
MBS BANCAJA 6  Fondo de Titulización de Activos

Análisis de morosidad:

Cartera de Activos Titulizados / Portfolio of Securitised Assets

Activos / Assets:

Fecha / Date: 30/06/2019

Divisa / Currency: EUR

Delinquency analysis:

Préstamos hipotecarios (CTHs) / Mortgage loans (PTCs)

Tasa de entrada acumulada en mora +3 meses (trimestres naturales desde constitución Fondo) - Detalle por años originación activos

3+ months cumulative delinquency rate  (calendar quarters after the Fund is established) - Detailed by asset origination years

Esta serie histórica calculada a esta fecha puede diferir de las series hist óricas calculadas con anterioridad a consecuencia de cobros o actualizaci ón de información 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 or information update 

of the securitised assets communicated or modified by the relevant Servicer after their effective dates
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Calendar quarters after the Fund is established

Trimestres naturales desde constitución Fondo
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Total 2006 2007 2008

1 0,00% 0 0,00% 0 0,00% 0 0,00% 0

2 0,75% 45 6,64% 2 0,99% 23 0,52% 20

3 1,51% 92 6,64% 2 1,85% 42 1,21% 48

4 2,20% 138 6,64% 2 2,63% 63 1,86% 73

5 2,72% 175 8,93% 3 3,13% 76 2,36% 96

6 3,42% 220 8,93% 3 3,86% 93 3,07% 124

7 3,91% 257 8,93% 3 4,58% 111 3,40% 143

8 4,34% 289 8,93% 3 5,13% 125 3,75% 161

9 5,08% 338 10,69% 4 6,11% 153 4,32% 181

10 5,76% 376 10,69% 4 6,64% 166 5,11% 206

11 6,45% 428 14,72% 5 7,17% 182 5,87% 241

12 7,11% 479 17,22% 7 7,94% 203 6,43% 269

13 7,77% 530 17,22% 7 8,80% 228 6,96% 295

14 9,19% 641 19,45% 9 10,28% 273 8,33% 359

15 10,36% 732 19,45% 9 11,66% 306 9,38% 417

16 11,62% 830 19,45% 9 13,36% 347 10,35% 474

17 12,85% 926 19,45% 9 15,14% 395 11,22% 522

18 13,47% 976 19,45% 9 15,95% 417 11,73% 550

Total 2006 2007 2008

1.000,014

7.710

6,821

42

400,346

2.704

592,847

4.964

Principal

titulizado (mill. €)

Originación activo
Asset origination

Principal securitised (€ million)

Nº activos / Nº. of assets
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19 14,00%1.023 19,45% 9 16,52% 437 12,23% 577

20 14,38%1.061 19,45% 9 16,89% 449 12,63% 603

21 14,84%1.101 21,54% 10 17,31% 460 13,10% 631

22 15,10%1.124 21,54% 10 17,65% 470 13,31% 644

23 15,54%1.156 21,54% 10 18,17% 482 13,69% 664

24 15,89%1.182 24,43% 11 18,42% 489 14,09% 682

25 16,24%1.206 24,43% 11 18,70% 495 14,49% 700

26 16,52%1.234 24,43% 11 19,02% 505 14,73% 718

27 16,71%1.250 24,43% 11 19,30% 513 14,87% 726

28 16,93%1.269 24,43% 11 19,43% 519 15,15% 739

29 17,04%1.282 24,43% 11 19,54% 524 15,27% 747

30 17,25%1.296 24,43% 11 19,81% 528 15,44% 757

31 17,34%1.303 24,43% 11 19,86% 531 15,55% 761

32 17,48%1.320 24,43% 11 20,03% 538 15,68% 771

33 17,66%1.335 24,43% 11 20,21% 542 15,86% 782

34 17,72%1.343 24,43% 11 20,25% 545 15,93% 787

35 17,80%1.354 24,43% 11 20,28% 547 16,04% 796

36 17,87%1.362 24,43% 11 20,35% 549 16,12% 802

37 17,98%1.375 24,43% 11 20,46% 555 16,23% 809

38 18,05%1.385 24,43% 11 20,56% 559 16,28% 815

39 18,18%1.398 24,43% 11 20,77% 565 16,36% 822

40 18,25%1.406 24,43% 11 20,81% 567 16,45% 828

41 18,29%1.411 24,43% 11 20,81% 567 16,52% 833

42 18,32%1.416 24,43% 11 20,82% 568 16,56% 837
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