VAL BANCAJA 1 Fondo de Titulizacion de Activos

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 (CTHs) / Residential mortgage loans
Fecha / Date: 28/02/2014
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
%CLTV Intervals Num. % Importe / Amount % Num. % Importe / Amount % Num. % Importe / Amount % SVP /0PB PPV /0P
0,01 5,00 24 1,39 455.532,43 0,20 9 6,52 371.676,16 39,51 15 0,87 83.856,27 0,04 25,098 3,406
5,01 10,00 26 1,51 524.865,15 0,23 0 0,00 0,00 0,00 26 1,51 524.865,15 0,23 8,187 8,187
10,01 15,00 40 2,32 1.477.546,44 0,64 2 1,45 1.157,18 0,12 40 2,33 1.476.389,26 0,65 12,796 12,785
15,01 20,00 44 2,55 2.173.722,84 0,95 1 0,72 2.450,00 0,26 44 2,56 2.171.272,84 0,95 17,604 17,580
20,01 25,00 37 2,14 2.636.219,50 1,15 1 0,72 194,90 0,02 37 2,15 2.636.024,60 1,15 22,894 22,892
25,01 30,00 61 3,53 4.932.560,76 2,15 3 2,17 80.304,85 8,54 61 3,55 4.852.255,91 2,13 27,954 27,473
30,01 35,00 66 3,82 6.834.236,67 2,98 6 4,35 5.427,74 0,58 66 3,84 6.828.808,93 2,99 32,963 32,938
35,01 40,00 68 3,94 7.541.930,42 3,29 2 1,45 7.164,86 0,76 68 3,96 7.534.765,56 3,30 37,725 37,687
40,01 45,00 90 5,21 10.303.946,64 4,50 4 2,90 5.149,34 0,55 90 5,24 10.298.797,30 4,51 42,558 42,536
45,01 50,00 115 6,66 14.113.292,33 6,16 5 3,62 11.984,76 1,27 115 6,69 14.101.307,57 6,18 47,778 47,735
50,01 55,00 120 6,95 17.082.251,85 7,45 11 7,97 45.839,79 4,87 120 6,98 17.036.412,06 7,46 53,086 52,935
55,01 60,00 145 8,40 19.769.377,22 8,62 8 5,80 35.833,95 3,81 145 8,44 19.733.543,27 8,64 57,521 57,400
60,01 65,00 169 9,79 23.902.472,07 10,43 12 8,70 112.916,42 12,00 169 9,84 23.789.555,65 10,42 62,657 62,327
65,01 70,00 236 13,67 38.311.829,82 16,71 20 14,49 85.303,90 9,07 236 13,74 38.226.525,92 16,75 67,976 67,814
70,01 75,00 272 15,75 43.266.237,01 18,88 33 23,91 103.900,11 11,04 272 15,83 43.162.336,90 18,91 72,575 72,393
75,01 80,00 58 3,36 9.172.181,55 4,00 4 2,90 13.391,21 1,42 58 3,38 9.158.790,34 4,01 77,537 77,422
80,01 85,00 45 2,61 7.189.546,90 3,14 3 2,17 9.503,69 1,01 45 2,62 7.180.043,21 3,15 82,594 82,481
85,01 90,00 66 3,82 11.567.258,29 5,05 9 6,52 32.609,69 3,47 66 3,84 11.534.648,60 5,05 87,570 87,313
90,01 95,00 45 2,61 7.961.988,45 3,47 5 3,62 15.985,61 1,70 45 2,62 7.946.002,84 3,48 91,485 91,298
Total : 1.727 100,00 229.216.996,34 100,00 138 100,00 940.794,16 100,00 1.718 100,00 228.276.202,18 100,00
Media Ponderada / Weighted Average : 62,064 61,958
Media Simple / Average : 132.725,53 6.817,35 132.873,23 56,394 56,165
Minimo / Minimum : 550,42 1,54 550,42 0,405 0,000
Maximo / Maximum : 894.198,34 117.408,50 894.198,34 94,519 93,621
Medias ponderadas por el saldo vivo de principal (SVP) y por el principal pendiente de vencimiento (PPV).
Europea de Averages weighted by the outstanding principal balance (OPB) and by the outstanding principal (OP).
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