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Principal Pendiente Vencimiento
Outstanding Principal

%Importe / Amount%Num.

Principal Vencido Impagado
Overdue Principal

%Importe / Amount%Num.

Saldo Vivo de Principal
Outstanding Principal Balance

%Importe / Amount%Num.
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Residual Life

M. Pond. Meses
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EUR

31/12/2010

Tipo Interés
Interest Rate

Cartera de Activos Titulizados / Portfolio of Securitised Assets

Activos / Assets:

Fecha / Date:

Divisa / Currency:

Intervalos anuales
Annual Intervals

Préstamos y créditos hipotecarios vivienda (CTHs) / Residential mortgage loans and credits

 1.130,14 503.354,76  502.224,62  1,940% 0,69 96  0,04  0,21 0,58 3  0,04 0,69 96  7,6642011

 1.724,08 1.895.388,56  1.893.664,48  1,970% 1,18 164  0,13  0,33 0,19 1  0,13 1,18 164  18,7422012

 7.426,68 3.157.845,70  3.150.419,02  1,949% 1,17 163  0,22  1,41 1,17 6  0,22 1,17 163  30,8162013

 15.299,33 6.062.261,47  6.046.962,14  1,985% 1,76 245  0,42  2,90 1,17 6  0,42 1,76 245  42,1602014

 3.241,95 6.550.374,75  6.547.132,80  1,968% 1,72 239  0,46  0,61 1,36 7  0,46 1,72 239  53,7682015

 5.217,94 10.055.141,90  10.049.923,96  1,978% 2,04 284  0,70  0,99 1,36 7  0,70 2,04 284  66,6472016

 11.849,50 15.353.053,13  15.341.203,63  2,009% 2,70 375  1,08  2,25 1,75 9  1,08 2,70 375  78,1252017

 24.887,95 18.647.955,73  18.623.067,78  2,009% 2,65 368  1,31  4,72 3,31 17  1,31 2,65 368  89,5532018

 6.163,46 15.380.478,98  15.374.315,52  1,941% 2,27 315  1,08  1,17 2,14 11  1,08 2,27 315  102,0352019

 50.056,83 22.245.453,84  22.195.397,01  1,984% 2,63 366  1,56  9,48 4,29 22  1,56 2,63 366  114,1092020

 4.235,77 22.143.056,08  22.138.820,31  1,956% 2,72 378  1,55  0,80 1,75 9  1,55 2,72 378  126,3782021

 7.866,28 38.003.795,06  37.995.928,78  1,917% 3,86 537  2,66  1,49 1,75 9  2,66 3,86 537  138,2862022

 48.543,48 38.973.776,72  38.925.233,24  1,970% 3,43 477  2,73  9,20 4,68 24  2,73 3,43 477  149,1152023

 5.473,82 23.096.384,74  23.090.910,92  1,916% 2,27 316  1,62  1,04 2,34 12  1,62 2,27 316  162,2082024

 11.146,93 29.844.153,06  29.833.006,13  1,907% 2,97 413  2,09  2,11 3,12 16  2,09 2,97 413  174,3282025

 11.138,69 36.913.616,86  36.902.478,17  1,892% 3,20 445  2,59  2,11 3,51 18  2,59 3,20 445  186,0082026

 25.216,41 59.063.873,39  59.038.656,98  1,898% 4,68 650  4,14  4,78 5,07 26  4,14 4,68 650  198,4272027

 33.059,92 73.025.628,02  72.992.568,10  1,953% 5,17 718  5,12  6,26 7,80 40  5,12 5,17 718  209,0452028

 1.228,89 30.748.193,30  30.746.964,41  1,857% 2,14 298  2,15  0,23 0,97 5  2,15 2,14 298  222,4272029

 11.773,40 32.617.337,52  32.605.564,12  1,900% 2,59 360  2,29  2,23 1,95 10  2,29 2,59 360  234,1312030

 19.353,66 38.709.282,51  38.689.928,85  1,874% 2,96 411  2,71  3,67 3,31 17  2,71 2,96 411  246,4902031

 65.079,68 74.495.754,16  74.430.674,48  1,837% 4,56 633  5,22  12,33 5,65 29  5,22 4,56 633  258,9052032

 35.267,43 96.488.717,65  96.453.450,22  1,885% 5,73 796  6,76  6,68 5,85 30  6,76 5,73 796  268,9872033

 7.619,40 38.347.868,44  38.340.249,04  1,797% 2,37 330  2,69  1,44 2,53 13  2,69 2,37 330  281,8552034

 19.213,24 56.909.110,65  56.889.897,41  1,773% 3,12 434  3,99  3,64 3,31 17  3,99 3,12 434  294,5522035

 12.760,45 54.825.144,49  54.812.384,04  1,831% 3,29 457  3,84  2,42 3,51 18  3,84 3,29 457  306,3752036

 7.989,05 93.353.454,85  93.345.465,80  1,755% 4,75 660  6,54  1,51 3,51 18  6,54 4,75 660  318,8272037

 14.916,98 93.180.144,00  93.165.227,02  1,770% 4,87 677  6,53  2,83 3,31 17  6,53 4,87 677  328,3762038

 1.284,99 26.437.160,56  26.435.875,57  1,822% 1,25 174  1,85  0,24 1,17 6  1,85 1,25 174  342,1292039

 4.463,79 37.732.236,56  37.727.772,77  1,813% 1,60 223  2,64  0,85 1,95 10  2,64 1,60 223  354,9032040
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 5.667,34 39.002.893,20  38.997.225,86  1,766% 1,87 260  2,73  1,07 2,34 12  2,73 1,87 260  365,8292041

 20.097,90 67.186.543,79  67.166.445,89  1,731% 2,71 376  4,71  3,81 2,73 14  4,71 2,71 376  379,0552042

 6.698,89 63.713.271,28  63.706.572,39  1,723% 2,68 373  4,46  1,27 2,53 13  4,46 2,68 373  388,1782043

 0,00 7.683.345,53  7.683.345,53  1,672% 0,27 38  0,54  0,00 0,00 0  0,54 0,27 38  401,6382044

 4,26 9.642.741,78  9.642.737,52  1,690% 0,38 53  0,68  0,00 0,19 1  0,68 0,38 53  414,3772045

 8.835,06 23.216.896,76  23.208.061,70  1,798% 0,90 125  1,63  1,67 1,36 7  1,63 0,90 125  426,5232046

 8.029,60 60.437.274,57  60.429.244,97  1,699% 2,27 316  4,23  1,52 4,09 21  4,24 2,27 316  439,0232047

 3.819,05 61.783.967,69  61.780.148,64  1,736% 2,54 353  4,33  0,72 2,34 12  4,33 2,54 353  447,9202048

 13.896 100,00 1.427.426.932,04100,00Total :  527.782,22 513 100,00 1.426.899.149,82100,00 13.896

Media Ponderada / Weighted Average :

Media Simple / Average :

Mínimo / Minimum :

Máximo / Maximum :

 102.722,15
 82,55

 2.369.915,52

 1.028,82
 0,05

 27.974,78

 102.684,16
 82,55

 2.369.915,52

 1,834%
 1,903%
 1,370%
 6,650%

 278,247
 230,025

01/01/2011
17/09/2048

 100,00  100,00
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