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Cartera de Activos Titulizados / Portfolio of Securitised Assets

Distribuciéon Geografica por Comunidades / Geographical Distribution by Regions

Activos / Assets:
Fecha / Date:
Divisa / Currency:

31/12/2007
EUR

Préstamos hipotecarios vivienda (CTHs) / Residential mortgage loans

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 7.731 23,54 1.011.047.682,49 20,96 1.045 22,43 188.657,83 19,38  7.731 23,54 1.010.859.024,66 20,96 73,324 73,310
Aragon / Aragon 486 1,48 70.822.770,33 1,47 83 1,78 19.878,82 2,04 486 1,48 70.802.891,51 1,47 73,492 73,471
Asturias / Asturias 706 2,15 82.117.608,20 1,70 89 1,91 17.151,67 1,76 706 2,15 82.100.456,53 1,70 73,546 73,531
Canarias / Canary Islands 2.719 8,28 346.223.585,86 7,18 412 8,84 74.369,85 7,64 2719 8,28 346.149.216,01 7,18 73,813 73,798
Cantabria / Cantabria 299 0,91 41.790.647,40 0,87 48 1,03 10.058,18 1,03 299 0,91 41.780.589,22 0,87 72,816 72,798
Castilla y Ledn / Castilla-Leon 1.140 3,47 145.276.504,02 3,01 140 3,00 32.417,74 3,33 1.140 3,47 145.244.086,28 3,01 73,173 73,157
Castilla-La Mancha / Castilla-La Mancha 1.204 3,67 159.386.006,89 3,30 171 3,67 33.285,53 342 1.204 3,67 159.352.721,36 3,30 73,564 73,549
Catalufia / Catalonia 5.140 15,65 972.879.974,00 20,17 809 17,36 196.419,86 20,18 5.140 15,65 972.683.554,14 20,17 73,607 73,592
Ceuta / Ceuta 127 0,39 16.115.506,98 0,33 9 0,19 2.214,38 0,23 127 0,39 16.113.292,60 0,33 73,613 73,604
Comunidad Valenciana / Valencia 4959 15,10 675.929.743,31 14,01 797 17,11 154.886,37 15,91 4959 15,10 675.774.856,94 14,01 73,416 73,399
Extremadura / Extremadura 651 1,98 67.060.406,89 1,39 74 1,59 12.105,15 1,24 651 1,98 67.048.301,74 1,39 73,458 73,445
Galicia / Galicia 1.818 5,54 214.592.371,17 4,45 202 4,34 30.447,32 3,13 1.818 5,54 214.561.923,85 4,45 74,137 74,127
Islas Baleares / Balearic Islands 1.202 3,66 195.050.784,36 4,04 208 4,46 46.383,66 4,76  1.202 3,66 195.004.400,70 4,04 73,805 73,788
La Rioja / La Rioja 125 0,38 17.743.178,52 0,37 25 0,54 4.911,39 0,50 125 0,38 17.738.267,13 0,37 73,647 73,626
Madrid / Madrid 2.659 8,10 523.871.458,83 10,86 323 6,93 100.613,09 10,33  2.659 8,10 523.770.845,74 10,86 72,943 72,928
Melilla / Melilla 139 0,42 16.672.133,42 0,35 9 0,19 1.517,53 0,16 139 0,42 16.670.615,89 0,35 73,314 73,308
Murcia / Murcia 1.041 3,17 140.316.929,01 2,91 148 3,18 30.291,57 3,11 1.041 3,17 140.286.637,44 2,91 73,387 73,372
Navarra / Navarra 162 0,49 26.556.560,55 0,55 24 0,52 5.405,48 0,56 162 0,49 26.551.155,07 0,55 72,893 72,878
Pais Vasco /Basque Country 527 1,60 100.697.059,80 2,09 43 0,92 12.524,50 1,29 527 1,60 100.684.535,30 2,09 72,536 72,527

Total : 32.835 100,00 4.824.150.912,03 100,00 4.659 100,00 973.539,92 100,00 32.835 100,00 4.823.177.372,11 100,00

Media Ponderada / Weighted Average : 73,436 73,421
Media Simple / Average : 146.921,00 208,96 146.891,35 73,094 73,079
Minimo / Minimum : 5.983,88 0,49 5.983,88 2,287 2,287
Méximo / Maximum : 1.179.299,53 5.042,54 1.179.299,53 80,206 80,206

%CLTV: Relacién Principal actual / Valor de Tasacion.
% CLTV: Current Loan-to-Value Ratio.

Medias ponderadas por el saldo vivo de principal (SVP) y por el principal pendiente de vencimiento (PPV).
E%Loliggzigg Averages weighted by the outstanding principal balance (OPB) and by the outstanding principal (OP).
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