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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: 31/12/2011
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 5100 18,46 534.346.466,47 16,18 480 15,13 494.927,78 13,40 5.100 18,46 533.851.538,69 16,19 65,522 65,456
Aragon / Aragon 538 1,95 62.638.390,64 1,90 7 2,24 49.392,96 1,34 538 1,95 62.588.997,68 1,90 64,808 64,749
Asturias / Asturias 545 1,97 50.932.712,92 1,54 58 1,83 30.634,70 0,83 545 1,97 50.902.078,22 1,54 64,382 64,350
Canarias / Canary Islands 2.321 8,40 243.045.722,52 7,36 389 12,26 449.879,90 12,18 2.321 8,40 242.595.842,62 7,36 66,293 66,161
Cantabria / Cantabria 394 1,43 43.320.925,88 1,31 33 1,04 29.081,52 0,79 394 1,43 43.291.844,36 1,31 65,115 65,080
Castilla y Ledn / Castilla-Leon 1.344 4,86 131.858.182,82 3,99 88 2,77 69.766,30 1,89  1.344 4,86 131.788.416,52 4,00 64,677 64,638
Castilla-La Mancha / Castilla-La Mancha 1.062 3,84 115.618.395,78 3,50 130 4,10 146.314,63 3,96 1.062 3,84 115.472.081,15 3,50 66,297 66,203
Catalufia / Catalonia 4626 16,74 676.349.975,94 20,49 647 20,39 745.065,66 20,17 4.626 16,74 675.604.910,28 20,49 67,396 67,314
Ceuta / Ceuta 128 0,46 12.749.044,20 0,39 6 0,19 2.329,40 0,06 128 0,46 12.746.714,80 0,39 66,481 66,466
Comunidad Valenciana / Valencia 3.776 13,67 412.005.418,71 12,48 460 14,50 44458546 12,04 3.776 13,67 411.560.833,25 12,48 65,279 65,203
Extremadura / Extremadura 569 2,06 49.120.729,12 1,49 46 1,45 26.832,53 0,73 569 2,06 49.093.896,59 1,49 65,007 64,968
Galicia / Galicia 1.336 4,84 129.356.359,57 3,92 109 3,44 65.953,11 1,79 1.336 4,84 129.290.406,46 3,92 65,695 65,659
Islas Baleares / Balearic Islands 1.020 3,69 138.074.381,38 4,18 125 3,94 134.000,31 3,63 1.020 3,69 137.940.381,07 4,18 68,116 68,041
La Rioja / La Rioja 151 0,55 16.890.846,67 0,51 18 0,57 12.896,82 0,35 151 0,55 16.877.949,85 0,51 65,545 65,491
Madrid / Madrid 3.072 11,12 487.364.485,88 14,76 338 10,65 801.467,85 21,70 3.072 11,12 486.563.018,03 14,75 66,831 66,703
Melilla / Melilla 130 0,47 10.995.508,64 0,33 15 0,47 3.710,22 0,10 130 0,47 10.991.798,42 0,33 65,523 65,501
Murcia / Murcia 700 2,53 78.199.194,61 2,37 90 2,84 130.401,50 3,53 700 2,53 78.068.793,11 2,37 66,176 66,046
Navarra / Navarra 142 0,51 18.545.782,40 0,56 19 0,60 19.390,83 0,52 142 0,51 18.526.391,57 0,56 65,261 65,186
Pais Vasco / Basque Country 674 2,44 90.225.829,91 2,73 51 1,61 37.300,33 1,01 674 2,44 90.188.529,58 2,73 63,579 63,550
Total : 27.628 100,00 3.301.638.354,06 100,00 3.173 100,00 3.693.931,81 100,00 27.628 100,00 3.297.944.422,25 100,00
Media Ponderada / Weighted Average : 66,155 66,072
Media Simple / Average : 119.503,34 1.164,18 119.369,64 64,094 64,025
Minimo / Minimum : 1.704,35 0,02 1.704,35 1,413 1,413
Maximo / Maximum : 460.024,50 45.226,04 460.024,50 93,688 93,688
%CLTV: Relacién Principal actual / Valor de Tasacion. Medias ponderadas por el saldo vivo de principal (SVP) y por el principal pendiente de vencimiento (PPV).
Kd'l- E':Jt{;ol iF;ea i igﬁ % CLTV: Current Loan-to-Value Ratio. Averages weighted by the outstanding principal balance (OPB) and by the outstanding principal (OP).
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