VALENCIA HIPOTECARIO 2 Fondo de Titulizacion 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: 31/10/2015
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 . o .
%CLTV Intervals Num. % Importe / Amount % Num. % Importe / Amount % Num. % Importe / Amount % SVP /0PB PPV /0P
0,01 5,00 291 4,87 1.553.235,04 0,56 18 6,25 168.122,64 7,67 286 4,79 1.385.112,40 0,50 6,635 3,615
5,01 10,00 412 6,89 4.765.022,58 1,71 9 3,13 9.363,44 0,43 412 6,90 4.755.659,14 1,72 7,981 7,959
10,01 15,00 532 8,90 10.244.776,59 3,68 18 6,25 160.306,54 7,31 532 8,91 10.084.470,05 3,65 13,022 12,581
15,01 20,00 559 9,35 15.039.010,28 5,40 16 5,56 65.294,61 2,98 559 9,36 14.973.715,67 5,42 17,891 17,767
20,01 25,00 488 8,16 16.622.706,22 5,97 17 5,90 184.660,12 8,42 488 8,17 16.438.046,10 5,95 23,074 22,604
25,01 30,00 496 8,30 22.075.267,56 7,92 18 6,25 109.503,64 4,99 496 8,30 21.965.763,92 7,95 27,774 27,594
30,01 35,00 604 10,10 30.175.049,33 10,83 19 6,60 159.981,07 7,30 604 10,11 30.015.068,26 10,86 32,826 32,586
35,01 40,00 698 11,68 37.633.519,05 13,51 44 15,28 252.186,62 11,50 698 11,69 37.381.332,43 13,52 37,903 37,585
40,01 45,00 608 10,17 38.031.655,25 13,65 31 10,76 201.786,35 9,20 608 10,18 37.829.868,90 13,68 42,761 42,474
45,01 50,00 558 9,33 39.915.799,17 14,32 27 9,38 292.982,23 13,36 558 9,34 39.622.816,94 14,33 48,006 47,575
50,01 55,00 454 7,59 35.558.509,22 12,76 40 13,89 331.433,15 15,11 454 7,60 35.227.076,07 12,74 52,625 52,020
55,01 60,00 262 4,38 25.600.779,14 9,19 26 9,03 219.399,99 10,01 262 4,39 25.381.379,15 9,18 58,262 57,683
60,01 65,00 15 0,25 1.359.035,33 0,49 5 1,74 37.745,45 1,72 15 0,25 1.321.289,88 0,48 62,780 60,917
65,01 70,00 1 0,02 78.038,54 0,03 0 0,00 0,00 0,00 1 0,02 78.038,54 0,03 68,066 68,066
Total : 5.978 100,00 278.652.403,30 100,00 288 100,00 2.192.765,85 100,00 5.973 100,00 276.459.637,45 100,00
Media Ponderada / Weighted Average : 38,975 38,598
Media Simple / Average : 46.612,98 7.613,77 46.284,89 30,837 30,605
Minimo / Minimum : 1,00 1,00 158,87 0,001 0,056
Maximo / Maximum : 338.329,63 109.051,93 338.329,63 72,922 68,066
Medias ponderadas por el saldo vivo de principal (SVP) y por el principal pendiente de vencimiento (PPV).
E_urop ea.de Averages weighted by the outstanding principal balance (OPB) and by the outstanding principal (OP).
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