BBVA EMPRESAS 5 Fondo de Titulizacion 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 empresas / Enterprise loans
Fecha / Date: 31/05/2015
Divisa / Currency: EUR

Esta serie histérica calculada a esta fecha puede diferir de las series histéricas 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

10,000

8,000

6,000 //\

§ X
c g
TE
33
T T
5 @
g ¢
o o
€ £ 4,000
S
2,000 - 2
-
01000 B I T T T T T T T T T T T T T T T T T T T T T T T T
w w w w w w w w w w w w w w w w w w w w w w w w w w
- - e o o g - - - o o - - g g o o - - i i o o g g -
= = = = = = = = = = =2 = = = = = =2 = = = = = =2 = = =
S S S =) = S S S S [=) = S S =) S S = S S S S =) = S S S
[ a ~ © = = [ a ~ © = = @ a ~ © = = @ a ~ © = = » a
R ! N = = = R RS N = = = = <! N = = = R ! N = = = R R
N N N N N N N N N N N N N N N N N N N N N N N N N N
o o o o o o o o o o o o o o o o o o o o o o o o o o
= = = = = = = = = = = = = = = = = = = = = = = = = =
- - - - - N N N N N N w w w w w w » » e e » e [$,] (¢, o
sobre Saldo vivo de Principal total Activos sobre Principal titulizado
On total Asset Principal Outstanding Balance = on Principal securitised
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BBVA EMPRESAS 5 Fondo de Titulizacion 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 empresas / Enterprise loans
Fecha / Date: 31/05/2015

Divisa / Currency: EUR

Esta serie histérica calculada a esta fecha puede diferir de las series histéricas 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

sobre Principal titulizado

Date Balance (€ thou. Principal) Og:;’st: :;iz:t : ; ;Z:Z:" on Principal securitised
31/03/2011 0,000 0,00% 0,00%
30/04/2011 0,000 0,00% 0,00%
31/05/2011 0,000 0,00% 0,00%
30/06/2011 225,356 0,02% 0,02%
31/07/2011 1.649,441 0,16% 0,13%
31/08/2011 3.991,057 0,39% 0,32%
30/09/2011 9.434,585 0,95% 0,75%
31/10/2011 18.628,665 1,91% 1,49%
30/11/2011 20.702,115 2,16% 1,66%
31/12/2011 19.626,516 2,12% 1,57%
31/01/2012 24.506,709 2,69% 1,96%
29/02/2012 22.269,262 2,51% 1,78%
31/03/2012 24.708,576 2,84% 1,98%
30/04/2012 25.709,246 3,00% 2,06%
31/05/2012 28.193,159 3,38% 2,26%
30/06/2012 28.783,832 3,58% 2,30%
31/07/2012 40.092,874 5,26% 3,21%
31/08/2012 40.915,510 5,48% 3,27%
30/09/2012 46.180,886 6,32% 3,69%
31/10/2012 46.448,977 6,49% 3,72%
30/11/2012 36.902,560 5,33% 2,95%
31/12/2012 33.344,865 4,99% 2,67%
31/01/2013 33.942,090 5,27% 2,72%
28/02/2013 34.202,101 5,42% 2,74%
31/03/2013 35.796,433 5,75% 2,86%
30/04/2013 33.602,629 5,54% 2,69%
31/05/2013 35.129,271 5,91% 2,81%
30/06/2013 36.821,825 6,29% 2,95%
31/07/2013 36.619,688 6,43% 2,93%
31/08/2013 37.754,742 6,70% 3,02%
30/09/2013 38.355,537 7,06% 3,07%
31/10/2013 41.865,492 7,84% 3,35%
30/11/2013 42.307,189 8,08% 3,38%
31/12/2013 33.289,316 6,60% 2,66%
31/01/2014 33.722,579 6,82% 2,70%
28/02/2014 33.341,934 6,80% 2,67%
31/03/2014 32.321,790 6,71% 2,59%
30/04/2014 33.215,273 7,01% 2,66%
31/05/2014 32.895,008 7,02% 2,63%
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Esta serie histérica calculada a esta fecha puede diferir de las series histéricas 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
mora (Ppal. Miles €)

sobre Saldo vivo de

Principal total Activos

Fecha Deli ¢ Acset Outstandi CH sobre Principal titulizado
Date eB’a,;g:j: € f:ju. Fl’lrifr;Za;)ng Og:;’st: :;iz:t : ; ;Z:Z:" on Principal securitised
30/06/2014 33.530,295 7,28% 2,68%
31/07/2014 33.047,423 7,46% 2,64%
31/08/2014 32.936,185 7,53% 2,63%
30/09/2014 33.221,799 7,83% 2,66%
31/10/2014 31.049,866 7,61% 2,48%
30/11/2014 30.349,409 9,38% 2,43%
31/12/2014 28.479,648 9,14% 2,28%
31/01/2015 28.211,506 9,25% 2,26%
28/02/2015 26.934,201 8,99% 2,15%
31/03/2015 26.201,064 9,16% 2,10%
30/04/2015 25.400,787 9,14% 2,03%
31/05/2015 25.074,457 9,25% 2,01%
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