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Cartera de Activos Titulizados / Portfolio of Securitised Assets
Distribucion Geografica por Comunidades / Geographical Distribution by Regions

Activos / Assets: Créditos hipotecarios vivienda (PHs) / Residential mortgage credits
Fecha / Date: 31/12/2006
Divisa /Currency: EUR
Saldo Vivo de Principal Principal Vencido Impagado Principal Pendiente Vencimiento %CLTV Media Ponderada
Outstanding Principal Balance Overdue Principal Outstanding Principal Weighted Average % CLTV
g:;?ol:,rsudades Num. % Importe / Amount % Num. % Importe / Amount %  Num. % Importe / Amount % SVP/0PB PPV /0P
Andalucia / Andalucia 758 12,79 84.035.589,58 10,58 2 4,44 44,78 0,44 758 12,79 84.035.544,80 10,58 56,123 56,122
Aragén / Aragon 119 2,01 16.405.613,44 2,07 1 2,22 242,84 2,36 119 2,01 16.405.370,60 2,07 57,466 57,464
Asturias / Asturias 98 1,65 10.028.974,16 1,26 2 4,44 125,27 1,22 98 1,65 10.028.848,89 1,26 58,787 58,786
Canarias / Canary Islands 328 5,54 35.299.231,75 4,45 3 6,67 447,49 4,35 328 5,54 35.298.784,26 4,45 60,135 60,134
Cantabria / Cantabria 83 1,40 8.465.145,70 1,07 1 2,22 27,63 0,27 83 1,40 8.465.118,07 1,07 55,506 55,506
Castilla y Leon / Castilla-Leon 350 5,91 38.165.558,38 4,81 1 2,22 164,19 1,60 350 5,91 38.165.394,19 4,81 58,049 58,049
Castilla-La Mancha / Castilla-La Mancha 380 6,41 38.993.904,72 4,91 1 2,22 110,28 1,07 380 6,41 38.993.794,44 4,91 58,874 58,874
Cataluia / Catalonia 908 15,32 132.792.241,30 16,72 6 13,33 1.371,58 13,32 908 15,32 132.790.869,72 16,72 57,796 57,795
Comunidad Valenciana / Valencia 603 10,18 59.819.528,48 7,53 6 13,33 1.063,32 10,33 603 10,18 59.818.465,16 7,53 56,324 56,323
Extremadura / Extremadura 109 1,84 9.327.891,49 1,17 2 4,44 583,45 5,67 109 1,84 9.327.308,04 1,17 61,405 61,400
Galicia / Galicia 239 4,03 26.525.249,45 3,34 1 2,22 10,12 0,10 239 4,03 26.525.239,33 3,34 60,493 60,493
Islas Baleares / Balearic Islands 243 4,10 31.828.989,37 4,01 7 15,56 2.190,12 21,28 243 4,10 31.826.799,25 4,01 60,772 60,767
La Rioja / La Rioja 11 0,19 1.459.962,50 0,18 0 0,00 0,00 0,00 11 0,19 1.459.962,50 0,18 61,706 61,706
Madrid / Madrid 1.514 25,55 276.837.712,86 34,87 10 22,22 3.102,71 30,14 1.514 2555 276.834.610,15 34,87 55,843 55,842
Murcia / Murcia 85 1,43 8.729.602,74 1,10 2 4,44 809,60 7,87 85 1,43 8.728.793,14 1,10 57,186 57,180
Navarra / Navarra 71 1,20 12.392.660,88 1,56 0 0,00 0,00 0,00 71 1,20 12.392.660,88 1,56 58,787 58,787
Pais Vasco / Basque Country 26 0,44 2.873.361,66 0,36 0 0,00 0,00 0,00 26 0,44 2.873.361,66 0,36 50,614 50,614
Total : 5.925 100,00 793.981.218,46 100,00 45 100,00 10.293,38 100,00 5.925 100,00 793.970.925,08 100,00
Media Ponderada / Weighted Average : 57,219 57,218
Media Simple / Average : 134.005,27 228,74 134.003,53 52,793 52,792
Minimo / Minimum : 1.453,67 10,06 1.453,67 0,610 0,610
Méximo / Maximum : 826.337,49 945,34 826.337,49 78,034 78,034
%CLTV: Relacion Principal actual / Valor de Tasacion. Medias ponderadas por el saldo vivo de principal (SVP) y por el principal pendiente de vencimiento (PPV).
/edf E’ﬁ[}oli‘;i}iigﬁ % CLTV: Current Loan-to-Value Ratio. Averages weighted by the outstanding principal balance (OPB) and by the outstanding principal (OP).
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