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Cartera de Activos Titulizados / Portfolio of Securitised Assets
Distribuciéon Geografica por Comunidades / Geographical Distribution by Regions

Activos / Assets: Préstamos hipotecarios vivienda (CTHs) / Residential mortgage loans
Fecha / Date: 31/12/2011
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
Comunidades
Regions Num. % Importe / Amount % Num. % Importe / Amount % Num. % Importe / Amount % SVP/0PB PPV /0P
Andalucia / Andalucia 1.848 20,58 293.337.119,55 18,66 75 18,99 18.004,83 19,24 1.846 20,57 293.319.114,72 18,66 85,227 85,223
Aragon / Aragon 184 2,05 31.693.936,00 2,02 11 2,78 2.793,66 2,99 184 2,05 31.691.142,34 2,02 88,511 88,503
Asturias / Asturias 199 2,22 28.378.242,00 1,81 7 1,77 1.982,73 2,12 199 2,22 28.376.259,27 1,81 86,383 86,377
Canarias / Canary Islands 460 5,12 68.400.265,01 4,35 25 6,33 4.968,79 5,31 460 5,13 68.395.296,22 4,35 83,490 83,485
Cantabria / Cantabria 147 1,64 26.021.272,11 1,66 8 2,03 2.662,31 2,85 147 1,64 26.018.609,80 1,66 87,451 87,442
Castilla y Ledn / Castilla-Leon 603 6,72 93.068.750,49 5,92 18 4,56 4.256,53 4,55 603 6,72 93.064.493,96 5,92 87,362 87,359
Castilla-La Mancha / Castilla-La Mancha 470 5,23 77.133.089,40 4,91 39 9,87 7.211,66 7,71 470 5,24 77.125.877,74 4,91 86,700 86,692
Catalufia / Catalonia 747 8,32 153.913.435,61 9,79 34 8,61 8.973,29 9,59 747 8,32 153.904.462,32 9,79 86,030 86,025
Ceuta / Ceuta 101 1,12 17.676.640,59 1,12 6 1,52 1.289,47 1,38 101 1,13 17.675.351,12 1,12 84,093 84,087
Comunidad Valenciana / Valencia 935 10,41 150.681.282,19 9,59 4 11,14 10.339,59 11,05 934 10,41 150.670.942,60 9,59 86,844 86,838
Extremadura / Extremadura 241 2,68 33.036.818,68 2,10 15 3,80 3.078,72 3,29 241 2,69 33.033.739,96 2,10 85,946 85,939
Galicia / Galicia 480 5,35 69.881.463,62 4,45 18 4,56 3.070,97 3,28 480 5,35 69.878.392,65 4,45 84,559 84,555
Islas Baleares / Balearic Islands 237 2,64 47.020.414,07 2,99 7 1,77 1.746,55 1,87 237 2,64 47.018.667,52 2,99 86,798 86,795
La Rioja / La Rioja 37 0,41 6.245.393,11 0,40 2 0,51 474,04 0,51 37 0,41 6.244.919,07 0,40 88,344 88,337
Madrid / Madrid 1.435 15,98 310.289.202,31 19,74 42 10,63 11.180,25 11,95 1435 15,99 310.278.022,06 19,74 88,431 88,428
Melilla / Melilla 61 0,68 10.432.293,82 0,66 5 1,27 1.279,51 1,37 61 0,68 10.431.014,31 0,66 86,722 86,711
Murcia / Murcia 280 3,12 45.549.722,22 2,90 13 3,29 3.018,36 3,23 279 3,11 45.546.703,86 2,90 84,824 84,820
Navarra / Navarra 73 0,81 13.010.659,84 0,83 4 1,01 1.150,81 1,23 73 0,81 13.009.509,03 0,83 88,290 88,284
Pais Vasco / Basque Country 441 4,91 96.084.365,12 6,11 22 5,57 6.094,06 6,51 441 4,91 96.078.271,06 6,11 89,881 89,875
Total : 8.979 100,00 1.571.854.365,74 100,00 395 100,00 93.576,13 100,00 8.975 100,00 1.571.760.789,61 100,00
Media Ponderada / Weighted Average : 86,680 86,675
Media Simple / Average : 175.058,96 236,90 175.126,55 86,083 86,078
Minimo / Minimum : 219,77 0,01 33.662,55 0,104 0,000
Maximo / Maximum : 752.000,00 1.447,98 752.000,00 99,977 99,977
%CLTV: Relacién Principal actual / Valor de Tasacion. Medias ponderadas por el saldo vivo de principal (SVP) y por el principal pendiente de vencimiento (PPV).
Kd'l- E':Jt{;ol iF;ea i igﬁ % CLTV: Current Loan-to-Value Ratio. Averages weighted by the outstanding principal balance (OPB) and by the outstanding principal (OP).
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