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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: 31/05/2011
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 6.180 24,04 730.178.465,92 21,49 1.187 23,32 1.029.083,87 20,69 6.180 24,04 729.149.382,05 21,49 67,619 67,517
Aragon / Aragon 397 1,54 50.659.652,70 1,49 79 1,55 76.782,95 1,54 397 1,54 50.582.869,75 1,49 65,701 65,601
Asturias / Asturias 581 2,26 60.079.743,45 1,77 95 1,87 48.898,32 0,98 581 2,26 60.030.845,13 1,77 66,545 66,492
Canarias / Canary Islands 2.189 8,51 253.857.935,44 7,47 491 9,65 440.071,92 8,85 2.189 8,51 253.417.863,52 7,47 68,278 68,152
Cantabria / Cantabria 240 0,93 29.910.673,69 0,88 37 0,73 52.776,86 1,06 240 0,93 29.857.896,83 0,88 65,758 65,635
Castilla y Ledn / Castilla-Leon 963 3,75 106.477.647,99 3,13 144 2,83 158.515,00 3,19 963 3,75 106.319.132,99 3,13 65,592 65,483
Castilla-La Mancha / Castilla-La Mancha 924 3,59 109.418.479,77 3,22 198 3,89 217.047,44 4,36 924 3,59 109.201.432,33 3,22 67,547 67,405
Catalufia / Catalonia 3.897 15,16 674.769.029,97 19,86 892 17,52 997.862,48 20,06 3.897 15,16 673.771.167,49 19,86 68,259 68,151
Ceuta / Ceuta 97 0,38 11.170.295,70 0,33 7 0,14 3.795,11 0,08 97 0,38 11.166.500,59 0,33 66,390 66,367
Comunidad Valenciana / Valencia 3.656 14,22 451.194.801,96 13,28 740 14,54 689.448,72 13,86 3.656 14,22 450.505.353,24 13,28 67,366 67,259
Extremadura / Extremadura 535 2,08 49.959.533,07 1,47 79 1,55 51.119,79 1,03 535 2,08 49.908.413,28 1,47 67,156 67,082
Galicia / Galicia 1.578 6,14 169.920.211,73 5,00 278 5,46 134.833,41 2,71 1.578 6,14 169.785.378,32 5,00 68,384 68,325
Islas Baleares / Balearic Islands 917 3,57 134.781.057,52 3,97 242 4,75 223.535,44 4,49 917 3,57 134.557.522,08 3,97 67,972 67,859
La Rioja / La Rioja 98 0,38 12.558.655,65 0,37 20 0,39 20.907,56 0,42 98 0,38 12.537.748,09 0,37 67,313 67,181
Madrid / Madrid 2.025 7,88 356.674.364,50 10,50 359 7,05 519.719,07 10,45 2.025 7,88 356.154.645,43 10,50 66,529 66,424
Melilla / Melilla 117 0,46 12.650.319,88 0,37 9 0,18 3.292,44 0,07 117 0,46 12.647.027,44 0,37 66,941 66,923
Murcia / Murcia 776 3,02 94.560.306,53 2,78 156 3,06 226.166,39 4,55 776 3,02 94.334.140,14 2,78 67,328 67,155
Navarra / Navarra 119 0,46 18.339.436,21 0,54 19 0,37 33.179,04 0,67 119 0,46 18.306.257,17 0,54 66,547 66,423
Pais Vasco / Basque Country 420 1,63 71.056.031,17 2,09 58 1,14 47.712,64 0,96 420 1,63 71.008.318,53 2,09 65,659 65,615
Total : 25.709 100,00 3.398.216.642,85 100,00 5.090 100,00 4.974.748,45 100,00 25.709 100,00 3.393.241.894,40 100,00
Media Ponderada / Weighted Average : 67,500 67,395
Media Simple / Average : 132.180,04 977,36 131.986,54 66,035 65,936
Minimo / Minimum : 818,02 0,01 818,02 0,732 0,732
Maximo / Maximum : 1.061.479,08 47.605,02 1.061.479,08 80,989 80,989
%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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