HIPOTECARIO 2 Fondo de Titulizacion Hipotecaria

Cartera de Activos Titulizados / Portfolio of Securitised Assets
Distribucion Geografica por Comunidades / Geographical Distribution by Regions

Activos / Assets: Préstamos hipotecarios vivienda (PHs) / Residential mortgage loans
Fecha / Date: 31/12/2006
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
g:;?ol:,rsudades Num. % Importe / Amount % Num. % Importe / Amount % Num. % Importe / Amount % SVP/oPB PPV /0P
Andalucia / Andalucia 2410 24,29 44.328.599,42 21,34 189 27,04 49.728,70 19,35 2.409 24,30 44.278.870,72 21,34 36,956 36,925
Aragén / Aragon 156 1,57 2.794.991,23 1,35 14 2,00 3.612,43 1,41 156 1,57 2.791.378,80 1,35 34,201 34,148
Asturias / Asturias 157 1,58 3.152.968,99 1,52 12 1,72 3.960,57 1,54 157 1,58 3.149.008,42 1,52 35,390 35,378
Canarias / Canary Islands 863 8,70 18.564.528,25 8,94 82 11,73 44.386,42 17,27 861 8,68 18.520.141,83 8,92 38,801 38,720
Cantabria / Cantabria 121 1,22 2.493.840,88 1,20 10 1,43 2.882,67 1,12 121 1,22 2.490.958,21 1,20 37,643 37,628
Castilla y Leon / Castilla-Leon 548 5,562 11.143.624,74 5,36 26 3,72 8.185,96 3,18 548 5,563 11.135.438,78 5,37 35,569 35,552
Castilla-La Mancha / Castilla-La Mancha 478 4,82 9.245.412,29 4,45 34 4,86 10.271,76 4,00 477 4,81 9.235.140,53 4,45 37,137 37,114
Cataluia / Catalonia 605 6,10 16.071.783,55 7,74 41 5,87 21.781,98 8,47 605 6,10 16.050.001,57 7,73 40,840 40,771
Comunidad Valenciana / Valencia 986 9,94 18.370.379,27 8,84 95 13,59 35.450,60 13,79 985 9,93 18.334.928,67 8,84 38,437 38,362
Extremadura / Extremadura 298 3,00 4.796.314,11 2,31 7 1,00 2.988,99 1,16 298 3,01 4.793.325,12 2,31 30,473 30,462
Galicia / Galicia 322 3,25 9.146.314,66 4,40 28 4,01 8.844,59 3,44 322 3,25 9.137.470,07 4,40 44,124 44,083
Islas Baleares / Balearic Islands 375 3,78 7.790.252,52 3,75 25 3,58 7.948,57 3,09 375 3,78 7.782.303,95 3,75 36,553 36,528
La Rioja / La Rioja 121 1,22 2.263.449,81 1,09 7 1,00 1.914,76 0,74 121 1,22 2.261.535,05 1,09 36,043 36,030
Madrid / Madrid 2.017 20,33 49.039.280,28 23,60 87 12,45 43.563,69 16,95 2.015 20,32 48.995.716,59 23,61 34,634 34,617
Murcia / Murcia 262 2,64 4.082.310,67 1,96 25 3,58 7.267,71 2,83 262 2,64 4.075.042,96 1,96 32,315 32,281
Navarra / Navarra 65 0,66 1.106.015,87 0,53 3 0,43 589,33 0,23 65 0,66 1.105.426,54 0,53 31,023 31,003
Pais Vasco / Basque Country 138 1,39 3.380.912,32 1,63 14 2,00 3.681,54 1,43 138 1,39 3.377.230,78 1,63 36,594 36,568
Total : 9.922 100,00 207.770.978,86 100,00 699 100,00 257.060,27 100,00 9.915 100,00 207.513.918,59 100,00
Media Ponderada / Weighted Average : 36,898 36,860
Media Simple / Average : 20.940,43 367,75 20.929,29 27,747 27,709
Minimo / Minimum : 0,60 0,06 1,48 0,000 0,000
Méximo / Maximum : 169.044,15 10.084,49 169.044,15 70,687 67,007
%CLTV: Relacion Principal actual / Valor de Tasacion. Medias ponderadas por el saldo vivo de principal (SVP) y por el principal pendiente de vencimiento (PPV).
/edf E’ﬁ[}oli‘;i}iigﬁ % CLTV: Current Loan-to-Value Ratio. Averages weighted by the outstanding principal balance (OPB) and by the outstanding principal (OP).
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