BBVA-5 FTPYME Fondo de Titulizacion de Activos

Cartera de Activos Titulizados / Portfolio of Securitised Assets

Analisis de morosidad:

Delinquency analysis:

Activos / Assets:
Fecha / Date:
Divisa / Currency:

Tasa de morosidad 12 meses*
12 months* delinquency rate

Préstamos a PYMES / SME Loans
31/03/2019
EUR

Esta serie histérica calculada a esta fecha puede diferir de las series histdricas calculadas con anterioridad a consecuencia de cobros de los activos titulizados

comunicados o modificados por el Administrador correspondiente con posterioridad a sus fechas de efectividad /

This historical series calculated as at today’s date

may differ from previously calculated historical series following collections of the securitised assets communicated or modified by the relevant Servicer after their

effective dates
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sobre Saldo vivo de Principal total Activos
On total Asset Principal Outstanding Balance

sobre Principal titulizado
on Principal securitised

*Incluye en su caso los activos titulizados clasificados como dudosos/fallidos por duda razonable sobre reembolso total.
*Includes securitised assets, if any, classified as doubtful or bad debts because there are reasonable doubts as to full repayment.
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BBVA-5 FTPYME Fondo de Titulizacion de Activos

Cartera de Activos Titulizados / Portfolio of Securitised Assets

Analisis de morosidad: Tasa de morosidad 12 meses*
Delinquency analysis: 12 months* delinquency rate
Activos / Assets: Préstamos a PYMES / SME Loans
Fecha / Date: 31/03/2019

Divisa / Currency: EUR

Esta serie histérica calculada a esta fecha puede diferir de las series histdricas calculadas con anterioridad a consecuencia de cobros de los activos titulizados

comunicados o modificados por el Administrador correspondiente con posterioridad a sus fechas de efectividad /

This historical series calculated as at today’s date

may differ from previously calculated historical series following collections of the securitised assets communicated or modified by the relevant Servicer after their

effective dates

Saldo vivo de Activos en
mora *(Ppal. Miles €)

% morosidad 12 meses*

12 months* delinquency %

sobre Saldo vivo de

Principal total Activos

Fecha h . sobre Principal titulizado
Date Delinquent *Asset Ou-tste?ndmg On total Asset Principal on Principal securitised
Balance (€ thou. Principal) Outstanding Balance
31/10/2006 0,000 0,00% 0,00%
30/11/2006 0,000 0,00% 0,00%
31/12/2006 0,000 0,00% 0,00%
31/01/2007 0,000 0,00% 0,00%
28/02/2007 0,000 0,00% 0,00%
31/03/2007 0,000 0,00% 0,00%
30/04/2007 0,000 0,00% 0,00%
31/05/2007 0,000 0,00% 0,00%
30/06/2007 0,000 0,00% 0,00%
31/07/2007 0,000 0,00% 0,00%
31/08/2007 0,000 0,00% 0,00%
30/09/2007 0,000 0,00% 0,00%
31/10/2007 237,154 0,02% 0,01%
30/11/2007 289,442 0,02% 0,02%
31/12/2007 384,377 0,03% 0,02%
31/01/2008 1.064,045 0,08% 0,06%
29/02/2008 1.151,438 0,09% 0,06%
31/03/2008 1.235,722 0,10% 0,07%
30/04/2008 1.312,389 0,11% 0,07%
31/05/2008 1.436,530 0,12% 0,08%
30/06/2008 1.620,243 0,15% 0,09%
31/07/2008 1.880,334 0,17% 0,10%
31/08/2008 2.072,710 0,20% 0,11%
30/09/2008 2.337,188 0,23% 0,12%
31/10/2008 2.513,596 0,25% 0,13%
30/11/2008 3.645,579 0,37% 0,19%
31/12/2008 3.863,397 0,41% 0,20%
31/01/2009 5.067,301 0,55% 0,27%
28/02/2009 5.550,175 0,62% 0,29%
31/03/2009 13.019,876 1,52% 0,69%
30/04/2009 13.416,636 1,61% 0,71%
31/05/2009 17.213,185 2,12% 0,91%
30/06/2009 19.884,906 2,54% 1,05%
31/07/2009 27.278,057 3,60% 1,44%
31/08/2009 28.511,204 3,89% 1,50%
30/09/2009 30.934,328 4,35% 1,63%
31/10/2009 33.5622,747 4,88% 1,76%
30/11/2009 34.338,326 5,16% 1,81%
31/12/2009 36.515,706 5,69% 1,92%

*Incluye en su caso los activos titulizados clasificados como dudosos/fallidos por duda razonable sobre reembolso total.
*Includes securitised assets, if any, classified as doubtful or bad debts because there are reasonable doubts as to full repayment.
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BBVA-5 FTPYME Fondo de Titulizacion de Activos

Cartera de Activos Titulizados / Portfolio of Securitised Assets

Analisis de morosidad: Tasa de morosidad 12 meses*
Delinquency analysis: 12 months* delinquency rate
Activos / Assets: Préstamos a PYMES / SME Loans
Fecha / Date: 31/03/2019

Divisa / Currency: EUR

Esta serie histérica calculada a esta fecha puede diferir de las series histdricas calculadas con anterioridad a consecuencia de cobros de los activos titulizados

comunicados o modificados por el Administrador correspondiente con posterioridad a sus fechas de efectividad /

This historical series calculated as at today’s date

may differ from previously calculated historical series following collections of the securitised assets communicated or modified by the relevant Servicer after their

effective dates

Saldo vivo de Activos en
mora *(Ppal. Miles €)

% morosidad 12 meses*

12 months* delinquency %

sobre Saldo vivo de

Principal total Activos

Fecha h . sobre Principal titulizado
Date Delinquent *Asset Ou_tst.?ndmg On total Asset Principal on Principal securitised
Balance (€ thou. Principal) Outstanding Balance
31/01/2010 40.066,081 6,45% 2,11%
28/02/2010 39.665,197 6,59% 2,09%
31/03/2010 40.223,536 6,95% 2,12%
30/04/2010 39.647,101 7,09% 2,09%
31/05/2010 41.494,195 7,69% 2,18%
30/06/2010 42.077,376 8,06% 2,21%
31/07/2010 42.442,659 8,39% 2,23%
31/08/2010 42.749,432 8,71% 2,25%
30/09/2010 43.192,110 9,10% 2,27%
31/10/2010 39.434,917 8,72% 2,08%
30/11/2010 36.219,336 8,47% 1,91%
31/12/2010 36.434,288 8,87% 1,92%
31/01/2011 36.524,991 9,19% 1,92%
28/02/2011 35.301,671 9,24% 1,86%
31/03/2011 35.750,083 9,71% 1,88%
30/04/2011 35.169,111 9,83% 1,85%
31/05/2011 35.194,052 10,07% 1,85%
30/06/2011 37.296,979 10,97% 1,96%
31/07/2011 37.390,801 11,30% 1,97%
31/08/2011 37.442,909 11,60% 1,97%
30/09/2011 38.422,611 12,29% 2,02%
31/10/2011 38.085,976 12,49% 2,00%
30/11/2011 40.583,783 13,77% 2,14%
31/12/2011 41.787,584 14,61% 2,20%
31/01/2012 43.192,255 15,50% 2,27%
29/02/2012 43.285,956 15,98% 2,28%
31/03/2012 41.743,902 16,10% 2,20%
30/04/2012 42.301,198 16,74% 2,23%
31/05/2012 42.493,498 17,33% 2,24%
30/06/2012 42.417,078 17,86% 2,23%
31/07/2012 41.612,949 18,19% 2,19%
31/08/2012 41.781,070 18,82% 2,20%
30/09/2012 41.704,978 19,25% 2,19%
31/10/2012 41.314,737 19,59% 217%
30/11/2012 41.464,450 20,29% 2,18%
31/12/2012 40.614,150 20,51% 2,14%
31/01/2013 40.880,915 21,27% 2,15%
28/02/2013 40.868,841 21,82% 2,15%
31/03/2013 40.023,745 22,06% 2,11%

*Incluye en su caso los activos titulizados clasificados como dudosos/fallidos por duda razonable sobre reembolso total.
*Includes securitised assets, if any, classified as doubtful or bad debts because there are reasonable doubts as to full repayment.
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BBVA-5 FTPYME Fondo de Titulizacion de Activos

Cartera de Activos Titulizados / Portfolio of Securitised Assets

Analisis de morosidad: Tasa de morosidad 12 meses*
Delinquency analysis: 12 months* delinquency rate
Activos / Assets: Préstamos a PYMES / SME Loans
Fecha / Date: 31/03/2019

Divisa / Currency: EUR

Esta serie histérica calculada a esta fecha puede diferir de las series histdricas calculadas con anterioridad a consecuencia de cobros de los activos titulizados

comunicados o modificados por el Administrador correspondiente con posterioridad a sus fechas de efectividad /

This historical series calculated as at today’s date

may differ from previously calculated historical series following collections of the securitised assets communicated or modified by the relevant Servicer after their

effective dates

Saldo vivo de Activos en
mora *(Ppal. Miles €)

% morosidad 12 meses*

12 months* delinquency %

sobre Saldo vivo de

Principal total Activos

Fecha h . sobre Principal titulizado
Date Delinquent *Asset Ou_tst.?ndmg On total Asset Principal on Principal securitised
Balance (€ thou. Principal) Outstanding Balance
30/04/2013 40.590,649 22,91% 2,14%
31/05/2013 40.862,887 23,93% 2,15%
30/06/2013 41.131,634 24,65% 2,16%
31/07/2013 39.115,377 24,36% 2,06%
31/08/2013 37.904,382 24,23% 1,99%
30/09/2013 37.997,634 24,96% 2,00%
31/10/2013 38.571,388 26,26% 2,03%
30/11/2013 38.887,760 27,42% 2,05%
31/12/2013 38.812,652 28,05% 2,04%
31/01/2014 38.655,484 28,54% 2,03%
28/02/2014 38.481,652 29,14% 2,03%
31/03/2014 38.973,043 30,12% 2,05%
30/04/2014 38.686,096 30,48% 2,04%
31/05/2014 38.169,071 30,73% 2,01%
30/06/2014 38.109,284 31,34% 2,01%
31/07/2014 37.233,382 31,55% 1,96%
31/08/2014 37.220,470 33,38% 1,96%
30/09/2014 37.139,704 33,97% 1,95%
31/10/2014 37.115,995 34,63% 1,95%
30/11/2014 34.330,912 33,78% 1,81%
31/12/2014 34.110,896 34,46% 1,80%
31/01/2015 33.348,352 34,82% 1,76%
28/02/2015 33.593,872 36,12% 1,77%
31/03/2015 33.457,380 36,72% 1,76%
30/04/2015 33.122,850 37,70% 1,74%
31/05/2015 32.962,027 38,38% 1,73%
30/06/2015 31.610,313 38,44% 1,66%
31/07/2015 31.137,442 38,82% 1,64%
31/08/2015 31.020,824 39,85% 1,63%
30/09/2015 31.013,550 40,99% 1,63%
31/10/2015 30.836,065 41,65% 1,62%
30/11/2015 30.634,857 43,03% 1,61%
31/12/2015 30.731,507 43,98% 1,62%
31/01/2016 30.179,825 44,30% 1,59%
29/02/2016 29.555,441 44,72% 1,56%
31/03/2016 29.542,642 45,67% 1,55%
30/04/2016 29.487,082 46,44% 1,55%
31/05/2016 29.247,419 47,43% 1,54%
30/06/2016 28.769,984 47,98% 1,51%

*Incluye en su caso los activos titulizados clasificados como dudosos/fallidos por duda razonable sobre reembolso total.
*Includes securitised assets, if any, classified as doubtful or bad debts because there are reasonable doubts as to full repayment.
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BBVA-5 FTPYME Fondo de Titulizacion de Activos

Cartera de Activos Titulizados / Portfolio of Securitised Assets

Analisis de morosidad: Tasa de morosidad 12 meses*
Delinquency analysis: 12 months* delinquency rate
Activos / Assets: Préstamos a PYMES / SME Loans
Fecha / Date: 31/03/2019

Divisa / Currency: EUR

Esta serie histérica calculada a esta fecha puede diferir de las series histdricas calculadas con anterioridad a consecuencia de cobros de los activos titulizados

comunicados o modificados por el Administrador correspondiente con posterioridad a sus fechas de efectividad /

This historical series calculated as at today’s date

may differ from previously calculated historical series following collections of the securitised assets communicated or modified by the relevant Servicer after their

effective dates

Saldo vivo de Activos en
mora *(Ppal. Miles €)

% morosidad 12 meses*

12 months* delinquency %

sobre Saldo vivo de

Principal total Activos

Fecha h . sobre Principal titulizado
Date Delinquent *Asset Ou_tst.?ndmg On total Asset Principal on Principal securitised
Balance (€ thou. Principal) Outstanding Balance
31/07/2016 28.734,126 48,78% 1,51%
31/08/2016 27.007,074 47,89% 1,42%
30/09/2016 26.981,739 48,81% 1,42%
31/10/2016 25.896,913 48,70% 1,36%
30/11/2016 25.676,996 49,27% 1,35%
31/12/2016 25.480,756 50,48% 1,34%
31/01/2017 25.462,275 51,17% 1,34%
28/02/2017 25.449,429 52,35% 1,34%
31/03/2017 25.435,665 53,12% 1,34%
30/04/2017 23.518,738 52,04% 1,24%
31/05/2017 23.457,583 53,80% 1,23%
30/06/2017 22.971,035 58,27% 1,21%
31/07/2017 22.880,685 59,30% 1,20%
31/08/2017 22.839,635 59,76% 1,20%
30/09/2017 22.826,740 60,42% 1,20%
31/10/2017 22.702,895 60,96% 1,19%
30/11/2017 22.644,492 61,51% 1,19%
31/12/2017 21.760,849 61,44% 1,15%
31/01/2018 21.712,242 61,97% 1,14%
28/02/2018 21.709,379 62,64% 1,14%
31/03/2018 21.343,949 62,91% 1,12%
30/04/2018 21.263,680 63,41% 1,12%
31/05/2018 21.197,095 63,95% 1,12%
30/06/2018 19.114,816 62,31% 1,01%
31/07/2018 18.887,056 62,55% 0,99%
31/08/2018 18.885,671 63,07% 0,99%
30/09/2018 18.884,985 63,84% 0,99%
31/10/2018 18.193,076 63,56% 0,96%
30/11/2018 18.137,604 64,49% 0,95%
31/12/2018 17.776,705 64,77% 0,94%
31/01/2019 17.635,972 65,36% 0,93%
28/02/2019 17.633,550 65,95% 0,93%
31/03/2019 17.467,256 66,32% 0,92%

*Incluye en su caso los activos titulizados clasificados como dudosos/fallidos por duda razonable sobre reembolso total.
*Includes securitised assets, if any, classified as doubtful or bad debts because there are reasonable doubts as to full repayment.
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