VALENCIA HIPOTECARIO 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: 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
Intervalos de %CLTV
%CLTV Intervals Num. % Importe / Amount % Num. % Importe / Amount % Num. % Importe / Amount % SVP /0PB PPV /0P
0,01 5,00 281 6,00 792.234,90 0,53 19 6,19 9.349,45 5,15 281 6,00 782.885,45 0,53 3,324 3,296
5,01 10,00 343 7,32 2.826.738,17 1,90 14 4,56 5.036,99 2,78 343 7,32 2.821.701,18 1,90 7,752 7,736
10,01 15,00 396 8,45 5.283.675,76 3,56 18 5,86 9.461,41 5,21 396 8,45 5.274.214,35 3,56 12,592 12,568
15,01 20,00 407 8,69 7.576.093,79 5,10 15 4,89 21.852,20 12,04 407 8,69 7.554.241,59 5,09 17,629 17,526
20,01 25,00 417 8,90 10.075.556,61 6,78 26 8,47 12.404,76 6,84 417 8,90 10.063.151,85 6,78 22,555 22,525
25,01 30,00 395 8,43 11.051.721,08 7,44 26 8,47 7.725,04 4,26 395 8,43 11.043.996,04 7,45 27,530 27,511
30,01 35,00 466 9,95 15.920.951,36 10,72 24 7,82 16.492,42 9,09 466 9,95 15.904.458,94 10,72 32,680 32,644
35,01 40,00 504 10,76 19.491.825,85 13,12 35 11,40 24.500,33 13,50 504 10,76 19.467.325,52 13,12 37,670 37,618
40,01 45,00 455 9,71 19.427.773,75 13,08 24 7,82 10.868,53 5,99 455 9,71 19.416.905,22 13,09 42,609 42,585
45,01 50,00 452 9,65 21.615.557,50 14,55 42 13,68 18.800,58 10,36 452 9,65 21.596.756,92 14,56 47,506 47,465
50,01 55,00 299 6,38 16.876.533,81 11,36 21 6,84 10.383,97 5,72 299 6,38 16.866.149,84 11,37 52,519 52,487
55,01 60,00 239 5,10 15.029.841,73 10,12 40 13,03 33.34524 18,37 239 5,10 14.996.496,49 10,11 57,426 57,286
60,01 65,00 31 0,66 2.545.334,25 1,71 3 0,98 1.249,82 0,69 31 0,66 2.544.084,43 1,72 61,918 61,888
Total : 4.685 100,00 148.513.838,56 100,00 307 100,00 181.470,74 100,00 4.685 100,00 148.332.367,82 100,00
Media Ponderada / Weighted Average : 38,868 38,824
Media Simple / Average : 31.699,86 591,11 31.661,12 30,295 30,250
Minimo / Minimum : 197,11 0,55 197,11 0,082 0,082
Maximo / Maximum : 236.087,29 14.366,07 236.087,29 68,396 64,158

E%Loliggzigg Averages weighted by the outstanding principal balance (OPB) and by the outstanding principal (OP).
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II_ Medias ponderadas por el saldo vivo de principal (SVP) y por el principal pendiente de vencimiento (PPV).
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