HIPOTECARIO 2 Fondo de Titulizaciéon Hipotecaria

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: 31/12/2009
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
Intervalos de %CLTV . o o 0 o 0
%CLTV Intervals Num. % Importe / Amount % Num. % Importe / Amount %o Num. % Importe / Amount % SVP /0PB PPV /0P
0,01 5,00 755 12,93 1.721.269,27 1,90 38 9,27 32.910,68 13,49 751 12,87 1.688.358,59 1,87 3,440 3,326
5,01 10,00 924 15,83 5.882.861,12 6,48 52 12,68 24.040,12 9,86 924 15,84 5.858.821,00 6,47 7,869 7,834
10,01 15,00 1.021 17,49 9.900.896,87 10,91 60 14,63 40.311,88 16,53 1.021 17,50 9.860.584,99 10,89 12,695 12,602
15,01 20,00 868 14,87 11.517.614,04 12,69 57 13,90 40.035,52 16,41 868 14,88 11.477.578,52 12,68 17,461 17,391
20,01 25,00 438 7,50 7.998.917,18 8,81 26 6,34 25.330,04 10,38 438 7,51 7.973.587,14 8,81 22,536 22,437
25,01 30,00 235 4,03 5.328.456,19 5,87 16 3,90 12.885,04 5,28 235 4,03 5.315.571,15 5,87 27,427 27,344
30,01 35,00 237 4,06 5.940.057,74 6,54 13 3,17 4.336,38 1,78 237 4,06 5.935.721,36 6,56 32,785 32,760
35,01 40,00 420 7,19 11.196.060,04 12,34 39 9,51 11.353,36 4,65 420 7,20 11.184.706,68 12,36 38,011 37,971
40,01 45,00 268 4,59 7.461.161,95 8,22 31 7,56 9.923,82 4,07 268 4,59 7.451.238,13 8,23 41,988 41,930
45,01 50,00 193 3,31 7.124.103,47 7,85 13 3,17 3.633,27 1,49 193 3,31 7.120.470,20 7,87 47,794 47,769
50,01 55,00 441 7,55 14.999.604,15 16,53 63 15,37 38.497,34 15,78 441 7,56 14.961.106,81 16,53 52,515 52,358
55,01 60,00 38 0,65 1.686.835,94 1,86 2 0,49 664,18 0,27 38 0,65 1.686.171,76 1,86 56,982 56,960
Total : 5.838 100,00 90.757.837,96 100,00 410 100,00 243.921,63 100,00 5.834 100,00 90.513.916,33 100,00
Media Ponderada / Weighted Average : 31,549 31,495
Media Simple / Average : 15.546,05 594,93 15.514,90 21,017 20,955
Minimo / Minimum : 34,77 0,01 24,28 0,038 0,026
Maximo / Maximum : 132.400,00 18.469,17 132.400,00 67,703 59,940
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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).
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