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Cartera de Activos Titulizados / Portfolio of Securitised Assets
Distribucién por Intervalos de Fecha de Vencimiento Final / Distribution by Final Maturity Date Intervals

Activos / Assets:

Préstamos hipotecarios vivienda (CTHs) / Residential mortgage loans

Fecha / Date: 31/12/2008
Divisa / Currency: EUR
Saldo Vivo de Principal Principal Vencido Impagado Principal Pendiente Vencimiento Tipo Interés Vida residual

Outstanding Principal Balance Overdue Principal Outstanding Principal Interest Rate Residual Life
Intervalos anuales Media Pond. M. Pond. Meses
Annual Intervals Num. % Importe / Amount % Num. % Importe / Amount % Num. % Importe / Amount % W. Average W. Avg. Months
2008 1 0,01 3.710,16 0,00 1 0,12 3.710,16 0,64 0 0,00 0,00 0,00 0,000% 0,000
2009 44 0,46 174.252,30 0,03 1 0,12 1.078,00 0,19 44 0,46 173.174,30 0,03 5,908% 7,488
2010 64 0,67 925.566,54 0,14 6 0,70 9.415,38 1,64 64 0,67 916.151,16 0,14 6,198% 18,910
2011 91 0,95 1.623.645,10 0,24 4 0,47 4.752,14 0,83 91 0,95 1.618.892,96 0,24 6,151% 30,378
2012 127 1,33 3.058.812,36 0,46 11 1,29 9.677,13 1,68 127 1,33 3.049.135,23 0,46 6,202% 42,886
2013 197 2,06 5.543.467,21 0,83 14 1,64 35.874,21 6,23 197 2,06 5.507.593,00 0,82 6,026% 54,417
2014 286 2,99 10.556.466,32 1,58 26 3,04 23.391,03 4,06 286 2,99 10.533.075,29 1,58 6,071% 67,062
2015 229 2,39 10.326.116,26 1,54 19 2,22 27.152,65 4,72 229 2,39 10.298.963,61 1,54 6,057% 77,490
2016 207 2,16 10.407.812,95 1,56 17 1,99 10.954,06 1,90 207 2,16 10.396.858,89 1,56 6,100% 90,508
2017 254 2,65 13.441.175,26 2,01 16 1,87 11.418,01 1,98 254 2,66 13.429.757,25 2,01 6,036% 102,108
2018 389 4,07 23.228.640,11 3,47 36 4,21 43.556,89 7,57 389 4,07 23.185.083,22 3,47 6,082% 114,361
2019 635 6,64 41.013.682,99 6,13 79 9,23 83.205,48 14,45 635 6,64 40.930.477,51 6,12 6,042% 126,818
2020 412 4,31 25.810.813,21 3,86 39 4,56 33.245,18 5,77 412 4,31 25.777.568,03 3,86 5,807% 135,509
2021 206 2,15 12.342.838,40 1,85 12 1,40 14.771,78 2,57 206 2,15 12.328.066,62 1,84 6,084% 150,841
2022 360 3,76 23.192.746,51 3,47 29 3,39 29.782,63 5,17 360 3,76 23.162.963,88 3,47 5,946% 162,644
2023 528 5,562 34.054.608,46 5,09 46 5,37 18.933,74 3,29 528 5,52 34.035.674,72 5,09 5,909% 174,707
2024 888 9,28 60.181.987,76 9,00 74 8,64 37.935,51 6,59 888 9,28 60.144.052,25 9,00 5,913% 186,286
2025 500 5,23 36.201.079,20 5,41 50 5,84 24.379,98 4,23 500 5,23 36.176.699,22 5,41 5,724% 195,262
2026 164 1,71 11.323.847,00 1,69 6 0,70 6.610,24 1,15 164 1,71 11.317.236,76 1,69 5,907% 211,005
2027 360 3,76 26.258.175,58 3,93 33 3,86 8.883,31 1,54 360 3,76 26.249.292,27 3,93 5,836% 223,043
2028 530 5,54 40.713.880,71 6,09 38 4,44 9.754,20 1,69 530 5,54 40.704.126,51 6,09 5,925% 234,490
2029 887 9,27 71.625.157,66 10,71 75 8,76 29.187,14 5,07 887 9,27 71.595.970,52 10,71 5,875% 246,560
2030 462 4,83 38.878.712,12 5,81 57 6,66 20.745,48 3,60 462 4,83 38.857.966,64 5,81 5,638% 254,837
2031 57 0,60 4.874.945,70 0,73 6 0,70 6.549,22 1,14 57 0,60 4.868.396,48 0,73 5,758% 270,308
2032 83 0,87 6.598.862,54 0,99 3 0,35 911,18 0,16 83 0,87 6.597.951,36 0,99 5,838% 282,772
2033 233 2,44 21.481.000,27 3,21 19 2,22 2.964,62 0,51 233 2,44 21.478.035,65 3,21 5,863% 294,482
2034 740 7,73 70.686.483,75 10,57 75 8,76 36.798,51 6,39 740 7,74 70.649.685,24 10,57 5,892% 307,415
2035 633 6,62 64.329.186,79 9,62 64 7,48 30.071,20 5,22 633 6,62 64.299.115,59 9,62 5,521% 314,635
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Medias ponderadas por el principal pendiente de vencimiento /Averages weighted by the outstanding principal.
Tipo Interés: Tipo de interés nominal anual / Interest Rate: Annual nominal interest rate.
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Cartera de Activos Titulizados / Portfolio of Securitised Assets
Distribucién por Intervalos de Fecha de Vencimiento Final / Distribution by Final Maturity Date Intervals

Activos / Assets:

Préstamos hipotecarios vivienda (CTHs) / Residential mortgage loans

Fecha / Date: 31/12/2008
Divisa / Currency: EUR
Saldo Vivo de Principal Principal Vencido Impagado Principal Pendiente Vencimiento Tipo Interés Vida residual
Outstanding Principal Balance Overdue Principal Outstanding Principal Interest Rate Residual Life
Intervalos anuales Media Pond. M. Pond. Meses
Annual Intervals Num. % Importe / Amount % Num. % Importe / Amount % Num. % Importe / Amount % W. Average W. Avg. Months
Total : 9.567 100,00 668.857.673,22 100,00 856 100,00 575.709,06 100,00 9.566 100,00 668.281.964,16 100,00
Media Ponderada / Weighted Average : 5,864% 212,919
Media Simple / Average : 69.913,00 672,56 69.860,13 5,885% 192,021
Minimo / Minimum : 35,04 0,84 35,04 3,900% 05/01/2009
Maximo / Maximum : 774.314,56 21.515,21 774.314,56 8,753% 01/11/2035
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