BBVA AUTOS 2 Fondo de Titulizacion de Activos

Cartera de Activos Titulizados / Portfolio of Securitised Assets

Anadlisis de morosidad: Tasa de morosidad +3 meses

Delinquency analysis: 3+ months delinquency rate

Activos / Assets: Préstamos adquisicion automéviles nuevos / Loans for purchase of new motor car
Fecha / Date: 31/01/2015

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
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On total Asset Principal Outstanding Balance on Principal securitised

sobre Saldo vivo de Principal total Activos _._ sobre Principal titulizado
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% morosidad +3 meses

3+ months delinquency %

Saldo vivo de Activos en sobre Saldo vivo de
Fecha ‘mora (Ppal. Miles €) Principal total Activos sobre Principal titulizado
Date DZZZ::Z??:::L%ZZZZZW Og :t)st:al :dsl:;t :;;Z;fl on Principal securitised
31/12/2005 0,000 0,00% 0,00%
31/01/2006 1,980 0,00% 0,00%
28/02/2006 226,904 0,02% 0,02%
31/03/2006 1.272,293 0,13% 0,12%
30/04/2006 1.933,153 0,21% 0,18%
31/05/2006 2.910,084 0,30% 0,26%
30/06/2006 3.781,831 0,40% 0,33%
31/07/2006 4.448,468 0,48% 0,39%
31/08/2006 5.179,081 0,53% 0,43%
30/09/2006 5.818,635 0,61% 0,48%
31/10/2006 6.144,079 0,66% 0,51%
30/11/2006 6.553,158 0,67% 0,51%
31/12/2006 7.244,975 0,76% 0,56%
31/01/2007 8.306,117 0,90% 0,65%
28/02/2007 9.661,043 0,99% 0,70%
31/03/2007 10.302,321 1,09% 0,75%
30/04/2007 10.844,427 1,18% 0,79%
31/05/2007 11.258,206 1,15% 0,77%
30/06/2007 12.024,998 1,26% 0,82%
31/07/2007 12.979,372 1,41% 0,89%
31/08/2007 14.090,756 1,44% 0,91%
30/09/2007 15.174,602 1,59% 0,98%
31/10/2007 15.963,125 1,72% 1,03%
30/11/2007 16.399,490 1,67% 1,00%
31/12/2007 17.230,017 1,81% 1,06%
31/01/2008 19.232,753 2,08% 1,18%
29/02/2008 20.587,340 2,29% 1,26%
31/03/2008 22.934,268 2,63% 1,41%
30/04/2008 26.372,893 3,11% 1,62%
31/05/2008 28.183,290 3,42% 1,73%
30/06/2008 26.517,676 3,31% 1,62%
31/07/2008 28.323,844 3,64% 1,74%
31/08/2008 31.113,854 4,10% 1,91%
30/09/2008 32.221,207 4,36% 1,97%
31/10/2008 34.186,357 4,76% 2,09%
30/11/2008 35.272,695 5,05% 2,16%
31/12/2008 36.518,799 5,38% 2,24%
31/01/2009 39.071,797 5,94% 2,39%
28/02/2009 40.395,176 6,33% 2,47%
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% morosidad +3 meses

3+ months delinquency %

Saldo vivo de Activos en sobre Saldo vivo de
Fecha ‘mora (Ppal. Miles €) Principal total Activos sobre Principal titulizado
Date DZZZ::Z??:::L%ZZZZZW Og :t)st:al :dsl:;t :;;Z;fl on Principal securitised
31/03/2009 41.386,827 6,70% 2,54%
30/04/2009 42.387,125 7,08% 2,60%
31/05/2009 43.103,334 7,44% 2,64%
30/06/2009 43.467,656 7,75% 2,66%
31/07/2009 43.985,170 8,10% 2,69%
31/08/2009 44.395,000 8,41% 2,72%
30/09/2009 45.236,118 8,83% 2,77%
31/10/2009 45.537,811 9,17% 2,79%
30/11/2009 45.766,022 9,52% 2,80%
31/12/2009 46.306,531 9,94% 2,84%
31/01/2010 47.126,596 10,44% 2,89%
28/02/2010 46.995,105 10,75% 2,88%
31/03/2010 46.972,251 11,11% 2,88%
30/04/2010 47.311,823 11,55% 2,90%
31/05/2010 47.110,160 11,89% 2,89%
30/06/2010 47.020,836 12,25% 2,88%
31/07/2010 46.919,149 12,62% 2,87%
31/08/2010 47.400,750 13,13% 2,90%
30/09/2010 47.524,222 13,56% 2,91%
31/10/2010 47.699,501 14,02% 2,92%
30/11/2010 47.704,028 14,46% 2,92%
31/12/2010 47.835,635 14,97% 2,93%
31/01/2011 48.118,679 15,54% 2,95%
28/02/2011 48.021,420 16,00% 2,94%
31/03/2011 47.692,533 16,43% 2,92%
30/04/2011 47.769,029 16,96% 2,93%
31/05/2011 48.029,940 17,60% 2,94%
30/06/2011 47.979,961 18,13% 2,94%
31/07/2011 48.327,731 18,84% 2,96%
31/08/2011 48.437,228 19,46% 2,97%
30/09/2011 48.242,678 19,98% 2,96%
31/10/2011 48.548,110 20,74% 2,97%
30/11/2011 48.466,672 21,35% 2,97%
31/12/2011 48.532,191 22,06% 2,97%
31/01/2012 48.297,992 22,67% 2,96%
29/02/2012 48.216,869 23,39% 2,95%
31/03/2012 48.137,470 24,11% 2,95%
30/04/2012 48.204,443 24,91% 2,95%
31/05/2012 48.225,064 25,77% 2,95%
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% morosidad +3 meses

3+ months delinquency %

Saldo vivo de Activos en sobre Saldo vivo de
Fecha ‘mora (Ppal. Miles €) Principal total Activos sobre Principal titulizado
Date Dz;"[g::gt(é::::"o; :ZZZ:;)"Q og:;)st:al :;::t : a’ ;;';z::l on Principal securitised
30/06/2012 48.189,437 26,60% 2,95%
31/07/2012 48.188,218 27,42% 2,95%
31/08/2012 48.201,965 28,31% 2,95%
30/09/2012 48.245,263 29,22% 2,96%
31/10/2012 48.297,389 30,17% 2,96%
30/11/2012 48.297,451 31,13% 2,96%
31/12/2012 48.244,589 32,11% 2,96%
31/01/2013 48.275,287 33,24% 2,96%
28/02/2013 48.228,514 34,34% 2,95%
31/03/2013 48.186,326 35,47% 2,95%
30/04/2013 48.058,837 36,60% 2,94%
31/05/2013 47.873,353 37,66% 2,93%
30/06/2013 47.775,231 38,83% 2,93%
31/07/2013 40.312,735 36,14% 2,47%
31/08/2013 40.283,930 37,36% 2,47%
30/09/2013 40.190,253 38,62% 2,46%
31/10/2013 39.982,987 39,83% 2,45%
30/11/2013 39.894,570 41,20% 2,44%
31/12/2013 39.789,695 42,56% 2,44%
31/01/2014 39.657,962 43,99% 2,43%
28/02/2014 39.491,954 45,46% 2,42%
31/03/2014 39.301,257 47,03% 2,41%
30/04/2014 36.726,895 47,02% 2,25%
31/05/2014 36.591,875 48,66% 2,24%
30/06/2014 36.414,435 50,31% 2,23%
31/07/2014 36.198,253 52,10% 2,22%
31/08/2014 36.180,504 53,94% 2,22%
30/09/2014 36.087,435 55,86% 2,21%
31/10/2014 35.984,382 57,68% 2,20%
30/11/2014 10.453,364 30,06% 0,64%
31/12/2014 10.407,898 31,83% 0,64%
31/01/2015 10.309,761 33,54% 0,63%
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