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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 (CTHs) / Residential mortgage loans
Fecha / Date: 31/12/2008
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
Intervalos de %CLTV
%CLTV Intervals Num. % Importe / Amount % Num. % Importe / Amount % Num. % Importe / Amount % SVP /0PB PPV /0P
0,01 5,00 74 0,77 380.356,24 0,06 3 0,35 5.929,91 1,03 73 0,76 374.426,33 0,06 3,589 3,588
5,01 10,00 129 1,35 2.296.268,63 0,34 6 0,70 4.369,79 0,76 129 1,35 2.291.898,84 0,34 8,068 8,049
10,01 15,00 203 2,12 5.694.090,03 0,85 15 1,75 11.527,32 2,00 203 2,12 5.682.562,71 0,85 12,758 12,732
15,01 20,00 268 2,80 8.007.666,10 1,20 16 1,87 18.891,14 3,28 268 2,80 7.988.774,96 1,20 17,805 17,765
20,01 25,00 325 3,40 12.709.299,90 1,90 22 2,57 40.416,05 7,02 325 3,40 12.668.883,85 1,90 22,796 22,7117
25,01 30,00 410 4,29 20.252.980,95 3,03 30 3,50 26.964,78 4,68 410 4,29 20.226.016,17 3,03 27,908 27,870
30,01 35,00 514 5,37 26.168.710,05 3,91 41 4,79 50.574,81 8,78 514 5,37 26.118.135,24 3,91 32,631 32,563
35,01 40,00 599 6,26 34.271.645,66 5,12 39 4,56 17.252,65 3,00 599 6,26 34.254.393,01 5,13 37,628 37,609
40,01 45,00 704 7,36 46.382.502,39 6,93 66 7,71 60.238,43 10,46 704 7,36 46.322.263,96 6,93 42,753 42,693
45,01 50,00 776 8,11 55.639.239,15 8,32 7 9,00 51.868,95 9,01 776 8,11 55.587.370,20 8,32 47,635 47,590
50,01 55,00 839 8,77 63.010.714,49 9,42 72 8,41 41.947,05 7,29 839 8,77 62.968.767,44 9,42 52,521 52,485
55,01 60,00 860 8,99 64.783.704,27 9,69 72 8,41 41.739,28 7,25 860 8,99 64.741.964,99 9,69 57,658 57,620
60,01 65,00 1.005 10,50 78.653.534,32 11,76 88 10,28 51.132,89 8,88 1.005 10,51 78.602.401,43 11,76 62,550 62,508
65,01 70,00 1110 11,60 89.165.457,47 13,33 120 14,02 52.987,95 920 1.110 11,60 89.112.469,52 13,33 67,654 67,613
70,01 75,00 1.167 12,20 104.452.072,16 15,62 144 16,82 64.272,71 11,16 1.167 12,20 104.387.799,45 15,62 72,569 72,523
75,01 80,00 243 2,54 22.299.968,33 3,33 20 2,34 24.216,46 4,21 243 2,54 22.275.751,87 3,33 77,378 77,288
80,01 85,00 165 1,72 15.478.926,98 2,31 13 1,52 6.244,03 1,08 165 1,72 15.472.682,95 2,32 82,501 82,467
85,01 90,00 110 1,15 11.290.172,74 1,69 6 0,70 3.834,45 0,67 110 1,15 11.286.338,29 1,69 87,458 87,428
90,01 95,00 65 0,68 7.452.412,54 1,11 6 0,70 1.300,41 0,23 65 0,68 7.451.112,13 1,11 91,521 91,505
95,01 100,00 1 0,01 467.950,82 0,07 0 0,00 0,00 0,00 1 0,01 467.950,82 0,07 97,487 97,487
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 : 57,055 57,017
Media Simple / Average : 69.913,00 672,56 69.860,13 52,041 52,001
Minimo / Minimum : 35,04 0,84 35,04 0,022 0,022
Maximo / Maximum : 774.314,56 21.515,21 774.314,56 97,487 97,487
Medias ponderadas por el saldo vivo de principal (SVP) y por el principal pendiente de vencimiento (PPV).
E_urop ea_de Averages weighted by the outstanding principal balance (OPB) and by the outstanding principal (OP).
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