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COMUNICACION DE HECHO RELEVANTE

MADRID RMBS IV, FONDO DE TITULIZACION DE ACTIVOS
Actuaciones sobre las calificaciones de los bonos p or parte de Moody's
Inverstor Service.

Titulizacion de Activos, Sociedad Gestora de Fondos de Titulizacion, S.A.
comunica el siguiente Hecho Relevante:

I. Respecto al fondo de referencia, adjuntamos nota de prensa publicada por

Moody’s Investor Service con fecha 23 de enero de 2015, donde se hace
referencia a las siguientes actuaciones sobre las calificaciones:

- Bono Al: de Al (sf) a Al (sf)/ en revision para subida de
calificacion.

- Bono A2: de A3 (sf) a A3 (sf)/ en revision para subida de
calificacion.

En Madrid, a 26 de enero de 2015

Ramoén Pérez Hernandez
Director General
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Rating Action: Moody's takes rating actions on Irish, ltalian, Portuguese, Spanish
ABS/RMBS deals

Global Credit Research - 23 Jan 2015

Actions follow country ceilings upgrades

London, 23 January 2015 -- Moody's Investors Service has today taken rating actions on Spanish, Irish,
Portuguese and Italian asset-backed securities (ABS) and residential mortgage-backed securities (RMBS)
transactions. The upgrades of the local-currency country risk ceilings to Aa1 from Aa3 in Ireland, to Aa2 from A2
in ltaly, to A1 from A3 in Portugal, and to Aa2 from A1 in Spain on 20 January 2015 -- together with the reduction of
the minimum portfolio credit enhancement -- prompted today's rating actions. Please refer to the revised
methodology on country ceilings and the new ceiling applied to euro area countries:
http://www.moodys.com/viewresearchdoc.aspx?docid=PR_316765.

Specifically, Moody's has upgraded the ratings of 591 notes and placed 332 notes on review for upgrade across
14 Irish, 98 Italian, 25 Portuguese and 163 Spanish RMBS deals, and 47 Italian, 5 Portuguese and 72 Spanish
ABS deals.

Please click on this link http://www.moodys.com/viewresearchdoc.aspx?docid=PBS_SF394604 for the List of
Affected Credit Ratings. This list is an integral part of this Press Release and provides, for each of the credit
ratings covered, the following information:

- Lead analyst

- Key Rationale for Action / Review Placement and Rating Constraint(s)
- Principal Methodology

- Person Approving the Credit Rating

- Releasing office

- Loss and Cash Flow Analysis

- Stress Scenarios

RATINGS RATIONALE

RATING UPGRADES

The main drivers behind today's upgrades are (1) the reduced country risk as reflected by the increase in the
maximum achievable rating in Spain, Italy, Ireland and Portugal, and principally for RMBS (2) reduction in the
portfolio credit enhancement (CE) following the removal of minimum country requirements, and (3) reduction in the
expected loss (EL) assumption.

Moody's analysis incorporates the revisions, when needed, of EL assumptions taking into account the collateral
performance to-date as well as the exposure to relevant counterparty servicers, account banks and swap
providers. Moody's cash flow sensitivity stress tests as well as borrower concentration analysis were also taken
into account in today's rating actions. The counterparty risk exposure as well as the sensitivity test to key
collateral assumptions and borrower concentration have constrained the upgrades in 164 tranches. See the
detailed list of rating actions for more details on the constraining factors, if any.

PLACEMENT ON REVIEW

The review for upgrade reflects the increase in the maximum achievable rating, and, for the RMBS transactions,
Moody's revision of the portfolio CE.

The review for downgrade reflects the deterioration in the portfolio performance.


http://www.moodys.com/viewresearchdoc.aspx?docid=PBS_SF394604
http://www.moodys.com/viewresearchdoc.aspx?docid=PR_316765

As part of the review, Moody's will assess updated loan-by-loan information on the securitised pools to determine
the portfolio CE following the update to its ABS and RMBS rating methodologies and the removal of the minimum
portfolio CE requirement for transactions affected by this methodology change. The revision of portfolio CE
assumptions, together with the increased country ceiling, will define the transactions' loss distribution and will be
an integral part in determining the affected notes ratings, post-review. During the review process, Moody's will also
factor in its analysis any potential linkage of transactions to relevant counterparties, such as servicers, account
banks or swap providers.

RATING DOWNGRADE

Moody's downgraded one tranche in one Portuguese RMBS because the CE for the notes is not sufficient to
mitigate the increased EL assumptions.

AFFIRMATIONS

Moody's has also affirmed the ratings of the notes where the benefit of the increased country ceiling was fully
offset by counterparty risk exposure, and/or the current CE was commensurate with the current ratings.

--- INCREASED LOCAL-CURRENCY COUNTRY CEILINGS

The country ceilings reflect a range of risks that issuers in any jurisdiction are exposed to, including economic,
legal and political risks. On 20 January 2015, Moody's announced a six-notch uplift between a government bond
rating and its country risk ceiling for Spain, Italy, Portugal and Ireland. As a result, the maximum achievable ratings
for covered bonds and structured finance transactions were increased to Aa1 from Aa3 for Ireland, to Aa2 from A2
for Italy, to A1 from A3 for Portugal, and to Aa2 from A1 for Spain.

--- REDUCTION IN PORTFOLIO CE

On 20 January, Moody's announced that the minimum portfolio CE is no longer applicable for most EMEA markets
following the updates to its ABS and RMBS rating methodologies:
(http://www.moodys.com/viewresearchdoc.aspx?docid=PR_316183). This resulted in a reduction of the portfolio
CE in 75 RMBS in Spain and Portugal and had no impact on the ABS deals. For RMBS specifically, the MILAN CE
also incorporates the changes to (1) the portfolio concentration adjustments contained within Moody's Individual
Loan Analysis (MILAN) model and the scale of these adjustments (for all markets); and (2) the scale of certain
other adjustments contained within the MILAN model.

The downward revision to the Milan CE, together with the relevant revised country ceiling define the transaction's
loss distribution and will be an integral part in determining the affected notes' ratings through Moody's cash flow
models. The reduction in Milan CE contributed to the upgrade of 204 RMBS notes.

--- REVISION OF EXPECTED LOSS

As part of the rating action, Moody's reviewed the collateral performance of the securitised pools and incorporated
the revision of EL assumptions into its analysis.

--- EXPOSURE TO COUNTERPARTIES

Today's rating actions took into consideration the notes' exposure to relevant counterparties, such as servicers,
account banks or swap providers. Moody's considered how the liquidity available in the transactions and other
mitigants support continuity of note payments, in case of servicer default. Moody's also assessed the default
probability of each transaction's account bank providers. Moody's analysis considered the risks of additional
losses on the notes in the event of them becoming unhedged, following a swap counterparty default.

--- RATING SENSITIVITY

To ensure rating stability and to test the sensitivity of the note ratings, Moody's ran stressed scenarios in cash
flow models before upgrading the relevant notes.

The stressed scenarios assume (1) a 25% or 50% increase in the EL assumptions for RMBS, depending on the
current level of EL and similar stresses for the default probability assumption for ABS; and (2) a 20% increase in
the MILAN CE/portfolio CE assumption. The ratings were upgraded when the negative rating impact resulting from
the above test was within the sensitivity tolerance. The sensitivity analysis to Moody's key collateral assumptions
resulted in limiting the potential upgrade of 69 tranches in Irish RMBS, Spanish and Italian ABS and RMBS deals.


http://www.moodys.com/viewresearchdoc.aspx?docid=PR_316183

Moody's incorporated the sensitivity analysis of the ratings to borrower concentrations in the ABS deals that have
collateral pools of SME loans and small-ticket leases, and considered the credit-enhancement coverage of the
large debtors in the asset pools. This sensitivity analysis resulted in limiting the potential upgrade of 13 tranches in
Spanish and ltalian ABS deals.

FACTORS THAT WOULD LEAD TO AN UPGRADE OR DOWNGRADE OF THE RATINGS:

Factors or circumstances that could lead to an upgrade of the ratings are (1) a lower probability of high-loss
scenarios owing to an upgrade of the country ceiling; (2) performance of the underlying collateral that exceeds
Moody's expectations; (3) deleveraging of the capital structure; and (4) improvements in the credit quality of the
transaction counterparties.

Factors or circumstances that could lead to a downgrade of the ratings are (1) an increased probability of high-
loss scenarios owing to a downgrade of the country ceiling; (2) performance of the underlying collateral that does
not meet Moody's expectations; (3) deterioration in the notes' available CE; and (4) deterioration in the credit
quality of the transaction counterparties.

REGULATORY DISCLOSURES

For further specification of Moody's key rating assumptions and sensitivity analysis, see the sections Methodology
Assumptions and Sensitivity to Assumptions of the disclosure form.

Moody's did not receive or take into account a third party assessment on the due diligence performed regarding
the underlying assets or financial instruments related to the monitoring of these transactions in the past six
months.

For ratings issued on a program, series or category/class of debt, this announcement provides certain regulatory
disclosures in relation to each rating of a subsequently issued bond or note of the same series or category/class
of debt or pursuant to a program for which the ratings are derived exclusively from existing ratings in accordance
with Moody's rating practices. For ratings issued on a support provider, this announcement provides certain
regulatory disclosures in relation to the rating action on the support provider and in relation to each particular rating
action for securities that derive their credit ratings from the support provider's credit rating. For provisional ratings,
this announcement provides certain regulatory disclosures in relation to the provisional rating assigned, and in
relation to a definitive rating that may be assigned subsequent to the final issuance of the debt, in each case where
the transaction structure and terms have not changed prior to the assignment of the definitive rating in a manner
that would have affected the rating. For further information please see the ratings tab on the issuer/entity page for
the respective issuer on www.moodys.com.

For any affected securities or rated entities receiving direct credit support from the primary entity(ies) of this rating
action, and whose ratings may change as a result of this rating action, the associated regulatory disclosures will
be those of the guarantor entity. Exceptions to this approach exist for the following disclosures, if applicable to
jurisdiction: Ancillary Services, Disclosure to rated entity, Disclosure from rated entity.

Regulatory disclosures contained in this press release apply to the credit rating and, if applicable, the related rating
outlook or rating review.

The below contact information is provided for information purposes only. Please see the ratings tab of the issuer
page at www.moodys.com, for each of the ratings covered, Moody's disclosures on the lead analyst and the
Moody's legal entity that has issued the ratings.

Please see www.moodys.com for any updates on changes to the lead rating analyst and to the Moody's legal
entity that has issued the rating.

Please see the ratings tab on the issuer/entity page on www.moodys.com for additional regulatory disclosures for
each credit rating.

Carole Bernard

Vice President - Senior Analyst
Structured Finance Group
Moody's Investors Service Ltd.
One Canada Square

Canary Wharf
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© 2015 Moody's Corporation, Moody's Investors Service, Inc., Moody's Analytics, Inc. and/or their licensors and
affiliates (collectively, "MOODY'S"). All rights reserved.

CREDIT RATINGS ISSUED BY MOODY'S INVESTORS SERVICE, INC. ("MIS™) AND ITS AFFILIATES ARE
MOODY'S CURRENT OPINIONS OF THE RELATIVE FUTURE CREDIT RISK OF ENTITIES, CREDIT
COMMITMENTS, OR DEBT OR DEBT-LIKE SECURITIES, AND CREDIT RATINGS AND RESEARCH
PUBLICATIONS PUBLISHED BY MOODY'S ("MOODY'S PUBLICATION") MAY INCLUDE MOODY'S
CURRENT OPINIONS OF THE RELATIVE FUTURE CREDIT RISK OF ENTITIES, CREDIT COMMITMENTS,
OR DEBT OR DEBT-LIKE SECURITIES. MOODY'S DEFINES CREDIT RISK AS THE RISK THAT AN
ENTITY MAY NOT MEET ITS CONTRACTUAL, FINANCIAL OBLIGATIONS AS THEY COME DUE AND ANY
ESTIMATED FINANCIAL LOSS IN THE EVENT OF DEFAULT. CREDIT RATINGS DO NOT ADDRESS ANY
OTHER RISK, INCLUDING BUT NOT LIMITED TO: LIQUIDITY RISK, MARKET VALUE RISK, OR PRICE
VOLATILITY. CREDIT RATINGS AND MOODY'S OPINIONS INCLUDED IN MOODY'S PUBLICATIONS ARE
NOT STATEMENTS OF CURRENT OR HISTORICAL FACT. MOODY'S PUBLICATIONS MAY ALSO
INCLUDE QUANTITATIVE MODEL-BASED ESTIMATES OF CREDIT RISK AND RELATED OPINIONS OR
COMMENTARY PUBLISHED BY MOODY'S ANALYTICS, INC. CREDIT RATINGS AND MOODY'S
PUBLICATIONS DO NOT CONSTITUTE OR PROVIDE INVESTMENT OR FINANCIAL ADVICE, AND
CREDIT RATINGS AND MOODY'S PUBLICATIONS ARE NOT AND DO NOT PROVIDE
RECOMMENDATIONS TO PURCHASE, SELL, OR HOLD PARTICULAR SECURITIES. NEITHER CREDIT
RATINGS NOR MOODY'S PUBLICATIONS COMMENT ON THE SUITABILITY OF AN INVESTMENT FOR
ANY PARTICULAR INVESTOR. MOODY'S ISSUES ITS CREDIT RATINGS AND PUBLISHES MOODY'S
PUBLICATIONS WITH THE EXPECTATION AND UNDERSTANDING THAT EACH INVESTOR WILL, WITH
DUE CARE, MAKE ITS OWN STUDY AND EVALUATION OF EACH SECURITY THAT IS UNDER
CONSIDERATION FOR PURCHASE, HOLDING, OR SALE.

MOODY'S CREDIT RATINGS AND MOODY'S PUBLICATIONS ARE NOT INTENDED FOR USE BY RETAIL
INVESTORS AND IT WOULD BE RECKLESS FOR RETAIL INVESTORS TO CONSIDER MOODY'S CREDIT



RATINGS OR MOODY'S PUBLICATIONS IN MAKING ANY INVESTMENT DECISION. IF IN DOUBT YOU
SHOULD CONTACT YOUR FINANCIAL OR OTHER PROFESSIONAL ADVISER.

ALL INFORMATION CONTAINED HEREIN IS PROTECTED BY LAW, INCLUDING BUT NOT LIMITED TO,
COPYRIGHT LAW, AND NONE OF SUCH INFORMATION MAY BE COPIED OR OTHERWISE
REPRODUCED, REPACKAGED, FURTHER TRANSMITTED, TRANSFERRED, DISSEMINATED,
REDISTRIBUTED OR RESOLD, OR STORED FOR SUBSEQUENT USE FOR ANY SUCH PURPOSE, IN
WHOLE OR IN PART, IN ANY FORM OR MANNER OR BY ANY MEANS WHATSOEVER, BY ANY PERSON
WITHOUT MOODY'S PRIOR WRITTEN CONSENT.

All information contained herein is obtained by MOODY'S from sources believed by it to be accurate and reliable.
Because of the possibility of human or mechanical error as well as other factors, however, all information contained
herein is provided "AS IS" without warranty of any kind. MOODY'S adopts all necessary measures so that the
information it uses in assigning a credit rating is of sufficient quality and from sources MOODY'S considers to be
reliable including, when appropriate, independent third-party sources. However, MOODY'S is not an auditor and
cannot in every instance independently verify or validate information received in the rating process or in preparing
the Moody’s Publications.

To the extent permitted by law, MOODY'S and its directors, officers, employees, agents, representatives, licensors
and suppliers disclaim liability to any person or entity for any indirect, special, consequential, or incidental losses or
damages whatsoever arising from or in connection with the information contained herein or the use of or inability to
use any such information, even if MOODY'S or any of its directors, officers, employees, agents, representatives,
licensors or suppliers is advised in advance of the possibility of such losses or damages, including but not limited
to: (a) any loss of present or prospective profits or (b) any loss or damage arising where the relevant financial
instrument is not the subject of a particular credit rating assigned by MOODY’S.

To the extent permitted by law, MOODY'S and its directors, officers, employees, agents, representatives, licensors
and suppliers disclaim liability for any direct or compensatory losses or damages caused to any person or entity,
including but not limited to by any negligence (but excluding fraud, willful misconduct or any other type of liability
that, for the avoidance of doubt, by law cannot be excluded) on the part of, or any contingency within or beyond the
control of, MOODY'S or any of its directors, officers, employees, agents, representatives, licensors or suppliers,
arising from or in connection with the information contained herein or the use of or inability to use any such
information.

NO WARRANTY, EXPRESS OR IMPLIED, AS TO THE ACCURACY, TIMELINESS, COMPLETENESS,
MERCHANTABILITY OR FITNESS FOR ANY PARTICULAR PURPOSE OF ANY SUCH RATING OR OTHER
OPINION OR INFORMATION IS GIVEN OR MADE BY MOODY'S IN ANY FORM OR MANNER
WHATSOEVER.

MIS, a wholly-owned credit rating agency subsidiary of Moody’s Corporation ("MCQO"), hereby discloses that most



issuers of debt securities (including corporate and municipal bonds, debentures, notes and commercial paper) and
preferred stock rated by MIS have, prior to assignment of any rating, agreed to pay to MIS for appraisal and rating
services rendered by it fees ranging from $1,500 to approximately $2,500,000. MCO and MIS also maintain policies
and procedures to address the independence of MIS's ratings and rating processes. Information regarding certain
affiliations that may exist between directors of MCO and rated entities, and between entities who hold ratings from
MIS and have also publicly reported to the SEC an ownership interest in MCO of more than 5%, is posted annually
at www.moodys.com under the heading "Shareholder Relations — Corporate Governance — Director and
Shareholder Affiliation Policy."

For Australia only: Any publication into Australia of this document is pursuant to the Australian Financial Services
License of MOODY'S affiliate, Moody's Investors Service Pty Limited ABN 61 003 399 657AFSL 336969 and/or
Moody's Analytics Australia Pty Ltd ABN 94 105 136 972 AFSL 383569 (as applicable). This document is intended
to be provided only to "wholesale clients" within the meaning of section 761G of the Corporations Act 2001. By
continuing to access this document from within Australia, you represent to MOODY'S that you are, or are
accessing the document as a representative of, a "wholesale client" and that neither you nor the entity you
represent will directly or indirectly disseminate this document or its contents to "retail clients" within the meaning of
section 761G of the Corporations Act 2001. MOODY'S credit rating is an opinion as to the creditworthiness of a
debt obligation of the issuer, not on the equity securities of the issuer or any form of security that is available to
retail clients. It would be dangerous for "retail clients" to make any investment decision based on MOODY'S credit
rating. If in doubt you should contact your financial or other professional adviser.
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INVESTORS SERVICE

List of affected credit ratings following the upgra de of the Spanish local-currency country ceilingto  Aa2

Tranche D IS Deal Name Productline  Moodys  Tranche Name MoodysDebt  Prior  Prior Current  Cument  SF Curent Curent action / o straining PriorRating ~ Rating Analyst  Lead Analyst  Person Approving  Releasing Office:
Deal D Raling Waichlist Rafing Watchlist indic ELYOB MILANCE (See Press Release tex for detais) ‘Asset Principal Methodology [Please see the Crecit  Policy page on Action Date the Credit Rating Loss and Cash
ator o 2 copy of these methodologe: PACR) low Anal
500004753 E50390305005 ™ o -prime So00z016s o5 I oz o 000 RMBS Using i MILANF o5 Tortozon s Nada
822454174 Es0a12273445 ues -prme 22450172 22454170 a1 I o 500 RMBS Using e WILANF 015 om0201 Lo Nae
22464175 ESU1z213453 oS rime szzacarrz azana17s  bal B ) 150 RMBS Using e MILANF o1 o021 s, Nada
822454176 Esua1zarads1 e -prme 22450172 220176 ___c: =) o 500 RMBS Using e WILAN 015 om0201 Lo Nae
22109772 ESU1Z273104 T oS prime 22109770 22109772 22 L ) 175 RMBS Using e MILANF 015 Z3r10201 s, Nada
822100773 Esuanzarare e -prme 22100770 22100773 81 81 o 175%  Creut RMBS Using e MILANF 015 2310201 Lo Nae
22109774 ESUZ273180 aacia 1. FTA oS prime 22109770 22 o Coss o 175%  Credr RMBS Using e MILANF o1 2310201 v, Nada
21096876 50122730 Fia e -prme 21096874 21006076 I sz o e RMBS Using e MILAN 015 s, i
521996677 ES03122730%5 LA oS prime 21990074 21996077 pams oz T Lao% RMBS Using i MILANF 015 2909201 o, Nada
21096678 Es03122731 s FTA e -prme 21096874 2100678 Cant [ o a0 RMBS Using e LA 015 s, i
5220536004 ES0312273289 A Gaba oo oS prime 22053602 22053664 m oz 2 125 RMBS Using e MILANF 015 2110201 s, N
822053665 Es0a12213207 FIA Cata Gt e -prme 22053662 22053665 Bam Bax o 125%  Creut s RMBS Using e MILAN 015 20201 s, i
522053606 ES0312273005 A Gaba G oS - rime 22053602 [T [ [ 2 125% credr RMBS Using i MILANF 015 2110201 v, N
22053660 Es0312273404 FTA Cata Gaso 1 e -prme 22053687 22053680 a1 ez o 150 RMBS Using e MILANF 015 s, i
52205369 Es0z273412 A Gaba Gasoa il oS prime 22053607 22053690 pant m o 150% RMBS Using i MILANF o1s 2909201 i, Nada
22053601 Es0a12273420 Fia ar e -prme 22053687 22053601 _paa Bar o 1600 Reduced Coray Risk RMBS Using i MILAIF 015 2900201 s, i
5220536092 ES03122134%8 __AYT Col icaro. A Gaba Gakoa 1l oS prime o2z053607 22053092 Conz Canz o 150 RMBS Using i MILANF o1s 2909201 .
500106153 ES0370139000 AT GENOVA HPOTECARIO I FTH e -prme Soon2es24 Bose2sa01 22 s o son ) RMBS Using e MILANF 015 1010201 s
500106465 ES0370139016 __AYT GENOVA HIPOTECARIO I FTH oS -prime So00za524 osezse0s bas Bal 5o 60w ce) RMBS Using i MILANF 015 1010201
500118351 ES0S70143002 __AYT GENOVA HIPOTECARIO Il FTH e -prme Soo26611 Bosaseaos 2 . o son ) RMBS Using e MILANF 015 e
500118575 ES0370143010 __AYT GENOVA HIPOTECARIO Il FTH oS -prime So00z6611 oosaseson ___bas 3 5o 6o e RMBS Using i MILANF 015 1010201
00120100 ESD37015001 AYT GENOVA HIPOTECARIO V. FTr e -prme So0026509 Bo7a77680 2 2 P o RMBS Using e MILANF 015
500129110 ES0370150015 __AyT GENOVA HIPOTECARIO IV, FTH oS prime So0028595 Bo7arroo1 o1 o1 ach PG (s) o 100% RMBS Using i MILANF o1s 2500201
515005040 ES0312300017 __AyT GENOVA HPOTECARIO b, FTH e -rme 15004877 s Baal Bal  wacnupc G 00 RMBS Using e MILAN 015 2500201
15005041 ES0312300025 _AYT GENOVA HIPOTEGARIO X, FTH oS -prime 15004627 Biso0s0i1  bas 3 ach PG (s) 1. 100% RMBS Using i MILANF o1s 2500201
815005062 ES0312300033__AyT GENOVA HIPOTECARIO b, FTH e pur 15004827 B1s005042 [ [ PG x RMBS Using e MILANF 015
515005043 ES0312300041__AyT GENOVA HIPOTECARIO IX, i oS prime 15004027 Canr Gl wachpG (s 1 100% RMBS Using i MILANF o1s 2509201
500170436 ES0312343014__AyT GENOVA HIPOTECARIO VL, FTH e -prme ETES Bogasezes  pant Baml  wacnupc G x MBS Using e MILANF 015
500170451 ES0312345022 _AyT GENOVA HIPOTECARIO VI, FTH oS prime So0035711 osav6zen  bas 3 ach PG (s) o 100% RMBS Using e MILANF 015 2509201
500170452 ES0312343030 __AyT GENOVA HPOTECARIO VL FTH e -prme ETE Bogaoe201 o2 o2 e PG RMBS Using e MILAN 015 2500201
500191970 ES0312343017 __AyT GENOVA HPOTECARIO VIL FTH oS prime 500039026 03016777 2 s o X <o RMBS Using e MILANF 015 100201
500191921 ES0312343025 __AyT GENOVA HPOTECARIO VI FTr e -prim So0030029 Bos0iere0 bz pre) o @) MBS Using e MILAN 015 3010201
500191972 ES0312343033 __AyT GENOVA HIPOTECARIO VI FTH oS prime 500039025 03016786 o2 3 o X ce) RMBS Usig e MILANF o1s 1010201
500216452 ES0312344015__AyT GENOVA HPOTECARIO VIL FTAL e -prime Soouzsee 800470455 Bant a o ) MBS Using e MILAN 015 3010201
500216453 ES0312344025__AYT GENOVA HPOTECARIO VIILFTH oS prime So0vizste osar0ses bas Bar o X ce) RMBS Usig i MILANF o1s 1010201
500216434 ES0312344031__AyT GENOVA HPOTECARIO VILFTH e -prme Soovizsee 03470480 A m o &) RUES using e MILAN 015 3010201
500210496 ES031: AT GENOVA HPOTECARIO VI FTH oS prime So0vizste 05470633 Canl Coal o X MBS Using e MIANFr o1s 1010201
20146489 ES0312301015__AyT GENOVA HPOTECARIO X, Tt w8 pur 205380 Ba0seas0 22 I o T0% < RES using e MILAN 015 2110201
520340450 ES0312301025__AYT GENOVA HPOTECARIO X, FTH oS prime 2035385 20ai6a0  baz [T} TR Tow e MBS Using e MIANF o1s 2110201
820346491 ES0312301031 __AyT GENOVA HIPOTECARIO. e -prme 206389 B2036i0r  Cant A o o €8 RES using e MILAN 015 2110201
520340452 ES031230104 __AyT GENOVA HPOTECARIO X, FTH oS prime 2035385 avaieivz  com Coss T Tow MBS Using e MIANF 015 2110201
821052426 E50312205002 _AyT GENOVA HPOTECARIO Xl FTFL e -prime 21052026 21052426 22 . o st @) RES using e MILAN 015 2110201
521052430 E50317205010 __AyT GENOVA HPOTECARIO Xl FTH oS prime 21052426 21052430 o1 oz TR 5% e MBS Using e MIANF o1s 2110201
822494910 E50312275003 ) e -prime 2249407 22494010 a A Wampe 50 RES using e MILAN 015 703203
22494914 ES0312275011 AT Goya Hiotecaro v, T oS prime 2500 2za9491s  Conl Casl wacheG () 3s%  isow MBS Using e MIANF o1s 2004200
500169345 ES0312364005 Ay soon3ss29 Bogaa0aze I a2 o ) RES using e MILAN 015 2500203 s, N
500169351 ES012364013 Ay So0035525 [T 2 sz TR So% e MBS Using e MIANF 015 25091201 v N
500160352 ES0312364021 Ay Soou3ss20 Bogaaois0  paz ) o oo &) RES using e MILAN 015 2500203 i, i
500217707 ES0312251004 Ay 00043965 aovs12165 m m ARG (o) 1. 125 MBS Using e MIANFr o1s 2509201 e Nada
S00217708 ES0a12251012 Ay So0043965 Boss12191  Bant Bl wanpG e RES using e MILAN 015 s i
500217709 ES0312251020 Ay 00043905 09512200 o1 o1 acn PG (s) 1. 125% MBS Using e MIANFr 015 25007201 o, Naga
500108346 50312360004 Ay S00025015 asesisos a1 a1 ach PGt T RES Using b MIAN o5 urian, Cristes
500109365 ES0312369012 Ay 500025015 aoneo4son  panz bz wiach PG () 0% 100w MBS Using e MIANF 015 2209201 ana, Cristra
500111361 ES0312370002 Ay Soou25304 aoseasa10 a A an PG o) 0% 100w RES using e MILAN 015 3610201 i, Naia
500111383 ES012970010 Ay S0002594 oveo4322_bar Bal jach PG (s) 0% 100w MBS Using e MIANF 015 1610201 v Nda
500136817 ES0370153021 Ay Soon200 _Crr Borerioas a a2 ) ome  iisw ok Envercemen ) RES using e MILAN 015 Sanon0s i i
S00130822 ES0370151039 Ay soonz9ses__ciz norerioss  maat I ) _osw isw ortolo Credi Enhancement (CE) MBS Using e MIANFr o1s Lari0z01 i, Nada
500136816 ES0370153005 Ay o000 pr Borer10% I e @ o st &) RES using e MILAN 015 San0n0s i i
S00130821 ES0370151013 Ay So00z9948 phz aorerioso b 5 o 5% MBS Using e MIANF 015 Lari0z01 v Nada
500366279 ES0312378005 Ay Soouae93s Bosa0600s  Bam ot o 2am RES using e MILAN 015 2900203 st
500172761 ES0370152008__ AyT i 500036071 aonasesn m AL Wamuec ) o 100 MBS Using e MIANFr 015 15110201
S00172762 ES0370152011 Ay Soouz60r1 Bosasesas o n o 00w RES using e MILAN 015 35110203
S00223608 ES0312252002 Ay ETTT aose10574 poms bans  viach PG (sf) 2 150% MBS Using e MIANF 015 Labs014
500223671 ES0312252010 Ay ET 00610590 o 50w RES using e MILAN 015 Sansa034
500126603 ES01271000 Ay So0028175 ao7a05083 m haz TR e MBS Using e MIANF 015 a0
500126804 ES0312371018 Ay So0026175 sorasose a as2 = 6. RES using e MIAN 015 a0
521491616 ES0312304001 __ AYT I B21s91615 21491010 I haz TR 1o MBS Using e MIANF 015 orm0z014 i Nadia
821491851 ES0312304019 Ay 2101615 21031051 o 360 RES Using e MILAN 015 omon0 i i
B21491652 ES012304027 Ay 21491615 2191052 poms T TR 1% MBS Using e MIANF 015 orm0z011 i Nodia
821512567 ES0312305008 Ay saisizsis Q) 21512507 a2 Z 0% MBS Using P MIAN 015 omon0 i i
82151754 Es0312305016 Ay 21517565 1512500 panz TR T MBS Using e MIANF 015 orm0z01 i Nodia
821512560 50312305024 \COFTVPO 1 F1A e -prime [RGES 21512500 [ = o 0% RES using e MILAN 2015 om0n0 i i
160456 ES031237900: i o5 -prime 00035278 aosaseis0 AL 1 150 MBS Using e MIANF 015 16102014 v Nodia
500168178 ES0312370011__AyT Pramor 1A 8 prime e aosaseiss  baz a2 z 50w MBS Using b MIAN 2015 1602010 arviiNada
0037137 E50338540000 L o5 -prime 00010155 235270 m o, 00w ) MBS Using e MIANF 015 R Tubica arvigue,
500057138 ES0338510018 AT 1T 85 prime Sooo10153 2asars a ha2 o 00m RES Using e MILAN 2015 a0 Tucs e
500043645 50312406012 2.F0e o5 -prime 0001165 z 253752 AL ) o 00w MBS Using e MIANF 015 15092014 Lo, ot
500043646 50312406020 2.1 w8 -prime So0011650 255753 AL pa2 z 00w RS Using b MIAN 2015 15001 Lamvia Nadi
51512069 ES0312672015 __BANGAJA 10.FTA o5 -prime B15130695 z Bisiao000  bams by Vimh PG () 7% z00% MBS Using e MIANF 015 Zam02014 uniana, Crsina
515150721 ES0312872023 __BANCAJA L0, FTA e prime B15130605 5 aisis0n1 a3 Baas ) 7e% 200 MBS Using e MIAN Fr 2015 2202010 rsana, Crsina
520373574 ES0312667015 __BANGAIA 11, FTA o5 -prme 2073521 a2 wavarasze  bas B0 WachuPe () 7a% 200w MBS Using e MIANF 2015 Zam02014 uniana, Crsina
520373520 ES0312867023 __BANCAJALL, FTA 85 prime s20a73821 o 352 Bas s wachupo 4% 00w RS Using e MIAN 2015 ircana, Crsina
521410126 ES031264700 __BANGAIA 13, FTA o5 -prime Bz1s10127 21010120 2 m ) ss% 200w MBS Using e MIANF 2015 Zam02014 uniana, rsina
521418151 ES0312817017 __BANCAJA LS, FTA 8 prime s2taiaor aoiasisi  bal Ba2 ) ssw 200 MBS Using e MIAN Fr 2015 2202010 ur s
521410152 ES0312647025 __BANGAIA 13, FTA o5 -pme 2110127 21410192 [ ) ss% 200w MBS Using e MILANF 2015 Zam02014 iana. G
500087332 Esos28821 BANCAIAS FTA 85 P So0020641 5 0 os% ot Errancemers CE) MBS Using e MIAN Fr 2015 202010 avii Nada
500007349 ES0312602014 _DANCAJA D FTA o5 -prme 00020661 aso70 oz o X ortolo Credi Enparcemen (CE) MBS Using e MIANFr 2015 2aorz01a v Nodia
500087350 £50312682022__BANCAJAS FTA 85 prime So0020641 Stsor7 e z g MBS Using e MILAN 2015 202010 avii Nada
500091606 ES0312603004 _ BANCAJA & FTH W05 -prme 00021485 01004 % o X ortolo Credt Enhancement (CE) MBS Using e MIANF 2015 1092014 v Nodia
500002058 50312883012 __BANCAJAL FTH 85 prime So0021485 361005 & baz z o) MBS Using e MILAN Fr 2015 180011 avii Nada
500092989 ES0312603020 _ BANCAIA L FTH o5 -prme 00021485 Cont Caar o X MBS Using e MIANF 2015 La00z014 v Nodia
500103305 50312684002 __BANCAJAS FTA 85 prime S00023015 Z at Errarcement MBS Using e MILAN 2015 180201 avii Nada
50010306 ES0312604010 _ BANCAJAS. FTA o5 -prme 00023913 aovsoess  baz B s o X i Enhancemen (CE) MBS Using e MIANFr 2015 La09r2014 v Nodia
500103300 50312884028 __BANCAJAS FTA 85 prime S00023015 asssssse e Bas e a MBS Using e MIAN Fr 2015 18002010 avii Nada
500121204 ES0312695017 __ BANCAJA G, FTA o5 -prme su0027191 00915729 m rm o 5% i Enhancemen (CE) MBS Using e MIANFr 2015 2av0rz01a vl Nodia
500121265 50312685025 __BANCAJAG FTA 85 prime So00arior soeoistas _ Baar 2 o s a Errarcemens (CE) MBS Using the MILAN - 2015 2000 avii Nada
500121206 ES0312695033 _ BANCAJAG.FTA W05 -prme 00027191 Baz Bar s o 5% i Enhancemen (CE) MBS Using e MIANFr 2015 2avorz0 vl Nodia
500136216 ES0312686015 __BANCAJAT.FTA 85 prime S0002081s 2 sorse0i70 a2 o 0% a MBS Using the MILAN - 2015 180010 avii Nada
500136247 ES0312606023 _ BANCAJAT.FTA. o5 -prme 00029045 soro60rrs pana % z 0% i Enhancemen (CE) MBS Using e MIANFr 2015 La00r2014 vl Nodia
500136218 50312686031 __BANCAJAT.FTA 85 prime So0020mis sorssoirs ) z 0% a MBS Using the MILAN 015 ss0000 avii Nada
500136249 ES0312606045 __BANCAJAT.FTA o5 -prme 00029045 sorouorez_Conz Caa s o 0% i Enhancemen (CE) MBS Using e MIANFr 2015 Le00r2014 vl Nodia
500164350 ES0312687005 __BANCAJA® FTA 85 prime S00034615 somaror7s Y a2 o Tosk at Enrarcement MBS Using the MILAN - 015 20200 avii Nada
500164960 ES0312607013__ BANCAJAB.FTA 05 -prme 500034645 08279776 Banz % ETRY 105% i Enhancemen (CE) FIVES Using e MILANF 2015 2avorz0 vl Nadia
500164361 ES0312687021__BANCAJAS FTA B5 P S00034615 soarore _bas Bar o o5 d Errancemens (CE) MBS Using the MILAN - 015 202010 avii Nada
500164362 ES0312697039 __ BANCAJAB.FTA o5 -prme 500034645 s0sz79700 5 02 o2 105% i Enhancemen (CE) MBS Using e MIANF 2015 2av0rz01a vl Nadia
Soczotar: BANCAIAD. FTA 85 prime 500010572 2 sooisisos Baar o] o 2000 MBS Using the MILAN - 015 2ab001 avii Nada
500201273 ES0312606025 __ BANCAJAS. FTA 85 -prme 00005z 09151599 62 o1 ] 200m MBS Using e MILAN 2015 zavarz01a vl Nodia
500201274 50312686037 __BANCAJA S FTA 85 prime 500010572 sootsis2  cass a3 i 2000 MBS Using the MILAN - 015 2a000 avii Nada
521501055 ES0312990008 __ DANCAJABVA VPO L FTA 85 -prme 21501050 21501955 L 7 T 129 MBS Using e MILAN 015 Le09r201 vl Nadia
521551856 £50312080016 __BANCAJABVAVPO 1 FTA 85 prime 21581855 s2isaisss  Baar a2 o 20w MBS Using the MILAN 015 sa0000 avii Nadia
21501057 Es0912: BANGAIABVA VPO 1. FTA 85 -prme 21501050 saisoes Baw x T 129 MBS Using e MILAN 015 Lei00r201. o Nada
0312000032 BAN: 8 -prme 21561060 Bass Basz o MBS Using the MILAN 015 1800201 amvii N
500172404 ES0313529010 _ DANKINTER 10.FTA 85 -prme 5991 z 08460900 a2 a2 o) o X i Erhancemen (CE] FIVES Using the MIANFr 015 Lamorz01a ©
500172405 50313520028 BANKINTER 10 FTA 85 prime 500035001 sosaeos07 _Bass o] o dt Ernancement (CE) RES Using the MILAN 015 san0203
72406 £50719529036 __ BANKINTER 10.FTA o5 -Prme 500035991 osac0921  baz o o) o X a1 Enhancenent CE) MBS Using e MILAN 015 Lamorz01a ©
500172411 50313520044 BANKINTER 10 FTA 85 prime 500035001 &5 e o d Ernancement (CE) RES Using the MILAN 015 son0203
ES0313714018 _ BANKINTER 11.FTH 85 -prme 00039481 z 09017012 AL a2 X X i Enhancement CE) MBS Using e MILANF 015 Lamorz01a [
10104200 ES031371402 _ BANKINTER 11 FTr 8 -prime ETET 00017615 Basz AL ot Ervarcer RES Using the MILAN 015 12002014
500104301 ES0313714034 _ DANKINTER 11T 85 -prme 00039481 09017618 bl oz X X it Enhancement CE) MBS Using e MILAN 015 Lamorz01a ©
0164302 ESO313714042 __BANKINTER 11 FTH 85 prime osoiaL sosoire2s 52 o) g Ernancement (CE) RES Using the MILAN 015 12002014
51499556 ES0313270011 __ DANKINTER 13, T 85 prme 14905353 z 14995350 AL s X o it Enhancement CE) MBS Using e MILAN 015 Lamor01a o
514905357 ES0315270020 __BANKINTER 15 FTA 85 _prime 14905355 slio0s3s7 _ Bass o] % dt Ernancement (CE) RES Using the MILAN 015 12002014
14995350 ES03132 INTER 13.FTA 85 pme 14905353 16005358 b ) X % 1t Enhancement CE) MBS Using e MILAN 015 Lamor01a ©
‘140053 BANKINTER 13.FTA W8S -prme 14005353 10095350 Cant [ 0% ce) RES Using the MILAN 015 12082014
069511 ES0314019003 __ BANKINTER 3, FTH 85 -pme 500017003 08738 m AL waehue oz 100w MBS Using e MILANF 015 2an0z0ia ©
500070654 ES0314019011 __ BANKINTER 3, FTH 85 -prme Sav017003 08720 aa A3 wmnpG G 02w 100 RES Using the MILAN 015 2a102014
500070655 ES0314019025  DANKINTER 3, i 85 pme 500017003 08740 Bans Bass  vichUPG () 02% 100w MBS Using e MILAN 015 Zanoz0ia o
500090326 ES0313919005 _ BANKINTER 4, FTH 85 -prme Sav02s217 354320 ) 32 waenuc oa% 100 WES Using e WL 015 2a102014




500030351 ESO3I1901__ BANKINTER 4,FTH VMBS “prme Sovoziart FEr) =) B wmnpG G 0mn 00w 05 e
500090332 50313919021 55 prane so00212717 431 m b1 waehupo 0% 100% 015 2anoz0ie
500096242 50313920003 MBS -prme Sa0022496 367310 ) a2 o o o1 Evhancemert CE) 015 anor
500096243 E£50313920011 65 prane 500022490 367320 Bal Boal 0 0% 1 Enhancement GE) 015 2anoz0ie
500096244 £50313920020 MBS -prme Sa0022496 367321 [} Ba1 o o g1 Entancement (CE) 015 2a102014
500115415 50313546006 55 prane 500026077 06768337 Az a2 oasn 0% 4t Enhancement CE) 015 100972014
0115416 ES0313546014 MBS -prme So0026077 T a oan o ce) 015 10082014
500115417 ES0313546022 55 prane 500026077 ovorea3es b o an 0% ce) 015 100972014
500126790 ES0313547004 MBS -prame So00e177 Bora0a1ze Wach PG (e 0w 100 015 10082
500126900 50313547012 B prane 00028177 om0 o watch UPG. 05w 100% 015 100972014
500126801 50313547020 MBS -prame son0e177 Boraoaes 3 3 Wsch PG 5w j00% 015 10082014
500127044 ES03135401 B prane 00028226 sorazovss 2 0% 0% ) 015 100972014
500127097 ES0313548010 MBS -prme son02e226 eoraz0iss et o5 o ce) 015 10082
500127098 ES0313548020 B prane 00028226 oorazors baz Bar 0% o ce) 015 100972014
500157032 50313814016 MBS -prme so00s18s6 ) 08120852 s A3 wachupe 3 015 on
50015703 E50313614057 wBS - prme 00031686 ) 0612006 AL AL watehuPG. 10, 015 100972014
500157033 ES0313814024 MBS -prme sononsase aoe120855 o1 B waehuc 3 05 10082014
500157037 £50313614065 B prame 00031686 06120872 bl Baal wasch PG 10, 015 100972014
500157034 50313814032 MBS -prme. sononase aoe120860 [ B wachuc 3 015 10091201
500157098 £50313614073 s -prme. 00031686 ovo1z0576 boz Baz watchupG. 10, 015 100972014
820027412 50314147010 S -prme. 20027356 20027412 AL AL wachoG @) ssw 1 015 T
‘20027413 ES0314147028 s -prme. 20027356 20027415 a2 Az watehupG. sow 1 015 2an92014
820027414 £503; S -prme. 20027356 20027414 [y B wachuc 5w i 015 T
‘22505591 50369994001 s -prme. aaz5v55% ozzs5s01 AL AL asn 200m i 015 oi1072014
822606060 £50360994010 S -prme. a22sasso0 22608060 Bast =) s 0 015 T
Eso3st s -prme. aasioorsz 23160754 m m T i 015 oni1072014
823160755 50360905016 S -prme. B2ais072 acorss  Bar ear 0w 22s%  Crsaier 015 T
‘823169774 50369995024 s -prme. aasiorsz ozasc0ra b a3 Tow  z2s% cedier i 015 oni1072014
826129266 50305050000 S -prme. 26120265 24120266 AL AL T 0% Creane: 015 25112014 Lo, i
‘24236963 £50305050017 s -prme. a2e120265 o2azon003 baz a2 Lo 0% Credner i 015 2512018 Lomnio
820104448 E5031 6148016 S -prme. 2010041 20100448 Baar Basl  WehUPG () 5w 1o 015 2an9r2014
‘820104445 ES0314140026 s -prme. 20104441 20104429 bl a1 wach PG sow  1s0% 015 2an92014
823138496 E50314149057 S -prme. 20303780 N FYEEnT) s A3 wachupe IV TS Ty 015 2anr014
823198499 50314149065 s -prme. 20393780 b 2010049 bl oAl wach PG T zasw 015 2an92014
822331007 £50310003001 S -prme. 822331005 22333007 a2 2 TR 015 o6102014
321991322 £50313199004 __DBVA RNBS 9.FTA s -prme. 21901320 21901922 AL AL ) amm oo 015 oni1072014
520499821 50347508007 CALXA PENEDES 2 TOA.FTA S -prme. 820490825 20490827 o AL 2o 015 Laon014 . i
320499930 £50347590015 __GAIXA PENEDES 2 TOA. FTA s -prme. 20490925 20499610 bl Baxs ) 20w 1o 015 Lanozoie Comnio. hadia
520499826 50347500023 CALXA PENEDES 2 TDA.FTA S -prme. 820430825 20490826 B B Y X 015 Lan0r01: i i
‘22738210 £50312092002 s -prme. wazran21r [T m oz o)z 10, ce 015 1007201
823001075 £50312002010 2mA S -pome. 22738217 2001075 Bar = T x ce) 015 L0201 Tue
321620504 50364376014 Caa ngeniros TOA L FTA s -prme. 21620490 21029504 AL a2 T 5w (ce) o15 100201
521620505 50364376022 Ca ngenieros TOAL FTA. s _prme. 21620008 21620505 a3 a2 @ 1 [En ce) 015 L0001 Tue
521691280 50364376030 __Gaa Ingenieros TOA L FTA s -prme. 21620490 21001208 panz g o o5 ce) 015 100201
822721453 50337504007 i S -prme. 22721052 Iy 22121453 AL AL @ e 015 ous0r201: i, i
823053079 50337504015 Foncaba Gonsumo LFTA s -prme. wazra1ss2 o 20053075 b & & . ¥ o1 ‘Suap exposue 015 ovn0rz01 Lamnia, hacia
23022822 £50305028005 __FTA RMBS Sanander S -pome. 23022621 ry 022822 TR 015 20612014 Turbica
323993190 £50305020013 __FTA RMBS Sanander s -prme. as922621 o 20993130 o) 135% X o15 23061201
523022626 £50305034003 __FTA RMBS Sanander S -prme. 23022625 ry 20022826 o 20w 015 Lani201 Tusbica arne, e
324025750 £50305034011 __FTA RMBS Sanander s -prme. 3922625 o 20025750 o) 120% X 015 Lanrr201
526145686 £50305042003 __FTA RMBS Sanander S -prme. B2e15685 Iy 2035686 @ educed County R 015 17201 inara, Crstina
324219048 50305040011 __FTA RMBS Senander s -prme. a2e15095 ® 24219660 o Ty X oo E 015 L1201 e, Crsir
500133766 £S030I364000 __FTA SANTANDER HPOTECARIO ES -pome. S00020476 sur60358s a2 o e 015 002012
500133771 £50309364015 __FTA SANTANDER HPOTECARIO s -prme. 500020478 07503580 a2 g 5w (ce) 015 100201
500133772 £5030I364026 __FTA SANTANDER Hi w0 S -pome. S00020476 surso3s1 a2 o [En ce) 015 L0001
00133773 o FTA SANTANDER HPOTECARIO s -prme. 500029478 07094 Bl Baaz o o5 ce) 015 100201
002 382042002 orECARIO. s _prme. so00i2384 Bosssaria AL 6 4 015 T
500221006 50362042010 __FTA SANTANDER HPOTECARIO. s -prme. so0042304 oossarie 7] ) son < RDS Usig the 015 2010201
500221007 £50382042028 __FTA SANTANDER HPOTECARIO. S -prme. So00a2384 Bsssaras 62 o e RIBS Using the LA 015 203002012
320100391 50338093000 __FTA SANTANDER HPOTECARIO: s -prme. 520100390 20100991 bz o ¥ X oo e RMBS Using the MLANF 015 2010201
520100396 £S0338093018 __FTASANTANDER HPOTECARI S -pome. 520100390 20300306 62 o e E RES Using e 015 200
320100399 50330092020 __FTA SANTANDER HPOTECARIO: s -prme. 2010039 2010095 bz o ¥ X o RMBS Using the MLANF 015 2010201
822494822 £50336104007 oTECAR S -pome. 822494820 24022 a2 o RIBS Using th LA 015 203002012
322494623 £50336104015 __FTA SANTANDER HPOTECARIO T s -prme. a2za94620 22404073 AL T X X RMBS Using the MLANF 015 2010201
523064700 £5033610500¢ __FTA SANTANDER HPOTECARIOE S -pome. 23064706 23064700 a2 TR educed Counvy Risk RMBS Using the MLANF 015 10012012
323004750 £50336105012 __FTA SANTANDER HPOTECARIO s -prme. 23004700 o2 ar a1 MY X o E RMBS Using the MLANF 015 10107201
523304436 £50325636001 __FTA SANTANDER HPOTECARIO D e -pome. 204437 23304430 AL e o educed Counvy Risk RBS Using the MLANF 015 201
323453111 £50325636019 __FTA SANTANDER HPOTECARIOS s -prme. 2394437 [T a2 T X X oo E RMBS Using the MLANF 015 2010201
823453112 ES0325636027 ER HPOTECARIO S e -pome. s2x04s37 aasane  Com Can o RIBS Using the LA 015 203002012
321330194 £50341060007 __GATICOFTVPO L. s -prme. 210199 AG) 2130194 m a2 T 0w 8 RIMBS Using the MLANF 015 o10201
821655437 £50311088023__GATICOFTVPO L FTH s _prme. 2130105 B (o) 21655137 a3 a3 TR [En (ce) RBS Using the MLANF o5 0910201
621655430 ES0341006015__ GAT ICO-FTVPO L, i s -prme. 21330199 BicA) 2105543 pass o T 0% (ce) RIMBS Using the MLANF 015 o10201
521655458 £50311068051 __GAT ICOFTVPO 1, FTH s _prime. 21550163 ___B(ch) B21ssaze AL Y 100k RBS Using the MLANF o5 ov102014
621655430 ES0341006049 __ GAT IGOTVPO L, FTH s -prme. 21330199 b(CT) 2105535 a2 e T 100% RIMBS Using the MLANF 015 o10z01
521655440 £50311068055___GAT ICOFTVPO 1, FTH s _prime. 21350163 (e 2168140 b1 £ @ a0 ce) RBS Using the MLANF o5 ou102014
621655441 ES0341008064 __ GAT ICOFTVPO L, FTH s -prme. 21330199 _clom) aissan_ maw oar o o5 (ce) RIMBS Using the MLANF 015 o10201
521655412 ES0311068072___GAT ICOFTVPO 1, FTH s —prime. s2iss0163___c(c) aisssiz _sas £ o 1 RMBS Using the MLANF o5 ou102014
521655565 ES0341006080 __ GAT ICO£TVPO 1, T s -prme. sz3a0193__cen) [T B o X RIMBS Using the MLANF 015 o10z01
500136220 ES0316874011 SABADELLL T s _prime. 500020810 B07670563 AL ahPG (@) 0 RBS Using the MLANE o5 ou102014
500136221 50316874025 GG SABADELL L. FTi s -prme. 00029840 0770567 bl ar jach PG (a1 0% X RIMBS Using the MLANF 015 o10z01
500136222 ES0316874033 o s _prime. 50002080 sorerosTi __sas £ ach PG (s 0. RBS Using the MLANE o5 ou102014
500221920 50345671012 HIPOCAT 10, FTA s -prme. so004ac01 ouosoz7r  pass Bay  wachone () o, X RMBS Using the MLANF 015 osi0arz013
500221921 E50315671020 __HPOCAT 10,FTA s _prime. soo0aes B0ss0274a _baas Baas wachons () o RMBS Using the MLANF o5 osii2015
500221922 50345671046 HPOCAT 10, FTA s -prme. s oussozrs1 Canl Cant_wachons ) s X RIMBS Using the MLANF 015 o510
620063263 ES0US672010 __ HIPOCAT 11, FTA e -pome. 20063280 20063283 b1 jachONG__(o RMBS Using the LA s osiar013
520063204 ES0345672025 __ HIPOGAT 11, FTA s -prme. 20063200 20063284 b1 b1 jach oG (s X RMBS Using the MLANF 015 osi0az013
620004512 ES0US676003 __ HIPOCAT 16, FTA s —prime. 20004511 20004512 Baal 3 @ 1 RBS Using the MLANE o5 so00m014 Qunana it
520994537 ES05676011__ HIPOGAT 16, FTA s -prme. 20993511 20904557 ban Bz I 135% RMBS Using the MLANF 015 0092014 Qunana Cristna
620004538 ES035676020 __ HIPOCAT 36, FTA s —prime. 20004511 20004538 Caal 55 @) ime ssse RMBS Using the LA o5 000014 Qunana Cristna
62143597 ESOS6TI001 __ HIPOGAT 17, FTA s -prme. 21435995 21435007 7 ERT o TR RIMBS Using the MLANF 015 232012
621435008 ES0315677010 __ HIPOCAT 17, FTA s —prime. 21435005 o1se00s bas B3 Wachpo (o) 5w 12w RBS Using the MLANE s 004013 Tt amge,
52143599 ES05677027__ HIPOGAT 17, FTA s -prme. 21435995 2149599 Cans Cans W o 125w RIMBS Using the MLANF o5 100472013
21479161 Es0aase i T e -prme. 2sar0150 2179161 "2 a o Ty RMBS Using th LA o1 30002014 Qunana Critna
621479162 ES05676017___ HIPOGAT 16, FTA s -prme. 21479159 21479162 banz Baal o) 2w 1e0w RMBS Using the MLANF o5 009201 Quniana Cristna
521479163 E50315678025___ HIPOCAT 18, FTA s —prime. 2179150 oLazotes sal Baxs @) _2m  isow RMBS Using the MLANE o1 30002014 inara G
621632706 ES0345675007 __ HIPOGAT 19, FTA e -prme. 21632704 21092786 m a2 o) T zoow RMBS Using the MLANF o5 1037201
521066955 E50345660005 P T e -pome. 21006053 0860: AL a2 o TRRTY) RMBS Using te MLAN s 1201
53 £50372269003_ WIPOCAT 4 T e -prme. so0016072 537 A [ o i 105% RMBS Using the MILANF o5 os09r201
o6 72260011 __HPOCAT 4 FTA s —prime. so0016072 200538 Baxs ) @ ome RMBS Using the MLANE o1 o8
500064795 £50372269029  MIPOCAT 4 FTA e -prme. so0016072 29953 B o2 o 105w RMBS Using the MILANF o5 os09r201
500001663 E50344261000 __HIPOCAT S FTA s —prime. sooc21ise 350428 2 AL o TR ce) RMBS Using the LA s os09r20:
500092601 HPOCATS. 1 e -prme. so0021406 359430 az 7] o TR (ce) RMBS Using the MILANF o5 os09rz01
500092602 50344264025 HIPOCAT 5. T2 e -pome. So0021486 0420 ) B o TR RMBS Using the MILAN s osi
500115410 50345762009 HIPOCAT 6.FTA s -rme. s00026076 06768526 AL AL Wach G TR RMBS Using the MILANF o5 160/
500115412 50345762017 HIPOCAT 6.FTa. e -pome. So0026076 66530 pasz Basz  wacnupe G Ty RMBS Using te MILAN s S604201
500115413 ES0345762025 __ HIPOCAT 6. FTA e -prme. 00026075 osrsusss o B2 wachrs (o TR RMBS Using the MILANF o5 Io0az01
500133363 50345762015 HIPOCAT 7.FTa. e -prme So0020344 aore2zier AL a2 o Ty RMBS Using the MILANF s os09201
500133354 ES0345763023 _ HIPOCAT 7. FTA o -prme. So00z9384 norezziss b o ) 2o X RMBS Using the MILANF 015 os09r01
500133365 50345782031 HIPOCAT7.FTa. s -prme So00203a4 07622167 B Bsz R = iy i RMBS Using e MLAN o1 osi09201
500133356 ES0345763049 _ HIPOCAT 7. FTA oS -prme. So00z0384 aore2zi0__cus Coan o) 2w X oot RMBS Using the MILANF 015 os09r201
500164943 ES0345784013 __ HIPOCATE.FTa s -prme So0034775 o1 22 I YT oeatona ik MBS Using te MILANF o1 009201 rtana Crste
500164944 ES0345764021 _ HIPOCAT 8. FTA oS -pme. 00034775 05207585 B ETRETT) : RMBS Using the MILANF 015 00901 riana Crsins
500164945 ES0345764030 __ HIPOCAT 8. FTA e So0034775 [T a2 Cant e teduced Couny Risk RMBS Using the MLANE o1 3000201 urtana Crstra
500164946 s34 1POCAT 5 1A oS -prime. 00034775 05297585 Coas YT X RMBS Using the MILANF 015 00901 iana Crsins
500190087 ES034S121015 __ HIPOCAT9.FTA e -prme o aosar2rss a3 ) o RMBS Using e MILANF o1 000201 urtana Crstra
e 721023 HIPOGAT 9 FTA oS -pme. 00036909z [T A3 o X RMBS Using the MILANF 015 009201 itana. Crsins
500190960 ES0345721031 __ HIPOCAT9.FTA s -prim 00036900 aosar2761 a2 61 o teduced Couny Risk RMBS Using e MLANF o1 3000201 itana. Crstrs.
500190990 ES0345721049 __ HIPOGAT 9,1 oS -prme. ‘500036505 [T Coas o X e RMBS Using the MILANF 015 0 itana Crsins
‘500077504 ES0336356001 __ HIPOTEBANSA X, FTA e -prme Soonieris 32426 22 sz o ) RMBS Using e MILAN o1 210201 Lo
500077791 ES0396356019 __ HIPOTEBANSA X, FTA oS -prime. 00016714 24202 By o son. w(ce) RMBS Usig the MILANF 015 2ur10201 Lo, o
ES0336447008___ HIPOTEBANSA X. FTA e -prme So0v21488 220 a1 o son w(cE) RMBS Using e MILANF o1 210201 s i
094664 50336447016 HIPOTEBANSA X FTA e prime. 00021480 225 ez o son. wce) RMBS Usig the MILANF: 015 2ur10201 Lo,
21910370 ES0T461008__IMBANCO POPULAR MBS 2.FTA WBS - ined Pooks 621010368 1010370 sz o 5% it MBS Using e MILANF o1 020201
521910371 ES0347461016__IMBANGO POPULAR MBS 2. FTA B —sed Pooks 621910365 21910071 o1 o 725% RMBS Using ihe MILANF 015 oar10z01
615031001 ESU3TS65006 __IMCAA LABORAL 1.FTA e - prme 15030000 ais031001 sz o 0% ) RMBS Using te MILANF o1 020201
515031002 ES0347565014__IMCAA LABORAL 1. FTA oS -prime. 515030999 B15031002  pass 22 o o wce) RMBS Usig the MILANF 015 oart0z01
1003 ES03T565022 _IMCAA LABORAL 1.FTA e -prme o300 Bis0mi003  px2 Basz o 0% 1(cE) RMBS Using i LA o1 020201
515031004 ES0347565030 _IMCAA LABORAL 1. FTA oS -prime. 515030999 B15031000 o2 o1 o 7% wce) RMBS Usig the MILANF 015 oar10z01
22428077 ESU3T5S2004 __IMCAA LABORAL 2.FTA e -prme 22428074 22426077 a1 sz o 200% RMBS Using e MILANF o1 020201
500136750 ES0347851000 M CAJAVAR 1 FTA oS - rme 00030316 07710025 m AL WasheG 100% RMBS Using ihe MILANF 015 1604201
500138753 ES037851015 M CAJAAR 1 FTA s _prime Soo0a0318 Boriez  pam Bai  wacnupe G 00 RMBS Using e MILAN o1 S604n01 Tuoes sy
500136704 ES0347851026 M CAIAAR 1 FTA oS - rime 0003016 o3 ban B Wachure (o 100% RMBS Using e MILANF o1 1604201
500138785 ES037851034 M CAJAMAR 1. FTA e -prme 776841 ) B wacnups ouny i RMBS Using e MILANF 015 S604 T
500205852 ES0347763005 M CAJAVAR 3. FTA oS - rime So00i1662 i 23 2 o X oot RMBS Using e MILANF o1 2300201 duniana. Crstna
500206902 ES03T783013 M CAJAMAR 3. FTA e prime Soonuisiz aosziess baz a2 o e RMBS Using i MILANF 015 2300201 Quniana, Cristna
500206903 ES0347763021 M CAJAVAR 3. FTA oS - rme Sooni166z as2r1671 m [ o X oot RMBS Using e MILANF o1 2300201 duniana. Crstna
500206904 ES0347783039 M CAJAMAR 3. FTA e prime Soouiisiz 805271677 Caal =y o e RMBS Using e MILANF 015 2300201 Quniana, Cristna
500233905 ES0349044000 M CAJAVAR 4. FTA oS rime So0viarzs 03790245 23 m o X redter RMBS Using e MILANF o1 2300201 duniana. Crstna
500233906 ES0349044016 M CAJAMAR 4. FTA e -prme Sooverza Bosroozse paa Bsz o ) B U 015 2300201 Quriana, Cristna




500213007 £S03AI0UDZ M CAJMAR & FTA VMBS “prme Son0aerza oaro063 [ [ 2w iiow 05 o1 s, Crsina
500233008 50343044034 M CAJAMAR & FTA 455 prane s00046733 09790294 Conl Cant 20w 11o% 015 Za0orz01 s, Crina
520519538 £50347566004 M CAJAMAR'S. FTA MBS -prme aa0s10537 sosi05  Bar =) Saw s 015 2anernia s, Crsina
520520260 £50347506012 1M CAAMAR . FTA 55 prane 20519537 20520288 B @ saw 11w 015 Za0or2014 s, Crina
520520280 £50347566020 M CAJAMAR'S. FTA MBS -prme B20s10537 20520269 Cast Canz s 75% 015 2anrnia s, Crsina
820790153 £50347559009 1M CAIAMAR 5 FTA B prane 2070151 20700159 pasz Boal s 015 2an2014 s, Crina
520780154 £S0347559017 M CAJAMAR . FTA MBS -prme B20780151 2070154 B [} S 015 0 s, Crstna
82070155 E£50347559025 1M CAAMAR 5 FTA 55 prane sa07o0151 20700155 s Bz 7 X 015 2392014 s, Cring
520780156 £50347559033 M CAJAMAR . FTA MBS -prme a07a0151 sa07e0156 _ Cast o 57 015 Zaner0ia s, Crsina
22092694 50347450004 1M Caasur MBS 1. Fondo do 55 prane 22002692 22002604 m AL 0% - 015 Lenozoi Lol i
822002895 £50347456012 M Camstr MBS 1. Fondo de MBS -prme 22002892 22002605 ast =) 0w 015 Lanonoie Lo i
500135053 50347861000 1M PASTOR 2, FTH B prane 500029792 sors0rz6 m AL waehupG 07 X 015 ozmarzoia
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