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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: 31/05/2011
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 5.062 20,99 750.827.137,45 19,03 1.070 19,90 789.01584 17,19 5.062 20,99 750.038.121,61 19,04 77,734 77,655
Aragon / Aragon 401 1,66 64.001.528,16 1,62 108 2,01 104.498,49 2,28 401 1,66 63.897.029,67 1,62 79,173 79,058
Asturias / Asturias 608 2,52 72.731.157,66 1,84 119 2,21 40.755,81 0,89 608 2,52 72.690.401,85 1,84 77,762 77,722
Canarias / Canary Islands 1.671 6,93 226.071.826,18 5,73 433 8,05 439.919,97 9,68 1.671 6,93 225.631.906,21 5,73 75,040 74,896
Cantabria / Cantabria 317 1,31 48.519.878,35 1,23 66 1,23 33.928,46 0,74 317 1,31 48.485.949,89 1,23 82,020 81,993
Castilla y Ledn / Castilla-Leon 1.314 5,45 170.166.661,79 4,31 237 4,41 137.270,92 299 1314 5,45 170.029.390,87 4,32 78,599 78,532
Castilla-La Mancha / Castilla-La Mancha 1.038 4,30 157.914.011,18 4,00 195 3,63 173.248,61 3,77 1.038 4,30 157.740.762,57 4,00 79,995 79,906
Catalufia / Catalonia 3.906 16,20 842.618.799,75 21,36 1.112 20,68 1.191.011,30 2595 3.906 16,20 841.427.788,45 21,35 80,289 80,175
Ceuta / Ceuta 147 0,61 20.125.911,16 0,51 19 0,35 10.723,29 0,23 147 0,61 20.115.187,87 0,51 79,554 79,515
Comunidad Valenciana / Valencia 3.535 14,66 531.629.495,10 13,48 812 15,10 579.889,48 12,63 3.535 14,66 531.049.605,62 13,48 78,761 78,680
Extremadura / Extremadura 514 2,13 51.818.083,53 1,31 103 1,92 60.684,16 1,32 514 2,13 51.757.399,37 1,31 78,743 78,659
Galicia / Galicia 1.167 4,84 144.918.402,47 3,67 228 4,24 130.901,28 2,85 1.167 4,84 144.787.501,19 3,67 75,816 75,749
Islas Baleares / Balearic Islands 644 2,67 116.091.301,83 2,94 159 2,96 146.230,69 3,19 644 2,67 115.945.071,14 2,94 79,356 79,263
La Rioja / La Rioja 108 0,45 17.919.790,76 0,45 26 0,48 22.645,21 0,49 108 0,45 17.897.145,55 0,45 79,917 79,817
Madrid / Madrid 2.102 8,72 463.164.158,40 11,74 420 7,81 552.625,51 12,04  2.102 8,72 462.611.532,89 11,74 79,738 79,642
Melilla / Melilla 189 0,78 25.581.574,33 0,65 18 0,33 6.072,79 0,13 189 0,78 25.575.501,54 0,65 83,792 83,775
Murcia / Murcia 660 2,74 98.125.376,27 2,49 145 2,70 108.028,92 2,35 660 2,74 98.017.347,35 2,49 78,020 77,940
Navarra / Navarra 139 0,58 25.346.492,38 0,64 29 0,54 24.558,29 0,53 139 0,58 25.321.934,09 0,64 80,994 80,909
Pais Vasco / Basque Country 591 2,45 117.302.319,40 2,97 7 1,43 38.442,80 0,84 591 2,45 117.263.876,60 2,98 80,569 80,544
Total : 24113 100,00 3.944.873.906,15 100,00 5.376 100,00 4.590.451,82 100,00 24.113 100,00 3.940.283.454,33 100,00
Media Ponderada / Weighted Average : 78,865 78,775
Media Simple / Average : 163.599,47 853,88 163.409,09 77,106 77,013
Minimo / Minimum : 1.035,73 0,01 1.035,73 1,082 1,082
Maximo / Maximum : 923.082,82 23.783,22 923.082,82 100,000 100,000
%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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