BBVA-7 FTGENCAT Fondo de Titulizacion de Activos

Cartera de Activos Titulizados / Portfolio of Securitised Assets
Analisis de morosidad: Tasa de morosidad +3 meses
Delinquency analysis: 3+ months delinquency rate

Activos / Assets: Préstamos a PYMES / SME Loans
Fecha / Date: 31/03/2015
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 /
may differ from previously calculated historical series following collections of the securitised assets communicated or modified by the relevant Servicer after their

effective dates

This historical series calculated as at today’s date
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sobre Saldo vivo de Principal total Activos sobre Principal titulizado
On total Asset Principal Outstanding Balance - on Principal securitised
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BBVA-7 FTGENCAT Fondo de Titulizacion de Activos

Cartera de Activos Titulizados / Portfolio of Securitised Assets

Analisis de morosidad: Tasa de morosidad +3 meses
Delinquency analysis: 3+ months delinquency rate
Activos / Assets: Préstamos a PYMES / SME Loans
Fecha / Date: 31/03/2015

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

% morosidad +3 meses

3+ months delinquency %

Saldo vivo de Activos en

Fecha mora (Ppal. Miles €)
Delinquent Asset Outstanding

sobre Saldo vivo de

Principal total Activos
On total Asset Principal

sobre Principal titulizado

Date Balance (€ thou. Principal) Outstanding Balance on Principal securitised
29/02/2008 0,000 0,00% 0,00%
31/03/2008 0,000 0,00% 0,00%
30/04/2008 0,000 0,00% 0,00%
31/05/2008 34,544 0,01% 0,01%
30/06/2008 49,232 0,02% 0,02%
31/07/2008 1.103,304 0,51% 0,44%
31/08/2008 1.216,658 0,57% 0,49%
30/09/2008 2.114,953 1,01% 0,85%
31/10/2008 2.188,095 1,06% 0,88%
30/11/2008 5.238,901 2,66% 2,10%
31/12/2008 5.385,049 2,85% 2,15%
31/01/2009 5.594,826 3,02% 2,24%
28/02/2009 5.579,651 3,08% 2,23%
31/03/2009 5.873,493 3,31% 2,35%
30/04/2009 5.935,343 3,48% 2,37%
31/05/2009 8.977,251 5,36% 3,59%
30/06/2009 9.466,938 5,77% 3,79%
31/07/2009 9.989,290 6,28% 4,00%
31/08/2009 10.458,260 6,74% 4,18%
30/09/2009 10.495,612 6,89% 4,20%
31/10/2009 11.470,582 7,79% 4,59%
30/11/2009 10.748,899 7,62% 4,30%
31/12/2009 10.638,424 7,77% 4,26%
31/01/2010 11.334,318 8,43% 4,53%
28/02/2010 11.805,291 8,97% 4,72%
31/03/2010 11.690,519 9,08% 4,68%
30/04/2010 11.957,489 9,57% 4,78%
31/05/2010 11.984,808 9,79% 4,79%
30/06/2010 11.710,016 9,86% 4,68%
31/07/2010 11.420,462 10,08% 4,57%
31/08/2010 11.465,238 10,33% 4,59%
30/09/2010 11.457,363 10,68% 4,58%
31/10/2010 11.007,408 10,54% 4,40%
30/11/2010 11.012,916 10,77% 4,40%
31/12/2010 11.778,338 11,78% 4,71%
31/01/2011 12.180,107 12,53% 4,87%
28/02/2011 11.745,982 12,33% 4,70%
31/03/2011 11.750,477 12,84% 4,70%
30/04/2011 11.750,126 13,12% 4,70%
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BBVA-7 FTGENCAT Fondo de Titulizacion de Activos

Cartera de Activos Titulizados / Portfolio of Securitised Assets

Analisis de morosidad: Tasa de morosidad +3 meses
Delinquency analysis: 3+ months delinquency rate
Activos / Assets: Préstamos a PYMES / SME Loans
Fecha / Date: 31/03/2015

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

% morosidad +3 meses

3+ months delinquency %

Saldo vivo de Activos en

Fecha mora (Ppal. Miles €)
Delinquent Asset Outstanding

sobre Saldo vivo de

Principal total Activos
On total Asset Principal

sobre Principal titulizado

Date Balance (€ thou. Principal) Outstanding Balance on Principal securitised
31/05/2011 11.737,959 13,57% 4,69%
30/06/2011 11.786,037 13,91% 4,71%
31/07/2011 11.816,101 14,29% 4,73%
31/08/2011 11.838,568 14,73% 4,74%
30/09/2011 11.416,753 14,61% 4,57%
31/10/2011 11.496,246 15,03% 4,60%
30/11/2011 11.515,564 15,43% 4,61%
31/12/2011 11.860,784 16,27% 4,74%
31/01/2012 9.234,465 13,55% 3,69%
29/02/2012 10.134,366 15,19% 4,05%
31/03/2012 10.123,971 15,51% 4,05%
30/04/2012 10.187,438 15,96% 4,07%
31/05/2012 10.505,848 16,83% 4,20%
30/06/2012 10.191,780 16,74% 4,08%
31/07/2012 10.204,645 17,21% 4,08%
31/08/2012 10.202,520 17,46% 4,08%
30/09/2012 10.186,641 17,74% 4,07%
31/10/2012 10.785,959 19,14% 4,31%
30/11/2012 11.475,915 20,92% 4,59%
31/12/2012 10.574,994 19,89% 4,23%
31/01/2013 9.985,748 19,15% 3,99%
28/02/2013 9.980,563 19,65% 3,99%
31/03/2013 10.077,489 20,18% 4,03%
30/04/2013 10.039,058 20,42% 4,02%
31/05/2013 10.038,863 20,68% 4,02%
30/06/2013 10.056,353 21,04% 4,02%
31/07/2013 10.015,059 21,30% 4,01%
31/08/2013 10.765,741 23,19% 4,31%
30/09/2013 10.802,823 23,95% 4,32%
31/10/2013 11.252,432 26,63% 4,50%
30/11/2013 11.197,925 26,98% 4,48%
31/12/2013 10.436,158 26,15% 4.17%
31/01/2014 10.470,889 26,68% 4,19%
28/02/2014 10.422,303 27,06% 4,17%
31/03/2014 10.432,090 27,59% 4.17%
30/04/2014 10.463,222 28,26% 4,19%
31/05/2014 10.410,759 28,52% 4,16%
30/06/2014 10.383,179 28,89% 4,15%
31/07/2014 9.652,100 27,85% 3,86%
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BBVA-7 FTGENCAT Fondo de Titulizacion de Activos

Cartera de Activos Titulizados / Portfolio of Securitised Assets

Analisis de morosidad: Tasa de morosidad +3 meses
Delinquency analysis: 3+ months delinquency rate
Activos / Assets: Préstamos a PYMES / SME Loans
Fecha / Date: 31/03/2015

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

% morosidad +3 meses

3+ months delinquency %

Saldo vivo de Activos en

Fecha mora (Ppal. Miles €)
Delinquent Asset Outstanding

sobre Saldo vivo de
Principal total Activos
On total Asset Principal

sobre Principal titulizado

Date Balance (€ thou. Principal) Outstanding Balance on Principal securitised
31/08/2014 9.712,633 28,35% 3,88%
30/09/2014 9.818,079 29,09% 3,93%
31/10/2014 10.108,400 31,18% 4,04%
30/11/2014 9.799,698 31,31% 3,92%
31/12/2014 6.860,885 24,50% 2,74%
31/01/2015 6.854,924 25,26% 2,74%
28/02/2015 6.230,476 23,80% 2,49%
31/03/2015 6.228,406 24,32% 2,49%
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