BBVA RMBS 4 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 3.138 1.106.975,48 1.217.401,11 21.166,00 2.345.542,59 24,42 424.674.624,33 78,86 0,00 425.781.599,81 78,50 427.020.166,92 631.657.922,46 67,4070 67,6031
Up to 1 month
De>1 a <2 Meses 315 280.309,54 301.143,01 2.106,00 583.558,55 6,08 42.249.891,55 7,85 0,00 42.530.201,09 7,84 42.833.450,10 63.121.003,38 67,3788 67,8593
from > 1 to < 2 months
De >2 a <3 Meses 47 45.354,88 61.042,12 0,00 106.397,00 1,11 7.193.399,48 1,34 0,00 7.238.754,36 1,33 7.299.796,48 10.347.255,11 69,9582 70,5481
from > 2 to < 3 months
De >3 a <6 Meses 62 97.259,39 126.487,33 14.101,67 237.848,39 2,48 8.817.907,79 1,64 0,00 8.915.167,18 1,64 9.055.756,18 12.867.158,39 69,2862 70,3788
from > 3 to < 6 months
De>6 a <12 Meses 111 336.258,44 386.988,82 108.424,13 831.671,39 8,66 16.571.986,58 3,08 0,00 16.908.245,02 3,12 17.403.657,97 24.319.456,26 69,5256 71,5627
from > 6 to < 12 months
De 212 a <18 Meses 73 303.774,25 396.744,06 91.229,29 791.747,60 8,24 9.957.715,17 1,85 0,00 10.261.489,42 1,89 10.749.462,77 14.315.925,85 71,6788 75,0874
from = 12 to < 18 months
De 218 a <24 Meses 57 402.240,26 503.015,40 81.250,52 986.506,18 10,27 9.073.567,13 1,68 0,00 9.475.807,39 1,75 10.060.073,31 13.184.961,37 71,8683 76,2996
from 2 18 to < 24 months
De = 2 Afos 146 1.261.601,59 2.214.815,80 243.994,34  3.720.411,73 38,74 19.994.348,88 3,71 0,00 21.255.950,47 3,92 23.714.760,61 29.250.287,17 72,6692 81,0753
from = 2 years
Subtotal:  3.949  3.833.773,83 5.207.637,65 562.271,95 9.603.683,43 100,00 538.533.440,91 100,00 0,00 542.367.214,74 100,00 548.137.124,34 799.063.969,99 67,8753 68,5974
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: 3.949 3.833.773,83 5.207.637,65 562.271,95 9.603.683,43 538.533.440,91 0,00 542.367.214,74 548.137.124,34 799.063.969,99 67,8753 68,5974
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