BANCAJA 8 Fondo de Titulizaciéon 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 5,00 139 1,75 1.912.799,70 0,28 39 4,40 1.343.023,35 50,37 105 1,33 569.776,35 0,08 24,809 3,593
5,01 10,00 124 1,56 1.591.235,18 0,24 6 0,68 3.031,09 0,11 124 1,57 1.588.204,09 0,24 7,760 7,749
10,01 15,00 209 2,63 4.167.754,12 0,62 15 1,69 3.008,36 0,11 209 2,65 4.164.745,76 0,62 12,912 12,903
15,01 20,00 224 2,82 6.540.352,58 0,97 11 1,24 39.869,78 1,50 224 2,84 6.500.482,80 0,97 17,679 17,466
20,01 25,00 307 3,87 11.981.881,78 1,78 18 2,03 10.005,19 0,38 307 3,89 11.971.876,59 1,78 22,596 22,575
25,01 30,00 341 4,30 17.263.096,78 2,56 28 3,16 32.071,20 1,20 341 4,32 17.231.025,58 2,57 27,665 27,612
30,01 35,00 365 4,60 23.141.283,26 3,44 32 3,61 45.898,16 1,72 365 4,62 23.095.385,10 3,44 32,656 32,582
35,01 40,00 396 4,99 28.348.759,37 4,21 30 3,38 36.734,05 1,38 396 5,01 28.312.025,32 4,22 37,653 37,599
40,01 45,00 433 5,46 33.732.619,36 5,01 34 3,83 56.178,21 2,11 433 5,48 33.676.441,15 5,02 42,548 42,467
45,01 50,00 469 5,91 38.991.368,51 5,79 36 4,06 42.020,67 1,58 469 5,94 38.949.347,84 5,80 47,610 47,553
50,01 55,00 542 6,83 50.006.479,51 7,42 48 5,41 118.314,48 4,44 542 6,86 49.888.165,03 7,44 52,856 52,712
55,01 60,00 768 9,68 70.454.883,32 10,46 81 9,13 148.580,88 5,57 768 9,72 70.306.302,44 10,48 57,748 57,618
60,01 65,00 752 9,48 74.143.140,61 11,01 94 10,60 188.508,08 7,07 752 9,52 73.954.632,53 11,02 62,932 62,760
65,01 70,00 1.070 13,48 109.251.890,34 16,22 172 19,39 272.452,35 10,22 1.070 13,54 108.979.437,99 16,24 67,640 67,461
70,01 75,00 536 6,75 55.934.442,47 8,30 79 8,91 174.307,61 6,54 536 6,78 55.760.134,86 8,31 72,662 72,422
75,01 80,00 467 5,89 50.515.004,69 7,50 53 5,98 47.559,06 1,78 467 5,91 50.467.445,63 7,52 77,391 77,316
80,01 85,00 702 8,85 84.500.927,64 12,54 89 10,03 86.105,40 3,23 702 8,88 84.414.822,24 12,58 82,966 82,878
85,01 90,00 91 1,15 11.154.902,71 1,66 22 2,48 18.866,58 0,71 91 1,15 11.136.036,13 1,66 85,618 85,470
Total : 7.935 100,00 673.632.821,93 100,00 887 100,00 2.666.534,50 100,00 7.901 100,00 670.966.287,43 100,00
Media Ponderada / Weighted Average : 60,566 60,493
Media Simple / Average : 84.893,87 3.006,24 84.921,69 53,696 53,487
Minimo / Minimum : 121,85 0,01 109,21 0,094 0,000
Maximo / Maximum : 554.494,00 115.691,08 554.494,00 91,009 86,790

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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