk 060% | BO0%
HAYO 200 157 | 658 070% | 8%

K DE RECIBOS £H ORA

M

v

INFORTE

1416%37¢

SL7R07€

ENISIOH SURORDINADA

433

3034

FOMDO RESERVA PRINCIPAL

S S0 .10%)

S545000€ (270%)

BS.CH. de Titulizacion, $.G.F.T., SA.

IR A
PASTVO: BONOS DE TITULIZACION HIPOTECARIA
T S

EMISI{JNPRINQ | L G

NUAERDDEBONGS ) )

SHLDOHVO TOTAL BH000N € DRI IR0E

SHLDO YO UHTARID 000 B51530 £

PO OE WTERES APLICARLE | EURIBORS meses 23 | EURIBOR 3mesest 3

ph. Revisin (rinustral | . Revision Irienestral

TIPO) DE ITERES HOMINAL 28977 1638

RATING [ROGDY'S ) han Aad

AHORTIZACION 1A% THROUGH

DA RESIDUAL oo ai 663
S EM_ISION_'_EUBORB[NK[}A- .

MNERO DE amms 12 1%

SALDD HIYO TOTAL 12000000¢ 12000004

SALDO VIV UNITARIO 10BR0€ 00000¢

TIRO OF INTERES APLICABLE | EURIBOR 5 meses + 625 [EURIBOR 3 meses+ 625
' . Reelsitn trimestral | pb. Revision frimestral

TIPO DE INTERES NORINAL 30008 500184

RATING HCODYS) A2 A

MIORTIZACION SUBORDINADA |

Y104 RESIDUAL fais] 90 07 |

A0V b1 (672 E .
SALDOVIOB J00a0¢ i
TPOINTERES A 400% 3%
TPONTERES B 263% -




