PYME VALENCIA 2 - Fondo de Titulizaciéon de Activos

Cartera de Activos Titulizados / Portfolio of Securitised Assets

Analisis de morosidad:

Delinquency analysis:

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

Tasa de morosidad +3 meses
3+ months delinquency rate

Préstamos a PYMES / SME Loans
31/10/2013
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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PYME VALENCIA 2 - Fondo de Titulizaciéon 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: 31/10/2013

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
31/03/2009 0,000 0,00% 0,00%
30/04/2009 0,000 0,00% 0,00%
31/05/2009 0,000 0,00% 0,00%
30/06/2009 133,427 0,03% 0,03%
31/07/2009 2.067,697 0,46% 0,41%
31/08/2009 2.443,170 0,56% 0,49%
30/09/2009 2.801,144 0,66% 0,56%
31/10/2009 6.654,191 1,60% 1,33%
30/11/2009 7.151,367 1,77% 1,43%
31/12/2009 9.808,409 2,51% 1,96%
31/01/2010 14.731,760 3,85% 2,95%
28/02/2010 19.669,204 5,23% 3,93%
31/03/2010 19.159,055 5,25% 3,83%
30/04/2010 19.033,198 5,35% 3,81%
31/05/2010 11.819,140 3,43% 2,36%
30/06/2010 10.059,291 3,02% 2,01%
31/07/2010 4.506,080 1,40% 0,90%
31/08/2010 6.508,230 2,06% 1,30%
30/09/2010 6.665,477 2,15% 1,33%
31/10/2010 6.867,599 2,27% 1,37%
30/11/2010 6.367,763 2,14% 1,27%
31/12/2010 8.347,757 2,87% 1,67%
31/01/2011 7.599,220 2,66% 1,52%
28/02/2011 7.102,138 2,52% 1,42%
31/03/2011 7.019,004 2,54% 1,40%
30/04/2011 7.383,852 2,74% 1,48%
31/05/2011 8.892,573 3,37% 1,78%
30/06/2011 9.210,959 3,57% 1,84%
31/07/2011 9.528,847 3,80% 1,91%
31/08/2011 10.399,276 4,20% 2,08%
30/09/2011 10.931,389 4,48% 2,19%
31/10/2011 12.942,027 5,41% 2,59%
30/11/2011 13.981,041 5,92% 2,80%
31/12/2011 13.893,951 6,02% 2,78%
31/01/2012 14.110,839 6,22% 2,82%
29/02/2012 14.422,818 6,43% 2,88%
31/03/2012 15.531,803 7,04% 3,11%
30/04/2012 16.169,594 7,50% 3,23%
31/05/2012 18.070,325 8,51% 3,61%
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PYME VALENCIA 2 - Fondo de Titulizaciéon 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: 31/10/2013

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
30/06/2012 20.861,073 10,09% 4.17%
31/07/2012 20.812,262 10,22% 4,16%
31/08/2012 19.915,030 9,91% 3,98%
30/09/2012 20.341,656 10,29% 4,07%
31/10/2012 20.922,186 10,73% 4,18%
30/11/2012 18.904,093 10,09% 3,78%
31/12/2012 18.995,238 10,34% 3,80%
31/01/2013 21.180,429 11,70% 4,24%
28/02/2013 22.091,416 12,35% 4,42%
31/03/2013 22.113,913 12,49% 4,42%
30/04/2013 21.889,028 12,58% 4,38%
31/05/2013 22.885,846 13,29% 4,58%
30/06/2013 24.944,715 14,65% 4,99%
31/07/2013 25.716,484 15,27% 5,14%
31/08/2013 25.511,999 15,46% 5,10%
30/09/2013 26.482,757 16,23% 5,30%
31/10/2013 26.661,280 16,51% 5,33%
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