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DISCLAIMER 

The information in this asset report has been prepared by Société Générale for information purposes only. 

 

Nothing in this asset report is to be construed as an offer for services or products or as an offer or solicitation for the purchase or sale of 

securities or any other financial product. The information has no regard to the specific investment objectives, financial situations or particular 

needs of any recipient. 

 

While the information is based on sources believed to be reliable, no guarantee, representation or warranty, express of implied, is made as to its 

accuracy, correctness or completeness. 

 

This asset report is based on all outstanding issuances of SOCIETE GENERALE SFH and of FCT Red & Black Guaranteed Home Loans as of end of 

July 2012. The information thereafter is representative of the pool of assets that is used to guarantee those issuances. Investors are advised to 

take into account factors of uncertainty and risk when basing their investment decisions on information provided in this document. 

 

Société Générale does not act as an advisor to any recipient of this document, nor owe any recipient any fiduciary duty and the information should 

not be construed as financial, legal, regulatory, tax or accounting advice. 

 

Recipients should make their own independent appraisal of the information and obtain independent professional advice from appropriate 

professional advisers before embarking on any course of action. 
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OVERVIEW DATA 

ASSET REPORT SG SFH - FCT R&B GHL 
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UNINDEXED LTV RANGES DISTRIBUTION 
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ASSET REPORT SG SFH - FCT R&B GHL 

 Since 26th July 2012 SG SFH holds the following assets : 

• EUR 4.25 billion FCT Red & Black GHL notes guaranteed by home loans originated by SOCIETE 

GENERALE 

• EUR 16.25 billion loans granted to SOCIETE GENERALE and collateralised by home loans originated by 

SOCIETE GENERALE meeting the same eligibility criteria as home loans covering the FCT Red & Black 

GHL notes. 

 The asset cover tests for each cover pools / issuers are detailed on pages 10 and 11. 

 Outstanding assets is detailed on page 12. 
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ASSET COVER TEST- FCT R&B GHL 

ASSET REPORT SG SFH - FCT R&B GHL 
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ASSET COVER TEST- SG SFH (collateralised loans) 

ASSET REPORT SG SFH - FCT R&B GHL 
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ASSETS 

OUTSTANDING FCT R&B GHL ISSUES 

OUTSTANDING COLLATERALISED LOANS 

 Isin  Issue Date  N°  Currency 
 Principal 

Amount 
 Maturity Date 

 Remaining 

Maturity 

 Interest Rate 

Type 
 Index / Rate 

 N/A 13/07/2012 1 EUR 1 500 000 000 15/04/2013 0,7 Floating Rate EURIBOR 3M

 N/A 13/07/2012 2 EUR 1 500 000 000 28/04/2014 1,7 Floating Rate EURIBOR 3M

 N/A 13/07/2012 3 EUR 1 500 000 000 27/05/2015 2,8 Floating Rate EURIBOR 3M

 N/A 13/07/2012 4 EUR 1 500 000 000 24/10/2017 5,2 Floating Rate EURIBOR 3M

 N/A 13/07/2012 5 EUR 1 500 000 000 10/08/2020 8,0 Floating Rate EURIBOR 3M

 N/A 13/07/2012 6 EUR 1 500 000 000 26/04/2023 10,7 Floating Rate EURIBOR 3M

 N/A 13/07/2012 7 EUR 1 500 000 000 27/05/2024 11,8 Floating Rate EURIBOR 3M

 N/A 13/07/2012 8 EUR 1 500 000 000 28/07/2025 13,0 Floating Rate EURIBOR 3M

 N/A 13/07/2012 9 EUR 1 500 000 000 26/08/2026 14,1 Floating Rate EURIBOR 3M

 N/A 13/07/2012 10 EUR 1 250 000 000 27/09/2027 15,2 Floating Rate EURIBOR 3M

N/A 13/07/2012 11 EUR 1 500 000 000 26/10/2028 16,2  Floating Rate  EURIBOR 3M 

16 250 000 000 

 Isin  Issue Date  Série  Currency 
 Principal 

Amount 
 Maturity Date 

 Remaining 

Maturity 

 Interest Rate 

Type 
 Index / Rate 

FR0011056670 06/06/2011 18 EUR 1 500 000 000 06/06/2016 3,9 Floating Rate EURIBOR 3M

FR0011182328 18/01/2012 19 EUR 1 250 000 000 18/01/2022 9,5 Floating Rate EURIBOR 3M

FR0011216282 14/03/2012 20 EUR 1 500 000 000 14/03/2019 6,6  Floating Rate  EURIBOR 3M 

4 250 000 000 
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OUTSTANDING SG SFH ISSUES 

LIABILITIES 

 Isin  Issue Date  Série  Currency 
 Principal 

Amount 
 Maturity Date 

 Remaining 

Maturity 

 Interest Rate 

Type 
 Index 

FR0011056126 06/06/2011 1 EUR 1 500 000 000 06/06/2016 3,9 Fixed Rate 3,25%

FR0011180017 18/01/2012 12 EUR 1 250 000 000 18/01/2022 9,5 Fixed Rate 4,00%

FR0011215516 14/03/2012 13 EUR 1 500 000 000 14/03/2019 6,6 Fixed Rate 2,88%

FR0011291277 13/07/2012 15 EUR 1 500 000 000 15/04/2013 0,7 Floating Rate EURIBOR 3M

FR0011291285 13/07/2012 16 EUR 1 500 000 000 28/04/2014 1,7 Floating Rate EURIBOR 3M

FR0011291293 13/07/2012 17 EUR 1 500 000 000 27/05/2015 2,8 Floating Rate EURIBOR 3M

FR0011291319 13/07/2012 18 EUR 1 500 000 000 24/10/2017 5,2 Floating Rate EURIBOR 3M

FR0011291327 13/07/2012 19 EUR 1 500 000 000 10/08/2020 8,0 Floating Rate EURIBOR 3M

FR0011291335 13/07/2012 20 EUR 1 500 000 000 26/04/2023 10,7 Floating Rate EURIBOR 3M

FR0011291343 13/07/2012 21 EUR 1 500 000 000 27/05/2024 11,8 Floating Rate EURIBOR 3M

FR0011291350 13/07/2012 22 EUR 1 500 000 000 28/07/2025 13,0 Floating Rate EURIBOR 3M

FR0011291368 13/07/2012 23 EUR 1 500 000 000 26/08/2026 14,1 Floating Rate EURIBOR 3M

FR0011291376 13/07/2012 24 EUR 1 250 000 000 27/09/2027 15,2 Floating Rate EURIBOR 3M

 FR0011291384 13/07/2012 25  EUR 1 500 000 000 26/10/2028 16,2  Floating Rate  EURIBOR 3M 

20 500 000 000



16 March 2011 


