MBS BANCAJA 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 (CTHs) / Mortgage loans
Fecha / Date: 31/08/2011
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 5,00 423 9,66 1.361.278,28 0,95 32 9,67 108.985,82 18,00 419 9,58 1.252.292,46 0,88 4,214 3,322
5,01 10,00 486 11,10 4.451.485,48 3,12 29 8,76 26.122,28 4,31 486 11,11 4.425.363,20 3,11 7,744 7,689
10,01 15,00 556 12,70 8.321.853,10 5,83 26 7,85 70.559,55 11,65 556 12,71 8.251.293,55 5,80 12,747 12,615
15,01 20,00 476 10,87 9.736.232,84 6,82 32 9,67 32.616,36 5,39 476 10,88 9.703.616,48 6,82 17,681 17,611
20,01 25,00 407 9,30 12.934.999,68 9,06 24 7,25 39.757,18 6,57 407 9,30 12.895.242,50 9,07 22,641 22,570
25,01 30,00 368 8,41 13.133.142,04 9,20 32 9,67 111.490,19 18,42 368 8,41 13.021.651,85 9,16 27,975 27,576
30,01 35,00 380 8,68 16.150.396,24 11,31 37 11,18 76.977,12 12,71 380 8,69 16.073.419,12 11,30 32,759 32,578
35,01 40,00 304 6,94 13.538.077,96 9,48 24 7,25 27.847,94 4,60 304 6,95 13.510.230,02 9,50 37,482 37,394
40,01 45,00 244 5,57 12.906.408,12 9,04 17 5,14 12.607,79 2,08 244 5,58 12.893.800,33 9,07 42,457 42,413
45,01 50,00 205 4,68 12.732.355,90 8,92 17 5,14 28.122,67 4,65 205 4,69 12.704.233,23 8,93 47,629 47,505
50,01 55,00 222 5,07 14.216.835,33 9,96 25 7,55 35.363,26 5,84 222 5,08 14.181.472,07 9,97 52,645 52,504
55,01 60,00 116 2,65 8.016.506,21 5,61 15 4,53 10.261,68 1,69 116 2,65 8.006.244,53 5,63 57,286 57,212
60,01 65,00 91 2,08 6.637.615,67 4,65 5 1,51 3.867,08 0,64 91 2,08 6.633.748,59 4,67 62,321 62,284
65,01 70,00 59 1,35 4.993.061,13 3,50 11 3,32 19.370,24 3,20 59 1,35 4.973.690,89 3,50 67,065 66,793
70,01 75,00 19 0,43 1.785.219,62 1,25 4 1,21 1.127,97 0,19 19 0,43 1.784.091,65 1,25 72,469 72,424
75,01 80,00 14 0,32 1.166.629,16 0,82 1 0,30 338,85 0,06 14 0,32 1.166.290,31 0,82 77,552 77,528
80,01 85,00 8 0,18 725.713,47 0,51 0 0,00 0,00 0,00 8 0,18 725.713,47 0,51 81,786 81,786
Total : 4.378 100,00 142.807.810,23 100,00 331 100,00 605.415,98 100,00 4.374 100,00 142.202.394,25 100,00
Media Ponderada / Weighted Average : 37,848 37,760
Media Simple / Average : 32.619,42 1.829,05 32.510,84 26,141 26,050
Minimo / Minimum : 47,84 0,09 26,38 0,057 0,029
Maximo / Maximum : 335.320,79 66.303,15 335.320,79 83,474 83,474

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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