BANCAJA 11 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: 31/10/2011
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 5,00 109 1,02 3.323.962,17 0,23 67 4,17 3.078.624,19 51,23 44 0,41 245.337,98 0,02 32,125 3,093
5,01 10,00 78 0,73 1.474.204,28 0,10 4 0,25 509,41 0,01 78 0,73 1.473.694,87 0,10 8,233 8,231
10,01 15,00 111 1,04 3.770.367,96 0,26 6 0,37 924,58 0,02 111 1,04 3.769.443,38 0,26 12,882 12,878
15,01 20,00 174 1,63 7.178.391,43 0,50 14 0,87 13.030,04 0,22 174 1,64 7.165.361,39 0,50 17,828 17,786
20,01 25,00 216 2,02 11.853.709,30 0,83 17 1,06 8.176,06 0,14 216 2,03 11.845.533,24 0,83 22,904 22,888
25,01 30,00 255 2,38 17.324.778,08 1,21 33 2,05 27.529,66 0,46 255 2,40 17.297.248,42 1,21 27,663 27,613
30,01 35,00 295 2,76 23.377.628,18 1,63 26 1,62 29.441,54 0,49 295 2,77 23.348.186,64 1,64 32,656 32,614
35,01 40,00 335 3,13 30.355.313,04 2,12 13 0,81 7.896,33 0,13 335 3,15 30.347.416,71 2,13 37,520 37,510
40,01 45,00 428 4,00 47.034.885,67 3,29 41 2,55 39.966,38 0,67 428 4,02 46.994.919,29 3,30 42,563 42,526
45,01 50,00 513 4,79 59.372.475,42 4,15 44 2,74 50.291,20 0,84 513 4,82 59.322.184,22 4,16 47,558 47,515
50,01 55,00 609 5,69 77.589.072,24 5,42 60 3,73 146.366,73 2,44 609 5,72 77.442.705,51 5,43 52,722 52,610
55,01 60,00 674 6,29 89.340.983,72 6,24 74 4,60 150.658,02 2,51 674 6,33 89.190.325,70 6,26 57,639 57,536
60,01 65,00 937 8,75 127.502.422,14 8,91 139 8,65 244.133,77 4,06 937 8,80 127.258.288,37 8,93 62,722 62,596
65,01 70,00 1117 10,43 160.269.388,22 11,20 169 10,52 325.825,59 542 1117 10,50 159.943.562,63 11,22 67,807 67,663
70,01 75,00 1.796 16,77 267.774.556,48 18,70 388 24,14 903.814,19 15,04 1.796 16,88 266.870.742,29 18,72 72,825 72,571
75,01 80,00 920 8,59 145.514.151,24 10,16 164 10,21 351.821,77 5,85 920 8,64 145.162.329,47 10,18 77,061 76,868
80,01 85,00 596 5,57 95.688.119,56 6,68 83 5,16 166.724,89 2,77 596 5,60 95.521.394,67 6,70 82,821 82,671
85,01 90,00 666 6,22 109.087.677,91 7,62 122 7,59 264.282,31 4,40 666 6,26 108.823.395,60 7,63 87,963 87,740
90,01 95,00 814 7,60 141.939.907,13 9,91 133 8,28 182.178,85 3,03 814 7,65 141.757.728,28 9,94 92,603 92,482
95,01 100,00 64 0,60 11.816.115,88 0,83 10 0,62 16.917,54 0,28 64 0,60 11.799.198,34 0,83 95,746 95,604
Total : 10.707 100,00 1.431.588.110,05 100,00 1.607 100,00 6.009.113,05 100,00 10.642 100,00 1.425.578.997,00 100,00
Media Ponderada / Weighted Average : 68,727 68,644
Media Simple / Average : 133.705,81 3.739,34 133.957,81 63,547 63,238
Minimo / Minimum : 436,70 0,22 436,70 0,189 0,000
Maximo / Maximum : 511.930,98 122.699,25 511.930,98 100,000 96,865

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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