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Cartera de Activos Titulizados / Portfolio of Securitised Assets
Distribucion por Intervalos de Relacién Principal actual / Valor de Tasacion (%CLTV) / Distribution by current Loan-to-Value Ratio (% CLTV) Intervals

Activos / Assets: Préstamos hipotecarios vivienda (PHs) / Residential mortgage loans
Fecha / Date: 31/12/2003
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
L}:éirxllgtseiil?CLTV Num. % Importe / Amount % Num. % Importe / Amount % Num. % Importe / Amount % SVP /0PB PPV /0P
0,01 5,00 120 15,54 394.715,26 3,67 13 24,07 104.599,17 88,32 109 14,32 290.116,09 2,72 13,303 3,112
5,01 10,00 85 11,01 593.176,83 5,51 6 11,11 2.119,66 1,79 85 11,17 591.057,17 5,55 7,709 7,684
10,01 15,00 82 10,62 1.008.807,58 9,37 5 9,26 1.473,26 1,24 82 10,78 1.007.334,32 9,46 12,752 12,731
15,01 20,00 80 10,36 1.149.065,68 10,67 4 7,41 1.114,35 0,94 80 10,51 1.147.951,33 10,78 17,710 17,694
20,01 25,00 103 13,34 1.753.026,23 16,28 3 5,56 1.294,08 1,09 103 13,53 1.751.732,15 16,45 22,806 22,790
25,01 30,00 108 13,99 1.941.810,06 18,04 9 16,67 3.675,53 3,10 108 14,19 1.938.134,53 18,20 27,595 27,539
30,01 35,00 124 16,06 2.374.318,82 22,05 8 14,81 2.539,79 2,14 124 16,29 2.371.779,03 22,27 32,204 32,169
35,01 40,00 70 9,07 1.551.654,59 14,41 6 11,11 1.613,63 1,36 70 9,20 1.550.040,96 14,56 36,970 36,932
Total : 772 100,00 10.766.575,05 100,00 54 100,00 118.429,47 100,00 761 100,00 10.648.145,58 100,00
Media Ponderada / Weighted Average : 25,117 24,927
Media Simple / Average : 13.946,34 2.193,14 13.992,31 19,903 19,663
Minimo / Minimum : 0,01 0,01 276,08 -0,040 0,000
Méaximo / Maximum : 56.365,02 45.016,05 56.365,02 64,237 38,905
Medias ponderadas por el saldo vivo de principal (SVP) y por el principal pendiente de vencimiento (PPV).
/d Fl'ﬁzﬁiggiigﬁ Averages weighted by the outstanding principal balance (OPB) and by the outstanding principal (OP).
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