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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 2572 18,78 363.921.446,60 16,57 469 17,54 442.979,02 13,40 2572 18,78 363.478.467,58 16,58 80,371 80,273
Aragon / Aragon 261 1,91 40.183.058,36 1,83 61 2,28 33.148,00 1,00 261 1,91 40.149.910,36 1,83 81,904 81,839
Asturias / Asturias 238 1,74 28.293.558,87 1,29 48 1,80 27.192,81 0,82 238 1,74 28.266.366,06 1,29 78,224 78,146
Canarias / Canary Islands 758 5,53 101.178.314,85 4,61 166 6,21 190.192,82 5,75 758 5,53 100.988.122,03 4,61 78,252 78,092
Cantabria / Cantabria 180 1,31 26.463.857,67 1,20 35 1,31 22.034,61 0,67 180 1,31 26.441.823,06 1,21 80,847 80,779
Castilla y Ledn / Castilla-Leon 652 4,76 82.949.533,92 3,78 91 3,40 43.526,16 1,32 652 4,76 82.906.007,76 3,78 79,477 79,433
Castilla-La Mancha / Castilla-La Mancha 549 4,01 82.041.961,65 3,74 108 4,04 167.602,49 5,07 549 4,01 81.874.359,16 3,73 80,703 80,537
Catalufia / Catalonia 2516 18,37 512.673.340,24 23,34 625 23,37 977.790,21 29,58 2516 18,37 511.695.550,03 23,33 80,962 80,805
Ceuta / Ceuta 73 0,53 10.348.278,33 0,47 7 0,26 1.932,53 0,06 73 0,53 10.346.345,80 0,47 81,427 81,410
Comunidad Valenciana / Valencia 1.899 13,87 269.895.813,75 12,29 388 14,51 315.051,62 9,63 1.899 13,87 269.580.762,13 12,29 80,197 80,107
Extremadura / Extremadura 240 1,75 26.423.718,68 1,20 37 1,38 17.570,61 0,53 240 1,75 26.406.148,07 1,20 79,487 79,436
Galicia / Galicia 604 4,41 76.568.038,67 3,49 81 3,03 28.541,87 0,86 604 4,41 76.539.496,80 3,49 78,519 78,490
Islas Baleares / Balearic Islands 467 3,41 77.015.308,79 3,51 91 3,40 76.349,28 2,31 467 3,41 76.938.959,51 3,51 79,571 79,494
La Rioja / La Rioja 88 0,64 13.032.277,27 0,59 24 0,90 19.649,12 0,59 88 0,64 13.012.628,15 0,59 78,973 78,866
Madrid / Madrid 1498 10,94 309.233.712,34 14,08 283 10,58 788.259,25 23,85 1498 10,94 308.445.453,09 14,07 81,079 80,864
Melilla / Melilla 97 0,71 11.837.109,92 0,54 4 0,15 2.152,21 0,07 97 0,71 11.834.957,71 0,54 82,473 82,455
Murcia / Murcia 360 2,63 51.056.457,55 2,32 73 2,73 85.488,49 2,59 360 2,63 50.970.969,06 2,32 80,297 80,165
Navarra / Navarra 111 0,81 20.605.793,26 0,94 20 0,75 21.232,35 0,64 111 0,81 20.584.560,91 0,94 81,494 81,415
Pais Vasco / Basque Country 533 3,89 92.470.115,18 4,21 63 2,36 44.871,99 1,36 533 3,89 92.425.243,19 4,21 81,252 81,209
Total : 13.696 100,00 2.196.191.695,90 100,00 2.674 100,00 3.305.565,44 100,00 13.696 100,00 2.192.886.130,46 100,00
Media Ponderada / Weighted Average : 80,425 80,302
Media Simple / Average : 160.352,78 1.236,19 160.111,43 78,919 78,803
Minimo / Minimum : 2.871,92 0,01 2.871,92 0,978 0,978
Maximo / Maximum : 554.905,12 29.655,33 554.905,12 97,751 96,731
%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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