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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: 31/12/2009
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
2010 62 0,69 315.256,19 0,05 3 0,37 5.249,25 0,58 62 0,69 310.006,94 0,05 3,445% 8,113
2011 88 0,98 986.169,30 0,17 8 0,99 6.746,21 0,75 88 0,98 979.423,09 0,16 3,443% 18,753
2012 119 1,32 2.203.836,43 0,37 12 1,49 15.976,28 1,78 119 1,32 2.187.860,15 0,37 3,481% 31,106
2013 181 2,01 3.868.119,49 0,65 12 1,49 22.538,33 2,51 181 2,01 3.845.581,16 0,65 3,356% 42,412
2014 255 2,84 7.663.875,01 1,29 21 2,60 20.116,92 2,24 255 2,84 7.643.758,09 1,28 3,247% 54,838
2015 214 2,38 8.227.500,32 1,38 21 2,60 71.591,98 7,98 214 2,38 8.155.908,34 1,37 3,614% 65,784
2016 212 2,36 9.333.137,89 1,57 22 2,72 23.000,14 2,56 212 2,36 9.310.137,75 1,57 3,298% 78,582
2017 241 2,68 11.410.069,48 1,92 27 3,34 24.449,58 2,72 241 2,68 11.385.619,90 1,91 3,415% 90,229
2018 363 4,04 19.583.981,74 3,29 38 4,70 51.984,36 5,79 363 4,04 19.531.997,38 3,28 3,434% 102,540
2019 599 6,66 35.926.137,51 6,03 72 8,91 190.923,41 21,27 599 6,66 35.735.214,10 6,01 3,347% 114,871
2020 384 4,27 22.193.939,75 3,73 39 4,83 43.030,01 4,79 384 4,27 22.150.909,74 3,72 3,897% 123,511
2021 187 2,08 10.527.889,56 1,77 13 1,61 21.776,24 2,43 187 2,08 10.506.113,32 1,77 3,413% 139,088
2022 343 3,81 21.000.290,32 3,52 28 3,47 29.362,08 3,27 343 3,82 20.970.928,24 3,53 3,365% 150,684
2023 502 5,58 30.256.697,30 5,08 33 4,08 29.003,69 3,23 501 5,57 30.227.693,61 5,08 3,238% 162,675
2024 861 9,567 55.379.525,75 9,30 66 8,17 52.385,75 5,84 861 9,58 55.327.140,00 9,30 3,231% 174,233
2025 475 5,28 32.702.351,82 5,49 50 6,19 48.170,81 5,37 475 5,28 32.654.181,01 5,49 3,697% 183,326
2026 158 1,76 10.461.608,74 1,76 9 1,11 16.235,20 1,81 158 1,76 10.445.373,54 1,76 3,035% 198,993
2027 332 3,69 22.928.195,65 3,85 26 3,22 8.962,34 1,00 330 3,67 22.919.233,31 3,85 2,994% 211,042
2028 512 5,69 37.161.871,09 6,24 42 5,20 25.168,47 2,80 512 5,70 37.136.702,62 6,24 3,142% 222,449
2029 834 9,27 64.398.573,64 10,81 73 9,03 41.606,86 4,63 834 9,28 64.356.966,78 10,82 3,137% 234,449
2030 436 4,85 35.569.623,97 5,97 49 6,06 38.090,87 4,24 436 4,85 35.531.533,10 5,97 3,617% 242,939
2031 54 0,60 4.641.611,88 0,78 3 0,37 1.460,93 0,16 54 0,60 4.640.150,95 0,78 3,199% 258,030
2032 72 0,80 5.504.771,54 0,92 6 0,74 1.356,68 0,15 71 0,79 5.503.414,86 0,93 3,070% 271,118
2033 220 2,45 19.713.247,31 3,31 14 1,73 5.283,63 0,59 220 2,45 19.707.963,68 3,31 3,072% 282,379
2034 698 7,76 64.496.092,09 10,83 64 7,92 42.163,75 4,70 698 7,77 64.453.928,34 10,83 2,902% 295,402
2035 591 6,57 59.339.738,69 9,96 57 7,05 61.051,45 6,80 591 6,57 59.278.687,24 9,96 3,499% 302,705
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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: 31/12/2009
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 : 8.993 100,00 595.794.112,46 100,00 808 100,00 897.685,.22 100,00 8.989 100,00 594.896.427,24 100,00
Media Ponderada / Weighted Average : 3,294% 203,582
Media Simple / Average : 66.250,87 1.111,00 66.180,49 3,358% 180,945
Minimo / Minimum : 70,18 1,91 70,18 1,252% 03/01/2010
Maximo / Maximum : 729.809,69 46.595,92 729.809,69 8,258% 01/11/2035
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