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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 (PHs) / Residential mortgage loans
Fecha / Date: 31/12/2004
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
L}:éiry‘allllgtsei::ﬁCLTV Num. % Importe / Amount % Num. % Importe / Amount % Num. % Importe / Amount % SVP /0PB PPV /0P
0,01 5,00 88 2,56 246.630,10 0,30 6 2,78 1.261,58 1,05 86 2,51 245.368,52 0,29 3,391 3,388
5,01 10,00 151 4,40 1.208.074,12 1,45 5 2,31 1.294,96 1,08 151 4,40 1.206.779,16 1,45 8,028 8,021
10,01 15,00 245 7,13 3.109.825,56 3,73 11 5,09 4.591,01 3,82 245 7,14 3.105.234,55 3,73 12,912 12,894
15,01 20,00 291 8,47 4.328.108,61 5,19 19 8,80 17.942,80 14,94 291 8,48 4.310.165,81 5,18 17,728 17,569
20,01 25,00 281 8,18 5.444.206,43 6,53 15 6,94 4.096,97 3,41 281 8,19 5.440.109,46 6,54 22,653 22,636
25,01 30,00 326 9,49 7.068.094,83 8,48 15 6,94 11.311,14 9,42 326 9,50 7.056.783,69 8,48 27,603 27,550
30,01 35,00 318 9,26 8.478.602,46 10,17 15 6,94 15.774,15 13,13 318 9,26 8.462.828,31 10,17 32,592 32,510
35,01 40,00 344 10,01 8.687.345,39 10,42 13 6,02 3.051,85 2,54 344 10,02 8.684.293,54 10,43 37,618 37,604
40,01 45,00 333 9,69 9.921.430,15 11,90 25 11,57 32.224,92 26,82 333 9,70 9.889.205,23 11,88 42,728 42,554
45,01 50,00 360 10,48 10.864.071,61 13,03 28 12,96 13.567,03 11,29 360 10,49 10.850.504,58 13,04 47,495 47,428
50,01 55,00 284 8,27 9.461.494,08 11,35 23 10,65 4.922,87 4,10 284 8,27 9.456.571,21 11,36 52,414 52,386
55,01 60,00 202 5,88 7.318.325,10 8,78 15 6,94 2.744,79 2,28 202 5,88 7.315.580,31 8,79 57,558 57,536
60,01 65,00 153 4,45 5.142.261,81 6,17 20 9,26 3.676,41 3,06 153 4,46 5.138.585,40 6,17 62,012 61,967
65,01 70,00 59 1,72 2.082.852,92 2,50 6 2,78 3.677,93 3,06 59 1,72 2.079.174,99 2,50 67,094 66,974
Total : 3.435 100,00 83.361.323,17 100,00 216 100,00 120.138,41 100,00 3.433 100,00 83.241.184,76 100,00
Media Ponderada / Weighted Average : 40,362 40,304
Media Simple / Average : 24.268,22 556,20 24.247,36 34,785 34,733
Minimo / Minimum : 1,45 24,86 1,45 0,002 0,000
Maximo / Maximum : 157.587,38 26.306,01 157.587,38 69,090 68,846
Medias ponderadas por el saldo vivo de principal (SVP) y por el principal pendiente de vencimiento (PPV).
/ed E_;Jt?”ieaéc’ igﬁ Averages weighted by the outstanding principal balance (OPB) and by the outstanding principal (OP).
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