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Cartera de Activos Titulizados / Portfolio of Securitised Assets
Distribuciéon por Indices de Referencia / Distribution by Reference Indexes

Activos / Assets:
Fecha / Date:
Divisa / Currency:

31/12/2003
EUR

Préstamos hipotecarios vivienda (PHs) / Residential mortgage loans

Saldo Vivo de Principal Principal Vencido Impagado Principal Pendiente Vencimiento Tipo Int. Margen s/Indice
Outstanding Principal Balance Overdue Principal Outstanding Principal Int. Rate Margin o/Index
i i Med.Pond. M.Pond.
I,;‘;;f::cg?ns:::encw Num. % Importe / Amount % Num. % Importe / Amount % Num. % Importe / Amount % W. Avg. W.Avg. Min. Max.
Interés Variable 3.903 100,00 104.138.931,04 100,00 269 100,00 167.291,92 100,00 3.901 100,00 103.971.639,12 100,00
Floating Interest
EURIBOR/MIBOR a 1 afio 315 8,07 9.629.708,77 9,25 6 2,23 2.724,47 1,63 315 8,07 9.626.984,30 9,26 3,193% 0,833 0,500 2,000
1-year EURIBOR/MIBOR
EURIBOR/MIBOR a 1 afio (M. Hipotecario) 2.317 59,36 62.475.227,04 59,99 213 79,18 112.984,98 67,54 2315 59,34 62.362.242,06 59,98 3,575% 1,060 0,500 2,500
1-year EURIBOR/MIBOR (Mortgage Market)
M. Hipotecario Bancos 41 1,05 1.350.551,02 1,30 8 2,97 23.032,90 13,77 41 1,05 1.327.518,12 1,28 4,086% 0,463 0,125 1,250
Mortgage Market: Banks
M. Hipotecario Cajas 963 24,67 23.017.391,78 22,10 37 13,75 26.978,64 16,13 963 24,69 22.990.413,14 22,11 4,265% 0,386 0,000 1,500
Mortgage Market: Savings Banks
M. Hipotecario Coniunto de Entidades 267 6,84 7.666.052,43 7,36 5 1,86 1.570,93 0,94 267 6,84 7.664.481,50 7,37 4,059% 0,170 -0,250 1,250
Mortgage Market: All Institutions
Total : 3.903 100,00 104.138.931,04 100,00 269 100,00 167.291,92 100,00 3.901 100,00 103.971.639,12 100,00
Media Ponderada / Weighted Average : 3,735%
Media Simple / Average : 26.681,77 621,90 26.652,56 3,813%
Minimo / Minimum : 1,62 6,81 1,62 2,500%
Maximo / Maximum : 172.719,91 15.813,03 172.719,91 8,500%
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Medias ponderadas por el principal pendiente de vencimiento / Averages weighted by the outstanding principal.
Tipo Int.: Tipo de interés nominal anual / int. Rate: Annual nominal interest rate.
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