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: 31/12/2011
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 2.420 938.461,40 869.786,27 12.229,50 1.820.477,17 21,82 311.703.195,67 74,61 0,00 312.641.657,07 74,18 313.523.672,84 460.780.897,94 67,8504 68,0418
Up to 1 month
De>1 a <2 Meses 304 302.641,83 272.140,62 85,16 574.867,61 6,89 40.795.598,11 9,76 0,00 41.098.239,94 9,75 41.370.465,72 59.328.296,40 69,2726 69,7314
from > 1 to < 2 months
De >2 a <3 Meses 55 65.989,19 70.895,47 2.488,11 139.372,77 1,67 8.558.672,38 2,05 0,00 8.624.661,57 2,05 8.698.045,15 12.122.151,36 71,1479 71,7533
from > 2 to < 3 months
De >3 a <6 Meses 74 137.975,07 134.239,28 19.912,24 292.126,59 3,50 10.266.822,20 2,46 0,00 10.404.797,27 2,47 10.558.948,79 14.771.072,75 70,4404 71,4840
from > 3 to < 6 months
De>6 a <12 Meses 92 310.787,79 268.968,43 81.111,00 660.867,22 7,92 12.929.770,17 3,09 0,00 13.240.557,96 3,14 13.590.637,39 18.752.192,86 70,6081 72,4749
from > 6 to < 12 months
De 212 a <18 Meses 72 376.193,96 383.870,11 104.023,80 864.087,87 10,36 10.521.904,57 2,52 0,00 10.898.098,53 2,59 11.385.992,44 14.983.093,58 72,7360 75,9923
from = 12 to < 18 months
De 218 a <24 Meses 53 341.922,96 362.423,62 76.971,88 781.318,46 9,37 7.490.623,62 1,79 0,00 7.832.546,58 1,86 8.271.942,08 10.636.937,87 73,6354 77,7662
from 2 18 to < 24 months
De = 2 Afos 113 1.219.959,14 1.677.397,99  311.329,95 3.208.687,08 38,47 15.522.442,21 3,72 0,00 16.742.401,35 3,97 18.731.129,29 22.747.024,70 73,6026 82,3454
from = 2 years
Subtotal :  3.183  3.693.931,34 4.039.721,79 608.151,64 8.341.804,77 100,00 417.789.028,93 100,00 0,00 421.482.960,27 100,00 426.130.833,70 614.121.667,46 68,6318 69,3887
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:  3.183 3.693.931,34 4.039.721,79 608.151,64 8.341.804,77 417.789.028,93 0,00 421.482.960,27 426.130.833,70 614.121.667,46 68,6318 69,3887
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