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

Activos / Assets: Préstamos hipotecarios vivienda (PHs) / Residential mortgage loans
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/oPB PPV /0P
Andalucia / Andalucia 950 10,38 49.409.084,19 8,61 7 7,53 1.741,27 4,57 950 10,38 49.407.342,92 8,62 50,757 50,755
Aragon / Aragon 172 1,88 9.608.278,31 1,68 1 1,08 600,92 1,58 172 1,88 9.607.677,39 1,68 47,519 47,518
Asturias / Asturias 207 2,26 10.743.572,75 1,87 4 4,30 802,39 2,11 207 2,26 10.742.770,36 1,87 50,402 50,397
Canarias / Canary Islands 354 3,87 21.369.975,44 3,73 4 4,30 844,33 2,22 354 3,87 21.369.131,11 3,73 50,938 50,939
Cantabria / Cantabria 188 2,06 10.606.795,28 1,85 3 3,23 427,67 1,12 188 2,06 10.606.367,61 1,85 47,070 47,068
Castilla y Leon / Castilla-Leon 621 6,79 33.586.089,90 5,86 6 6,45 2.087,06 5,48 621 6,79 33.584.002,84 5,86 48,313 48,309
Castilla-La Mancha / Castilla-La Mancha 195 2,13 9.740.876,64 1,70 0 0,00 0,00 0,00 195 2,13 9.740.876,64 1,70 51,915 51,915
Cataluia / Catalonia 1.311 14,33 93.830.211,25 16,36 9 9,68 4.831,57 12,68 1.311 14,33 93.825.379,68 16,36 48,935 48,932
Comunidad Valenciana / Valencia 788 8,61 38.545.013,67 6,72 13 13,98 10.506,97 27,57 788 8,61 38.534.506,70 6,72 48,538 48,536
Extremadura / Extremadura 65 0,71 2.899.596,71 0,51 0 0,00 0,00 0,00 65 0,71 2.899.596,71 0,51 48,314 48,314
Galicia / Galicia 429 4,69 24.832.226,00 4,33 5 5,38 1.296,98 3,40 429 4,69 24.830.929,02 4,33 52,116 52,113
Islas Baleares / Balearic Islands 161 1,76 11.370.045,88 1,98 5 5,38 1.327,91 3,48 161 1,76 11.368.717,97 1,98 49,408 49,400
La Rioja / La Rioja 29 0,32 1.369.507,73 0,24 0 0,00 0,00 0,00 29 0,32 1.369.507,73 0,24 43,759 43,759
Madrid / Madrid 2.756 30,13 197.129.038,09 34,37 23 24,73 7.107,96 18,65 2.756 30,13 197.121.930,13 34,37 47,650 47,649
Murcia / Murcia 196 2,14 9.569.529,95 1,67 5 5,38 1.495,54 3,92 196 2,14 9.568.034,41 1,67 51,805 51,796
Navarra / Navarra 73 0,80 4.388.852,79 0,77 4 4,30 3.946,23 10,35 73 0,80 4.384.906,56 0,76 46,273 46,223
Pais Vasco / Basque Country 653 7,14 44.537.901,33 7,77 4 4,30 1.099,50 2,88 653 7,14 44.536.801,83 7,77 48,017 48,016
Total : 9.148 100,00 573.536.595,91 100,00 93 100,00 38.116,30 100,00 9.148 100,00 573.498.479,61 100,00
Media Ponderada / Weighted Average : 48,770 48,767
Media Simple / Average : 62.695,30 409,85 62.691,13 42,520 42,517
Minimo / Minimum : 1,17 5,04 1,17 0,001 0,001
Maximo / Maximum : 267.951,07 7.192,93 267.951,07 73,424 73,424
%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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