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: 31/01/2012
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 92 0,87 2.015.376,46 0,14 40 2,66 1.743.601,88 39,89 53 0,50 271.774,58 0,02 29,038 3,197
5,01 10,00 85 0,81 1.527.895,03 0,11 4 0,27 227,09 0,01 85 0,81 1.527.667,94 0,11 7,933 7,932
10,01 15,00 127 1,20 4.014.606,10 0,29 8 0,53 1.619,89 0,04 127 1,21 4.012.986,21 0,29 12,755 12,750
15,01 20,00 177 1,68 7.110.077,90 0,51 23 1,53 4.517,59 0,10 177 1,69 7.105.560,31 0,51 17,659 17,648
20,01 25,00 235 2,23 12.784.275,01 0,92 17 1,13 4.768,27 0,11 235 2,24 12.779.506,74 0,92 22,733 22,724
25,01 30,00 250 2,37 17.514.881,14 1,25 21 1,40 34.098,19 0,78 250 2,38 17.480.782,95 1,26 27,794 27,728
30,01 35,00 286 2,71 22.497.553,25 1,61 26 1,73 22.497,60 0,51 286 2,72 22.475.055,65 1,61 32,660 32,628
35,01 40,00 347 3,29 31.357.047,47 2,24 22 1,46 15.434,51 0,35 347 3,30 31.341.612,96 2,25 37,571 37,552
40,01 45,00 429 4,07 47.138.369,31 3,37 34 2,26 33.752,36 0,77 429 4,09 47.104.616,95 3,38 42,560 42,529
45,01 50,00 521 4,94 60.594.578,91 4,34 43 2,86 41.396,66 0,95 521 4,96 60.553.182,25 4,35 47,558 47,523
50,01 55,00 596 5,65 75.311.665,76 5,39 59 3,92 104.908,30 2,40 596 5,68 75.206.757,46 5,40 52,667 52,585
55,01 60,00 700 6,64 92.498.043,30 6,62 79 5,25 132.114,60 3,02 700 6,67 92.365.928,70 6,63 57,596 57,509
60,01 65,00 931 8,83 126.485.159,20 9,05 151 10,03 277.253,44 6,34 931 8,87 126.207.905,76 9,06 62,678 62,533
65,01 70,00 1.148 10,89 167.795.579,16 12,01 177 11,76 339.626,01 7,77 1148 10,93 167.455.953,15 12,02 67,827 67,682
70,01 75,00 1.821 17,28 267.130.275,92 19,12 375 24,92 809.851,91 18,53  1.821 17,34 266.320.424,01 19,12 72,870 72,642
75,01 80,00 739 7,01 117.612.940,98 8,42 117 7,77 241.071,26 5,51 739 7,04 117.371.869,72 8,43 77,283 77,119
80,01 85,00 587 5,57 94.136.627,69 6,74 71 4,72 149.814,10 3,43 587 5,59 93.986.813,59 6,75 82,737 82,601
85,01 90,00 660 6,26 108.205.443,58 7,75 106 7,04 238.886,86 5,46 660 6,29 107.966.556,72 7,75 87,838 87,636
90,01 95,00 765 7,26 133.554.775,69 9,56 124 8,24 172.031,89 3,94 765 7,29 133.382.743,80 9,58 92,392 92,270
95,01 100,00 44 0,42 7.668.251,39 0,55 8 0,53 3.858,09 0,09 44 0,42 7.664.393,30 0,55 95,479 95,431
Total : 10.540 100,00 1.396.953.423,25 100,00 1.505 100,00 4.371.330,50 100,00 10.501 100,00 1.392.582.092,75 100,00
Media Ponderada / Weighted Average : 68,255 68,154
Media Simple / Average : 132.538,28 2.904,54 132.614,24 62,912 62,696
Minimo / Minimum : 17,10 0,02 17,10 0,016 0,000
Maximo / Maximum : 509.612,57 122.699,25 509.612,57 97,881 96,563

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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