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Principal Pendiente Vencimiento
Outstanding Principal

%Importe / Amount%Num.

Principal Vencido Impagado
Overdue Principal

%Importe / Amount%Num.

Saldo Vivo de Principal
Outstanding Principal Balance

%Importe / Amount%Num.
Intervalos de %CLTV
%CLTV Intervals

%CLTV Media Ponderada
Weighted Average % CLTV

SVP / OPB

EUR
31/12/2006

PPV / OP

Cartera de Activos Titulizados / Portfolio of Securitised Assets

Activos / Assets:

Fecha / Date:

Divisa / Currency :

Préstamos hipotecarios vivienda (CTHs) / Residential mortgage loans

 6.031,54 317.260,68  311.229,14 0,01  5,00  32  0,28  0,04  0,24 2  1,59  0,04 0,28 32  3,620  3,549

 917,32 1.546.334,26  1.545.416,94 5,01  10,00  66  0,58  0,17  0,24 2  0,24  0,17 0,58 66  7,969  7,965

 4.344,19 3.323.350,33  3.319.006,14 10,01  15,00  122  1,07  0,38  0,97 8  1,14  0,38 1,07 122  13,109  13,093

 4.707,16 7.716.435,80  7.711.728,64 15,01  20,00  198  1,74  0,87  1,46 12  1,24  0,87 1,74 198  17,774  17,762

 6.002,61 11.949.614,54  11.943.611,93 20,01  25,00  272  2,39  1,35  1,82 15  1,58  1,35 2,39 272  22,803  22,791

 12.651,23 16.877.634,55  16.864.983,32 25,01  30,00  348  3,05  1,91  3,65 30  3,33  1,91 3,05 348  27,665  27,643

 17.839,72 25.387.923,99  25.370.084,27 30,01  35,00  425  3,73  2,87  3,89 32  4,70  2,87 3,73 425  32,645  32,622

 21.047,27 31.644.133,94  31.623.086,67 35,01  40,00  502  4,40  3,58  4,01 33  5,54  3,58 4,40 502  37,606  37,580

 22.574,74 43.777.679,36  43.755.104,62 40,01  45,00  684  6,00  4,95  6,33 52  5,95  4,95 6,00 684  42,500  42,478

 39.159,36 64.116.256,95  64.077.097,59 45,01  50,00  876  7,69  7,25  8,15 67  10,31  7,25 7,69 876  47,621  47,593

 34.202,72 75.089.898,81  75.055.696,09 50,01  55,00  964  8,46  8,50  7,79 64  9,01  8,50 8,46 964  52,649  52,625

 27.374,40 75.039.405,39  75.012.030,99 55,01  60,00  945  8,29  8,49  6,93 57  7,21  8,49 8,29 945  57,568  57,547

 69.043,64 89.689.784,77  89.620.741,13 60,01  65,00  1.085  9,52  10,15  9,49 78  18,18  10,14 9,52 1.085  62,699  62,650

 37.727,41 109.453.632,29  109.415.904,88 65,01  70,00  1.293  11,34  12,38  11,68 96  9,94  12,38 11,34 1.293  67,553  67,529

 38.968,58 144.444.597,33  144.405.628,75 70,01  75,00  1.679  14,73  16,34  17,03 140  10,26  16,34 14,73 1.679  72,630  72,611

 25.262,83 112.663.890,47  112.638.627,64 75,01  80,00  1.198  10,51  12,75  12,17 100  6,65  12,75 10,51 1.198  76,668  76,651

 4.943,39 30.082.445,76  30.077.502,37 80,01  85,00  314  2,75  3,40  2,43 20  1,30  3,40 2,75 314  82,402  82,388

 4.763,72 19.338.564,20  19.333.800,48 85,01  90,00  201  1,76  2,19  0,85 7  1,25  2,19 1,76 201  87,384  87,362

 1.743,44 17.200.372,14  17.198.628,70 90,01  95,00  159  1,39  1,95  0,61 5  0,46  1,95 1,39 159  92,569  92,559

 396,71 4.233.226,98  4.232.830,27 95,01  100,00  35  0,31  0,48  0,24 2  0,10  0,48 0,31 35  96,367  96,358

 11.398 100,00 883.892.442,54100,00Total :

Media Ponderada / Weighted Average :
Media Simple / Average :

Mínimo / Minimum :
Máximo / Maximum :

100,00 379.701,98100,00 822 100,00 883.512.740,56100,00 11.398

 77.548,03
 233,54

 882.941,44

 461,92
 3,59

 25.958,70

 77.514,72
 233,54

 882.941,44

 61,608
 57,967

 0,236
 99,997

 61,587
 57,944

 99,997
 0,236
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Medias ponderadas por el saldo vivo de principal (SVP) y por el principal pendiente de vencimiento (PPV).
Averages weighted by the outstanding principal balance (OPB) and by the outstanding principal (OP).
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