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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 6.827 23,84 822.178.649,49 21,44 973 24,86 634.040,46 23,74 6.827 23,84 821.544.609,03 21,44 63,093 63,039
Aragon / Aragon 555 1,94 73.100.826,24 1,91 79 2,02 46.175,34 1,73 555 1,94 73.054.650,90 1,91 65,125 65,089
Asturias / Asturias 665 2,32 70.086.010,13 1,83 97 2,48 33.727,89 1,26 665 2,32 70.052.282,24 1,83 64,244 64,213
Canarias / Canary Islands 2.041 7,13 234.104.841,31 6,10 308 7,87 183.048,19 6,85 2.041 7,13 233.921.793,12 6,10 63,491 63,440
Cantabria / Cantabria 346 1,21 43.099.088,00 1,12 38 0,97 36.041,41 1,35 346 1,21 43.063.046,59 1,12 64,424 64,375
Castilla y Ledn / Castilla-Leon 1.233 4,31 134.446.483,23 3,51 155 3,96 75.830,61 2,84 1.233 4,31 134.370.652,62 3,51 65,441 65,403
Castilla-La Mancha / Castilla-La Mancha 1.158 4,04 143.687.713,68 3,75 138 3,53 134.030,22 502 1.158 4,04 143.553.683,46 3,75 65,734 65,673
Catalufia / Catalonia 4.097 14,31 698.534.676,61 18,21 647 16,53 535.426,53 20,05 4.097 14,31 697.999.250,08 18,21 64,369 64,317
Ceuta / Ceuta 118 0,41 15.383.955,69 0,40 12 0,31 3.244,40 0,12 118 0,41 15.380.711,29 0,40 64,461 64,450
Comunidad Valenciana / Valencia 4298 15,01 539.870.884,09 14,08 591 15,10 373.286,79 13,98 4.297 15,01 539.497.597,30 14,08 63,980 63,937
Extremadura / Extremadura 522 1,82 47.510.381,44 1,24 78 1,99 29.589,32 1,11 522 1,82 47.480.792,12 1,24 63,516 63,472
Galicia / Galicia 1.508 5,27 159.633.793,45 4,16 212 5,42 101.094,52 3,79  1.508 5,27 159.532.698,93 4,16 65,547 65,506
Islas Baleares / Balearic Islands 670 2,34 99.173.263,74 2,59 79 2,02 55.254,03 2,07 670 2,34 99.118.009,71 2,59 63,228 63,188
La Rioja / La Rioja 124 0,43 15.869.763,31 0,41 15 0,38 5.098,00 0,19 124 0,43 15.864.665,31 0,41 66,395 66,376
Madrid / Madrid 2.651 9,26 478.199.911,64 12,47 290 7,41 307.012,80 11,50 2.651 9,26 477.892.898,84 12,47 64,043 64,000
Melilla / Melilla 131 0,46 15.380.947,43 0,40 9 0,23 3.003,46 0,11 131 0,46 15.377.943,97 0,40 69,882 69,867
Murcia / Murcia 841 2,94 102.548.942,85 2,67 102 2,61 62.662,74 2,35 841 2,94 102.486.280,11 2,67 64,531 64,484
Navarra / Navarra 149 0,52 21.442.787,98 0,56 24 0,61 16.921,95 0,63 149 0,52 21.425.866,03 0,56 65,725 65,671
Pais Vasco / Basque Country 699 2,44 120.704.358,73 3,15 67 1,71 34.893,82 1,31 699 2,44 120.669.464,91 3,15 64,832 64,812
Total : 28.633 100,00 3.834.957.279,04 100,00 3.914 100,00 2.670.382,48 100,00 28.632 100,00 3.832.286.896,56 100,00
Media Ponderada / Weighted Average : 64,114 64,068
Media Simple / Average : 133.934,88 682,26 133.846,29 61,077 61,033
Minimo / Minimum : 86,49 5,39 309,38 0,048 0,000
Maximo / Maximum : 916.966,40 37.869,19 916.966,40 100,219 100,100
%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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