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Cartera de Activos Titulizados / Portfolio of Securitised Assets
Distribucién por Intervalos de Fecha de Formalizacion / Distribution by Arrangement Date Intervals

Activos / Assets: Préstamos hipotecarios vivienda (PHs/CTHS) / Residential mortgage loans (PTCs/MCs)
Fecha / Date: 31/03/2024
Divisa / Currency: EUR
Saldo Vivo de Principal I I Principal Vencido Impagado I I Principal Pendiente Vencimiento I I Tipo Interes I I Antigiiedad
Outstanding Principal Balance Overdue Principal Outstanding Principal Interest Rate Age
K‘;ﬂ\aﬁmg\ﬂ:mes Num. % Importe / Amount % Num. % Importe / Amount % Num. % Importe / Amount % M&,qi/i/zgg'g' MW?:ng_'M’\gr?iis
2000 231 0,23 % 9.419.889,37 0,10 % 8 0,12 % 3.587,44 0,12% 231 0,23 % 9.416.301,93 0,10 % 4,604% 284,3437
2001 556 0,55 % 23.142.711,50 0,24 % 49 0,74 % 18.448,49 0,60 % 556 0,55 % 23.124.263,01 0,24 % 4,650% 271,7915
2002 1.027 1,01 % 45.528.802,82 0,47 % 77 1,16 % 31.691,69 1,03 % 1.027 1,01 % 45.497.111,13 0,47 % 4,640% 260,5461
2003 1.626 1,60 % 83.833.768,81 0,87 % 98 1,48 % 38.486,39 1,25% 1.626 1,60 % 83.795.282,42 0,87 % 4,632% 248,2558
2004 1.939 1,90 % 116.588.465,06 1,20 % 191 2,89 % 82.276,50 2,66 % 1.939 1,90 % 116.506.188,56 1,20 % 4,665% 236,6541
2005 4.186 4,11 % 320.260.589,62 331% 409 6,18 % 193.605,05 6,27 % 4.186 4,11 % 320.066.984,57 331% 4,653% 224,6654
2006 8.685 8,53 % 790.816.716,25 8,16 % 779 11,77 % 410.995,05 13,31 % 8.684 853% 790.405.721,20 8,16 % 4,643% 211,8618
2007 9.394 9,23 % 987.277.688,76 10,19 % 945 14,28 % 551.280,38 17,85 % 9.393 9,23 % 986.726.408,38 10,19 % 4,634% 201,7799
2008 12519 12,29% 1.222.468.105,84 12,62 % 1.181 17,85% 603.852,21 19,56 % 12517 12,29% 1.221.864.253,63 12,62 % 4,636% 190,0009
2009 9.706 9,53 % 908.916.727,19 9,38 % 568 8,58 % 306.114,10 9,91 % 9.703 9,53 % 908.610.613,09 9,38 % 4,672% 176,1175
2010 20.079 19,72% 1.990.139.803,08 20,55 % 953 14,40 % 351.712,78 11,39 % 20.078 19,72% 1.989.788.090,30 20,55 % 4,605% 164,3534
2011 8.188 8,04 % 793.337.770,12 8,19 % 462 6,98 % 120.897,91 3,92 % 8.188 8,04 % 793.216.872,21 8,19 % 4,978% 153,1118
2012 3.980 3,91 % 343.305.244,28 3,54 % 195 2,95 % 54.997,89 1,78 % 3.980 3,91 % 343.250.246,39 3,54 % 5,440% 140,3326
2013 2.039 2,00 % 157.930.587,62 1,63 % 107 1,62 % 25.728,70 0,83 % 2.039 2,00 % 157.904.858,92 1,63 % 5,792% 127,6864
2014 1.363 1,34 % 106.045.693,96 1,09 % 44 0,66 % 11.433,05 0,37 % 1.363 1,34 % 106.034.260,91 1,10 % 5,535% 117,3829
2015 1.295 1,27 % 105.156.020,38 1,09 % 57 0,86 % 13.266,02 0,43 % 1.295 1,27 % 105.142.754,36 1,09 % 5,142% 104,8635
2016 1.456 1,43 % 140.966.161,53 1,46 % 81 1,22 % 18.083,05 0,59 % 1.456 1,43 % 140.948.078,48 1,46 % 4,997% 91,4406
2017 836 0,82 % 79.189.005,97 0,82 % 56 0,85 % 15.115,13 0,49 % 836 0,82 % 79.173.890,84 0,82 % 4,593% 83,6271
2018 520 0,51 % 42.891.665,24 0,44 % 36 0,54 % 13.687,99 0,44 % 520 0,51 % 42.877.977,25 0,44 % 3,488% 68,0669
2019 649 0,64 % 59.971.650,79 0,62 % 53 0,80 % 53.116,76 1,72 % 648 0,64 % 59.918.534,03 0,62 % 3,473% 56,6269
2020 467 0,46 % 33.114.295,30 0,34 % 26 0,39 % 5.111,59 0,17 % 467 0,46 % 33.109.183,71 0,34 % 2,497% 45,5992
2021 11.085 10,89 % 1.326.051.136,35 13,69 % 242 3,66 % 164.264,34 532 % 11.084 10,89 % 1.325.886.872,01 13,69 % 1,602% 33,017
Total: 101.82 100,00 9.686.352.499,84 100,00 6.617 100,00 3.087.752,51 100,00 101.81 100,00 9.683.264.747,33 100,00
Media Ponderada / Weighted Average : 4,295 156,066
Media simple / Average: 95.126,51 466,64 95.105,53 4,411 161,494
Minimo / Minimum : 5,19 0,05 5,19 0,187 03/01/2000
Méaximo / Maximum: 1.360.208,17 101.266,76 1.360.208,17 9,671 25/11/2021
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