BBVA RMBS 2 Fondo de Titulizacion de Activos

Cartera de Activos Titulizados / Portfolio of Securitised Assets
Situacion de impagados: Clasificacion por Primera Cuota Vencida y no Pagada / Current delinquency: Classification by First Overdue Instalment

Activos / Assets:

Préstamos hipotecarios vivienda (CTHs) / Residential mortgage loans

Fecha / Date: 05/12/2011
Divisa / Currency: EUR
Deuda Vencida Deuda Pendiente de Vencer Deuda total Garantia % DeudalTasacién
Overdue Debt Outstanding Debt Total Debt Security % Loan to Value
Antigliedad L Intereses Otros L Otros o Deuda total V. Tasacién s/Principal  s/Total
Aging Num. Principal Interest Other Total % Principal % Other Principal % Total Debt Value o/Principal of/Total
Impagados / Delinquencies
De>0 a <1 Mes 1.418 460.321,92 423.986,64 9.496,05 893.804,61 10,93 178.235.714,03 52,27 0,00 178.696.035,95 51,87 179.129.518,64 263.999.657,12 67,6880 67,8522
Up to 1 month
De>1 a <2 Meses 367 246.017,04 206.090,15 1.532,36 453.639,55 5,65 52.427.602,62 15,38 0,00 52.673.619,66 15,29 52.881.242,17 76.394.705,38 68,9493 69,2211
from > 1 to < 2 months
De >2 a <3 Meses 343 359.126,16 323.040,14 1.845,77 684.012,07 8,37 48.366.734,08 14,19 0,00 48.725.860,24 14,14 49.050.746,15 70.232.887,65 69,3776 69,8401
from > 2 to < 3 months
De >3 a <6 Meses 75 115.880,00 115.682,85 10.398,16 241.961,01 2,96 10.616.735,36 3,11 0,00 10.732.615,36 3,12 10.858.696,37 15.175.622,75 70,7227 71,5535
from > 3 to < 6 months
De>6 a <12 Meses 116 371.055,68 316.250,16 95.631,24 782.937,08 9,58 16.434.115,39 4,82 0,00 16.805.171,07 4,88 17.217.052,47 23.676.900,76 70,9771 72,7167
from > 6 to < 12 months
De 212 a <18 Meses 75 376.741,99 387.404,93 102.635,96 866.782,88 10,60 10.845.538,99 3,18 0,00 11.222.280,98 3,26 11.712.321,87 15.440.455,63 72,6810 75,8548
from = 12 to < 18 months
De 218 a <24 Meses Y4 311.562,57 303.408,80 72.078,55 687.049,92 8,41 6.496.395,80 1,91 0,00 6.807.958,37 1,98 7.183.445,72 9.206.824,98 73,9447 78,0231
from 2 18 to < 24 months
De = 2 Afos 123 1.320.407,30 1.876.331,39  367.200,11 3.563.938,80 43,60 17.546.774,66 5,15 0,00 18.867.181,96 5,48 21.110.713,46 25.494.445,82 74,0051 82,8051
from = 2 years
Subtotal:  2.564 3.561.112,66 3.952.195,06 660.818,20 8.174.125,92 100,00 340.969.610,93 100,00 0,00 344.530.723,59 100,00 349.143.736,85 499.621.500,09 68,9583 69,8816
Dudosos (subjetivos) / Doubt debts (subjectives)
0 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00
Subtotal : 0 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,0000 0,0000
Total: 2,564 3.561.112,66 3.952.195,06 660.818,20 8.174.125,92 340.969.610,93 0,00 344.530.723,59 349.143.736,85 499.621.500,09 68,9583 69,8816
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