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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 6.938 23,80 853.016.334,55 21,37 1.174 23,82 622.321,57 22,07 6.938 23,80 852.394.012,98 21,37 64,125 64,076
Aragon / Aragon 563 1,93 75.942.327,81 1,90 103 2,09 67.845,88 2,41 563 1,93 75.874.481,93 1,90 66,309 66,254
Asturias / Asturias 675 2,32 72.778.044,40 1,82 111 2,25 36.617,76 1,30 675 2,32 72.741.426,64 1,82 65,387 65,353
Canarias / Canary Islands 2.077 7,12 243.024.316,96 6,09 375 7,61 195.201,53 6,92 2.077 7,12 242.829.115,43 6,09 64,404 64,350
Cantabria / Cantabria 350 1,20 44.800.849,84 1,12 44 0,89 31.729,14 1,13 350 1,20 44.769.120,70 1,12 65,805 65,762
Castilla y Ledn / Castilla-Leon 1.261 4,33 141.086.712,89 3,54 187 3,79 108.241,18 3,84 1.261 4,33 140.978.471,71 3,54 66,745 66,689
Castilla-La Mancha / Castilla-La Mancha 1.180 4,05 149.690.535,66 3,75 189 3,84 146.007,85 5,18 1.180 4,05 149.544.527,81 3,75 66,752 66,686
Catalufia / Catalonia 4197 14,40 730.019.268,84 18,29 858 17,41 565.690,92 20,06 4.197 14,40 729.453.577,92 18,29 65,339 65,286
Ceuta / Ceuta 121 0,42 16.095.067,35 0,40 12 0,24 3.950,07 0,14 121 0,42 16.091.117,28 0,40 65,489 65,474
Comunidad Valenciana / Valencia 4385 15,04 563.822.394,05 14,13 763 15,48 423.711,09 15,03 4.385 15,04 563.398.682,96 14,13 65,083 65,033
Extremadura / Extremadura 528 1,81 49.332.732,13 1,24 79 1,60 28.831,18 1,02 528 1,81 49.303.900,95 1,24 64,783 64,739
Galicia / Galicia 1.533 5,26 166.135.526,68 4,16 248 5,03 100.859,09 3,68 1.533 5,26 166.034.667,59 4,16 66,541 66,502
Islas Baleares / Balearic Islands 682 2,34 102.839.059,91 2,58 127 2,58 61.887,27 2,19 682 2,34 102.777.172,64 2,58 64,169 64,127
La Rioja / La Rioja 125 0,43 16.725.668,82 0,42 19 0,39 6.669,69 0,24 125 0,43 16.718.999,13 0,42 67,965 67,940
Madrid / Madrid 2.692 9,23 495.558.118,34 12,42 380 7,71 296.628,91 10,52  2.692 9,23 495.261.489,43 12,42 65,167 65,126
Melilla / Melilla 132 0,45 15.854.029,37 0,40 11 0,22 3.009,70 0,11 132 0,45 15.851.019,67 0,40 71,071 71,059
Murcia / Murcia 856 2,94 106.494.297,38 2,67 140 2,84 59.326,02 2,10 856 2,94 106.434.971,36 2,67 65,542 65,501
Navarra / Navarra 149 0,51 22.012.994,75 0,55 24 0,49 11.779,38 0,42 149 0,51 22.001.215,37 0,55 66,975 66,936
Pais Vasco / Basque Country 710 2,44 125.585.650,74 3,15 84 1,70 49.339,74 1,75 710 2,44 125.536.311,00 3,15 66,066 66,039
Total : 29.154 100,00 3.990.813.930,47 100,00 4.928 100,00 2.819.647,97 100,00 29.154 100,00 3.987.994.282,50 100,00
Media Ponderada / Weighted Average : 65,177 65,129
Media Simple / Average : 136.887,35 572,17 136.790,64 62,433 62,387
Minimo / Minimum : 1.027,68 0,01 1.027,68 0,539 0,539
Maximo / Maximum : 927.027,17 24.211,48 927.027,17 100,136 100,022
%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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