BBVA RMBS 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 hipotecarios vivienda (CTHs) / Residential mortgage loans (PTCs)
Fecha / Date: 30/04/2020

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
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sobre Saldo vivo de Principal total Activos sobre Principal titulizado
On total Asset Principal Outstanding Balance = on Principal securitised
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BBVA RMBS 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 hipotecarios vivienda (CTHs) / Residential mortgage loans (PTCs)
Fecha / Date: 30/04/2020

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 sobre Saldo vivo de
Fecha ‘mora (Ppal. Miles €) Principal total Activos sobre Principal titulizado
Date DZZZ::Z??:::L%ZZZZ;Q Og :Z: :dsl:;t :;;Zsial on Principal securitised
31/05/2008 0,000 0,00% 0,00%
30/06/2008 0,000 0,00% 0,00%
31/07/2008 0,000 0,00% 0,00%
31/08/2008 0,000 0,00% 0,00%
30/09/2008 7.184,804 0,15% 0,14%
31/10/2008 15.240,776 0,31% 0,30%
30/11/2008 23.399,360 0,48% 0,47%
31/12/2008 32.511,008 0,68% 0,65%
31/01/2009 41.278,642 0,86% 0,83%
28/02/2009 53.760,815 1,13% 1,08%
31/03/2009 61.989,995 1,32% 1,24%
30/04/2009 70.368,110 1,51% 1,41%
31/05/2009 78.880,410 1,71% 1,58%
30/06/2009 86.733,201 1,90% 1,73%
31/07/2009 93.444,040 2,07% 1,87%
31/08/2009 101.367,276 2,25% 2,03%
30/09/2009 103.796,093 2,32% 2,08%
31/10/2009 105.580,391 2,38% 2,11%
30/11/2009 108.687,137 2,47% 2,17%
31/12/2009 112.410,837 2,57% 2,25%
31/01/2010 116.494,754 2,68% 2,33%
28/02/2010 118.635,212 2,75% 2,37%
31/03/2010 119.214,254 2,78% 2,38%
30/04/2010 116.737,757 2,74% 2,33%
31/05/2010 115.877,117 2,74% 2,32%
30/06/2010 117.842,353 2,80% 2,36%
31/07/2010 118.284,483 2,83% 2,37%
31/08/2010 119.615,947 2,88% 2,39%
30/09/2010 121.216,744 2,93% 2,42%
31/10/2010 122.083,495 2,97% 2,44%
30/11/2010 124.399,294 3,04% 2,49%
31/12/2010 126.063,639 3,11% 2,52%
31/01/2011 128.814,163 3,19% 2,58%
28/02/2011 131.421,392 3,28% 2,63%
31/03/2011 126.642,390 3,18% 2,53%
30/04/2011 127.071,037 3,20% 2,54%
31/05/2011 123.565,712 3,13% 2,47%
30/06/2011 114.875,454 2,93% 2,30%
31/07/2011 102.280,872 2,63% 2,05%
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BBVA RMBS 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 hipotecarios vivienda (CTHs) / Residential mortgage loans (PTCs)
Fecha / Date: 30/04/2020

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 sobre Saldo vivo de
Fecha ‘mora (Ppal. Miles €) Principal total Activos sobre Principal titulizado
Date Dz;"[g::gt(é::::"o; :ZZZ:;)"Q og:;)st:al :;::t : a’ ;;';z::l on Principal securitised
31/08/2011 102.678,791 2,65% 2,05%
30/09/2011 103.604,130 2,69% 2,07%
31/10/2011 99.234,014 2,59% 1,98%
30/11/2011 97.516,184 2,56% 1,95%
31/12/2011 96.389,045 2,55% 1,93%
31/01/2012 97.508,980 2,59% 1,95%
29/02/2012 96.776,217 2,59% 1,94%
31/03/2012 96.135,437 2,59% 1,92%
30/04/2012 97.212,435 2,63% 1,94%
31/05/2012 96.818,467 2,64% 1,94%
30/06/2012 95.985,366 2,64% 1,92%
31/07/2012 97.319,034 2,70% 1,95%
31/08/2012 99.062,667 2,76% 1,98%
30/09/2012 101.138,214 2,83% 2,02%
31/10/2012 96.683,179 2,73% 1,93%
30/11/2012 95.775,082 2,72% 1,92%
31/12/2012 95.528,936 2,73% 1,91%
31/01/2013 97.528,450 2,80% 1,95%
28/02/2013 97.567,697 2,82% 1,95%
31/03/2013 99.281,862 2,89% 1,99%
30/04/2013 96.127,395 2,82% 1,92%
31/05/2013 97.068,871 2,87% 1,94%
30/06/2013 99.560,506 2,95% 1,99%
31/07/2013 96.428,411 2,88% 1,93%
31/08/2013 99.435,013 2,99% 1,99%
30/09/2013 99.858,648 3,01% 2,00%
31/10/2013 98.280,448 2,98% 1,97%
30/11/2013 96.842,740 2,95% 1,94%
31/12/2013 93.982,827 2,89% 1,88%
31/01/2014 93.685,153 2,89% 1,87%
28/02/2014 92.394,501 2,86% 1,85%
31/03/2014 90.401,964 2,82% 1,81%
30/04/2014 88.786,674 2,78% 1,78%
31/05/2014 87.651,714 2,76% 1,75%
30/06/2014 85.980,318 2,72% 1,72%
31/07/2014 84.881,160 2,71% 1,70%
31/08/2014 86.105,039 2,76% 1,72%
30/09/2014 83.547,231 2,69% 1,67%
31/10/2014 81.551,691 2,64% 1,63%

Europea de )
ININAL FTidtu(!ga::ié'n http://www.edt-sg.com - info@edt-sg.com Pagina 3 de 5
ociedas estora de Fondos de Titulizacion



BBVA RMBS 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 hipotecarios vivienda (CTHs) / Residential mortgage loans (PTCs)
Fecha / Date: 30/04/2020

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 sobre Saldo vivo de
Fecha ‘mora (Ppal. Miles €) Principal total Activos sobre Principal titulizado
Date Dz;r;g:::t(é::::'O; :ZZZ:Z’Q og:;)st:al :;::t : a’ ;;';Z::’ on Principal securitised
30/11/2014 79.005,711 2,57% 1,58%
31/12/2014 75.644,791 2,47% 1,51%
31/01/2015 75.659,904 2,49% 1,51%
28/02/2015 74.241,479 2,45% 1,48%
31/03/2015 72.694,002 2,42% 1,45%
30/04/2015 73.021,643 2,44% 1,46%
31/05/2015 71.412,501 2,40% 1,43%
30/06/2015 69.772,156 2,36% 1,40%
31/07/2015 69.974,641 2,38% 1,40%
31/08/2015 70.922,951 2,42% 1,42%
30/09/2015 69.172,356 2,37% 1,38%
31/10/2015 66.877,159 2,30% 1,34%
30/11/2015 64.456,062 2,23% 1,29%
31/12/2015 59.585,554 2,08% 1,19%
31/01/2016 59.945,234 2,10% 1,20%
29/02/2016 58.791,693 2,07% 1,18%
31/03/2016 58.414,860 2,07% 1,17%
30/04/2016 57.152,511 2,03% 1,14%
31/05/2016 54.876,404 1,96% 1,10%
30/06/2016 51.401,603 1,85% 1,03%
31/07/2016 51.012,636 1,85% 1,02%
31/08/2016 51.714,202 1,88% 1,03%
30/09/2016 51.936,675 1,90% 1,04%
31/10/2016 52.951,552 1,94% 1,06%
30/11/2016 51.732,387 1,91% 1,03%
31/12/2016 51.913,700 1,93% 1,04%
31/01/2017 52.711,989 1,97% 1,05%
28/02/2017 49.922,090 1,87% 1,00%
31/03/2017 48.811,774 1,84% 0,98%
30/04/2017 49.149,078 1,86% 0,98%
31/05/2017 47.024,407 1,79% 0,94%
30/06/2017 46.061,365 1,76% 0,92%
31/07/2017 42.976,187 1,66% 0,86%
31/08/2017 42.894,283 1,66% 0,86%
30/09/2017 43.192,210 1,68% 0,86%
31/10/2017 42.435,376 1,66% 0,85%
30/11/2017 42.057,335 1,65% 0,84%
31/12/2017 41.289,899 1,63% 0,83%
31/01/2018 41.534,588 1,65% 0,83%
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BBVA RMBS 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 hipotecarios vivienda (CTHs) / Residential mortgage loans (PTCs)
Fecha / Date: 30/04/2020

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 sobre Saldo vivo de
Fecha ‘mora (Ppal. Miles €) Principal total Activos sobre Principal titulizado
Date DZZZ::Z??:::L%ZZZZ;Q Og :Z: :dsl:;t :;;Zsial on Principal securitised
28/02/2018 39.547,046 1,58% 0,79%
31/03/2018 39.677,042 1,60% 0,79%
30/04/2018 38.475,577 1,56% 0,77%
31/05/2018 37.541,090 1,53% 0,75%
30/06/2018 37.798,531 1,55% 0,76%
31/07/2018 37.097,730 1,53% 0,74%
31/08/2018 37.155,521 1,54% 0,74%
30/09/2018 36.915,425 1,53% 0,74%
31/10/2018 37.166,834 1,55% 0,74%
30/11/2018 36.170,630 1,52% 0,72%
31/12/2018 35.157,412 1,49% 0,70%
31/01/2019 35.310,287 1,50% 0,71%
28/02/2019 35.768,886 1,53% 0,72%
31/03/2019 35.999,249 1,55% 0,72%
30/04/2019 36.115,380 1,56% 0,72%
31/05/2019 27.235,614 1,19% 0,54%
30/06/2019 26.902,068 1,18% 0,54%
31/07/2019 27.150,740 1,20% 0,54%
31/08/2019 28.285,987 1,26% 0,57%
30/09/2019 28.998,677 1,30% 0,58%
31/10/2019 28.502,858 1,28% 0,57%
30/11/2019 28.572,401 1,29% 0,57%
31/12/2019 28.634,939 1,30% 0,57%
31/01/2020 28.775,891 1,32% 0,58%
29/02/2020 28.397,025 1,31% 0,57%
31/03/2020 29.527,151 1,37% 0,59%
30/04/2020 30.402,491 1,41% 0,61%
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