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Weighted Average % CLTV

SVP / OPB

EUR

31/05/2011

PPV / OP

Cartera de Activos Titulizados / Portfolio of Securitised Assets

Activos / Assets:

Fecha / Date:

Divisa / Currency :

Préstamos hipotecarios vivienda (CTHs) / Residential mortgage loans

 27.509,80 14.698.256,24  14.670.746,44 0,01  5,00  1.550  2,05  0,23  0,63 57  0,63  0,23 2,05 1.547  3,620  3,616

 70.106,06 73.182.521,57  73.112.415,51 5,01  10,00  3.265  4,32  1,17  1,87 169  1,61  1,17 4,32 3.265  7,948  7,940

 110.137,47 153.959.736,29  153.849.598,82 10,01  15,00  4.655  6,15  2,46  3,31 299  2,53  2,46 6,15 4.655  12,802  12,792

 216.059,32 270.002.341,04  269.786.281,72 15,01  20,00  6.135  8,11  4,31  5,81 524  4,96  4,31 8,11 6.135  17,709  17,694

 285.995,26 380.087.815,12  379.801.819,86 20,01  25,00  6.831  9,03  6,07  6,95 627  6,57  6,07 9,03 6.831  22,684  22,666

 289.788,05 505.346.972,25  505.057.184,20 25,01  30,00  7.520  9,94  8,07  8,10 731  6,66  8,07 9,94 7.520  27,665  27,649

 453.238,48 644.027.949,74  643.574.711,26 30,01  35,00  8.203  10,84  10,28  10,21 921  10,41  10,28 10,84 8.203  32,622  32,599

 545.235,25 808.032.426,13  807.487.190,88 35,01  40,00  9.064  11,98  12,90  12,28 1.108  12,52  12,90 11,98 9.064  37,589  37,564

 583.372,73 951.678.067,42  951.094.694,69 40,01  45,00  9.400  12,43  15,19  13,33 1.203  13,40  15,19 12,43 9.400  42,555  42,528

 627.808,60 1.070.365.854,67  1.069.738.046,07 45,01  50,00  9.332  12,34  17,09  15,06 1.359  14,42  17,09 12,34 9.332  47,529  47,501

 398.286,43 650.994.756,32  650.596.469,89 50,01  55,00  4.953  6,55  10,39  9,87 891  9,15  10,39 6,55 4.953  51,924  51,891

 146.134,83 122.643.852,88  122.497.718,05 55,01  60,00  869  1,15  1,96  1,86 168  3,36  1,96 1,15 869  57,388  57,317

 107.210,20 99.711.747,62  99.604.537,42 60,01  65,00  669  0,88  1,59  1,80 162  2,46  1,59 0,88 669  62,555  62,487

 119.789,25 104.284.839,96  104.165.050,71 65,01  70,00  681  0,90  1,66  1,82 164  2,75  1,66 0,90 681  67,679  67,600

 114.777,48 110.483.821,60  110.369.044,12 70,01  75,00  692  0,91  1,76  1,91 172  2,64  1,76 0,91 692  72,706  72,629

 121.032,57 128.365.799,96  128.244.767,39 75,01  80,00  797  1,05  2,05  2,60 235  2,78  2,05 1,05 797  77,405  77,331

 48.057,81 57.246.461,67  57.198.403,86 80,01  85,00  342  0,45  0,91  0,99 89  1,10  0,91 0,45 342  82,441  82,372

 31.911,37 50.640.266,51  50.608.355,14 85,01  90,00  301  0,40  0,81  0,60 54  0,73  0,81 0,40 301  87,541  87,485

 49.266,16 44.752.414,85  44.703.148,69 90,01  95,00  260  0,34  0,71  0,73 66  1,13  0,71 0,34 260  92,640  92,537

 8.063,50 23.761.142,45  23.753.078,95 95,01  100,00  131  0,17  0,38  0,27 24  0,19  0,38 0,17 131  96,428  96,395

 75.650 100,00 6.264.267.044,29100,00Total :

Media Ponderada / Weighted Average :

Media Simple / Average :

Mínimo / Minimum :

Máximo / Maximum :

100,00 4.353.780,62100,00 9.023 100,00 6.259.913.263,67100,00 75.647
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Medias ponderadas por el saldo vivo de principal (SVP) y por el principal pendiente de vencimiento (PPV).  

Averages weighted by the outstanding principal balance (OPB) and by the outstanding principal (OP).


