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

Activos / Assets: Préstamos hipotecarios vivienda (CTHs) / Residential mortgage loans
Fecha / Date: 31/12/2007
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
Comunidades
Regions Num. % Importe / Amount % Num. % Importe / Amount % Num. % Importe / Amount % SVP/0PB PPV /0P
Andalucia / Andalucia 2109 14,84 281.345.897,50 12,48 195 10,67 38.783,46 7,82 2108 14,83 281.307.114,04 12,48 90,229 90,217
Aragon / Aragon 326 2,29 50.655.525,39 2,25 49 2,68 11.805,44 2,38 326 2,29 50.643.719,95 2,25 90,324 90,303
Asturias / Asturias 215 1,51 25.470.251,82 1,13 32 1,75 5.229,52 1,06 215 1,51 25.465.022,30 1,13 90,743 90,724
Canarias / Canary Islands 420 2,95 54.947.812,33 2,44 56 3,07 13.224,29 2,67 420 2,95 54.934.588,04 2,44 89,175 89,154
Cantabria / Cantabria 307 2,16 43.560.345,62 1,93 31 1,70 7.896,71 1,59 307 2,16 43.552.448,91 1,93 91,018 91,001
Castilla y Ledn / Castilla-Leon 77 5,47 97.980.475,33 4,35 71 3,89 15.055,84 3,04 77 5,47 97.965.419,49 4,35 89,880 89,867
Castilla-La Mancha / Castilla-La Mancha 514 3,62 77.585.531,67 3,44 63 3,45 16.039,16 3,24 514 3,62 77.569.492,51 3,44 90,106 90,087
Catalufia / Catalonia 3.011 21,18 561.462.498,58 24,91 450 24,63 133.309,53 26,89 3.011 21,18 561.329.189,05 24,91 89,247 89,226
Ceuta / Ceuta 65 0,46 7.897.128,80 0,35 3 0,16 755,66 0,15 65 0,46 7.896.373,14 0,35 91,469 91,461
Comunidad Valenciana / Valencia 1.713 12,05 228.552.866,64 10,14 240 13,14 53.432,69 10,78 1.713 12,05 228.499.433,95 10,14 90,206 90,185
Extremadura / Extremadura 244 1,72 27.611.193,74 1,23 18 0,99 3.133,86 0,63 244 1,72 27.608.059,88 1,23 90,977 90,966
Galicia / Galicia 288 2,03 34.960.649,88 1,65 34 1,86 6.813,82 1,37 288 2,03 34.953.836,06 1,65 89,791 89,773
Islas Baleares / Balearic Islands 386 2,72 62.389.050,62 2,77 48 2,63 12.224,21 2,47 386 2,72 62.376.826,41 2,77 89,282 89,265
La Rioja / La Rioja 92 0,65 13.561.498,88 0,60 11 0,60 2.525,18 0,51 92 0,65 13.558.973,70 0,60 89,830 89,814
Madrid / Madrid 2.501 17,59 494.878.591,02 21,96 395 21,62 139.388,11 28,12  2.501 17,60 494.739.202,91 21,96 90,501 90,475
Melilla / Melilla 110 0,77 11.281.478,30 0,50 6 0,33 1.061,91 0,21 110 0,77 11.280.416,39 0,50 90,965 90,956
Murcia / Murcia 283 1,99 37.367.829,29 1,66 27 1,48 6.285,66 1,27 283 1,99 37.361.543,63 1,66 89,481 89,466
Navarra / Navarra 108 0,76 19.159.086,98 0,85 20 1,09 5.269,09 1,06 108 0,76 19.153.817,89 0,85 89,642 89,617
Pais Vasco /Basque Country 746 5,25 123.085.157,65 5,46 78 4,27 23.442,74 4,73 746 5,25 123.061.714,91 5,46 90,519 90,501
Total : 14.215 100,00 2.253.752.870,04 100,00 1.827 100,00 495.676,88 100,00 14.214 100,00 2.253.257.193,16 100,00
Media Ponderada / Weighted Average : 90,000 89,980
Media Simple / Average : 158.547,51 271,31 158.523,79 89,812 89,793
Minimo / Minimum : 55,60 1,41 7.504,14 0,033 0,000
Méximo / Maximum : 534.513,50 3.552,64 534.513,50 98,128 98,103
%CLTV: Relacién Principal actual / Valor de Tasacion. Medias ponderadas por el saldo vivo de principal (SVP) y por el principal pendiente de vencimiento (PPV).
m E’;‘{Loliggzigg % CLTV: Current Loan-to-Value Ratio. Averages weighted by the outstanding principal balance (OPB) and by the outstanding principal (OP).
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