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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 978 12,22 122.679.381,71 11,34 23 14,02 8.941,10 15,86 978 12,22 122.670.440,61 11,34 57,042 57,037
Aragon / Aragon 96 1,20 12.626.068,10 1,17 0 0,00 0,00 0,00 96 1,20 12.626.068,10 1,17 56,946 56,946
Asturias / Asturias 130 1,62 13.696.649,56 1,27 6 3,66 999,10 1,77 130 1,62 13.695.650,46 1,27 59,024 59,019
Canarias / Canary Islands 337 4,21 37.717.494,08 3,49 14 8,54 3.987,31 7,07 337 4,21 37.713.506,77 3,49 61,675 61,670
Cantabria / Cantabria 227 2,84 25.157.020,66 2,33 6 3,66 1.221,38 2,17 227 2,84 25.155.799,28 2,33 59,688 59,686
Castilla y Leon / Castilla-Leon 340 4,25 38.916.148,59 3,60 6 3,66 2.372,12 4,21 340 4,25 38.913.776,47 3,60 60,338 60,334
Castilla-La Mancha / Castilla-La Mancha 157 1,96 18.321.933,95 1,69 3 1,83 360,61 0,64 157 1,96 18.321.573,34 1,69 59,738 59,737
Cataluia / Catalonia 1.354 16,91 199.427.630,95 18,44 11 6,71 4.888,38 8,67 1.354 16,91 199.422.742,57 18,44 59,405 59,404
Comunidad Valenciana / Valencia 1.213 15,15 122.285.064,12 11,31 49 29,88 16.757,65 29,72 1.213 15,15 122.268.306,47 11,30 54,954 54,947
Extremadura / Extremadura 53 0,66 4.853.193,92 0,45 2 1,22 100,48 0,18 53 0,66 4.853.093,44 0,45 59,349 59,349
Galicia / Galicia 159 1,99 17.617.675,44 1,63 0 0,00 0,00 0,00 159 1,99 17.617.675,44 1,63 59,060 59,060
Islas Baleares / Balearic Islands 139 1,74 18.716.152,85 1,73 5 3,05 824,38 1,46 139 1,74 18.715.328,47 1,73 59,428 59,426
La Rioja / La Rioja 15 0,19 2.165.032,73 0,20 2 1,22 2.181,36 3,87 15 0,19 2.162.851,37 0,20 60,058 60,001
Madrid / Madrid 1.990 24,86 332.647.153,13 30,75 32 19,51 11.791,58 20,91 1.990 24,86 332.635.361,55 30,75 55,656 55,655
Murcia / Murcia 122 1,52 11.651.307,67 1,08 2 1,22 473,38 0,84 122 1,52 11.650.834,29 1,08 57,114 57,111
Navarra / Navarra 17 0,21 2.975.405,15 0,28 0 0,00 0,00 0,00 17 0,21 2.975.405,15 0,28 52,981 52,981
Pais Vasco / Basque Country 679 8,48 100.194.813,02 9,26 3 1,83 1.492,89 2,65 679 8,48 100.193.320,13 9,26 55,499 55,498
Total : 8.006 100,00 1.081.648.125,63 100,00 164 100,00 56.391,72 100,00 8.006 100,00 1.081.591.733,91 100,00
Media Ponderada / Weighted Average : 57,164 57,161
Media Simple / Average : 135.104,69 343,85 135.097,64 52,475 52,472
Minimo / Minimum : 102,37 2,24 102,37 0,052 0,052
Méximo / Maximum : 900.000,00 1.663,30 900.000,00 79,998 79,998
%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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