
BBVA RMBS 20 Fondo de Titulización

Cartera de Activos Titulizados / Portfolio of Securitised Assets

Distribución por Intervalos de Fecha de Vencimiento Final / Distribution by Final Maturity Date Intervals

Activos / Assets:

Fecha / Date:

Divisa / Currency:

Préstamos hipotecarios vivienda (PHs/CTHs) / Residential mortgage loans (PTCs/MCs)

30/06/2024

EUR

Num. % Importe /  Amount % Num. % Importe / Amount %

Saldo Vivo de Principal
 Outstanding Principal Balance

Principal Vencido Impagado
Overdue Principal

Principal Pendiente Vencimiento
Outstanding Principal

Num. % Importe / Amount %

Tipo Interes
Interest Rate

Media Pond.
 W. Average

M. Pond. Meses
 W. Avg. Months

Vida residual
 Residual Life

Intervalos anuales
Annual intervals

0,09 % 0,00 % 0,000 0,00 % 41.599,3114 0,09 % 0,00 %41.599,31142024 3,486% 3,67310,00 %

0,18 % 0,02 % 2.926,691 0,22 % 334.116,5730 0,18 % 0,02 %337.043,26302025 3,814% 13,30070,47 %

0,21 % 0,05 % 0,000 0,00 % 906.447,4335 0,21 % 0,05 %906.447,43352026 3,649% 26,1270,00 %

0,24 % 0,07 % 0,000 0,00 % 1.203.407,5239 0,24 % 0,07 %1.203.407,52392027 4,131% 38,01580,00 %

0,36 % 0,11 % 846,681 0,22 % 2.043.066,4959 0,36 % 0,11 %2.043.913,17592028 3,768% 48,81840,14 %

0,54 % 0,20 % 2.159,653 0,66 % 3.735.704,8088 0,54 % 0,20 %3.737.864,45882029 3,487% 60,59860,35 %

0,97 % 0,42 % 0,000 0,00 % 7.770.958,91159 0,97 % 0,42 %7.770.958,911592030 2,918% 73,47740,00 %

0,87 % 0,44 % 533,741 0,22 % 8.121.991,78143 0,87 % 0,44 %8.122.525,521432031 3,213% 84,4610,09 %

0,96 % 0,53 % 2.367,384 0,87 % 9.787.280,16157 0,96 % 0,53 %9.789.647,541572032 3,253% 97,91540,38 %

1,50 % 0,88 % 1.718,964 0,87 % 16.218.577,93247 1,50 % 0,88 %16.220.296,892472033 3,098% 109,26360,28 %

1,73 % 1,05 % 3.131,856 1,31 % 19.262.816,74284 1,73 % 1,05 %19.265.948,592842034 3,249% 121,3960,51 %

3,98 % 2,87 % 99.353,1026 5,68 % 52.482.088,87653 3,97 % 2,86 %52.581.441,976542035 2,685% 134,079316,04 %

1,95 % 1,45 % 6.959,3916 3,49 % 26.543.081,33321 1,95 % 1,45 %26.550.040,723212036 3,233% 143,96961,12 %

1,72 % 1,27 % 4.375,288 1,75 % 23.240.297,63282 1,72 % 1,27 %23.244.672,912822037 3,354% 157,47370,71 %

2,24 % 1,77 % 3.885,605 1,09 % 32.537.912,61368 2,24 % 1,77 %32.541.798,213682038 2,797% 169,64250,63 %

2,55 % 2,17 % 24.207,379 1,97 % 39.813.932,25419 2,55 % 2,17 %39.838.139,624192039 2,483% 181,5633,91 %

5,85 % 5,11 % 6.798,8618 3,93 % 93.843.502,17962 5,86 % 5,12 %93.850.301,039622040 1,993% 194,51411,10 %

2,26 % 2,03 % 3.093,787 1,53 % 37.343.836,67371 2,26 % 2,04 %37.346.930,453712041 2,940% 203,20340,50 %

2,00 % 1,94 % 13.518,8118 3,93 % 35.650.997,85328 2,00 % 1,94 %35.664.516,663282042 3,380% 217,15822,18 %

2,99 % 2,96 % 6.857,5110 2,18 % 54.330.245,94491 2,99 % 2,96 %54.337.103,454912043 3,009% 229,37371,11 %

5,01 % 4,86 % 12.371,7515 3,28 % 89.233.474,60824 5,02 % 4,86 %89.245.846,358242044 2,684% 241,52142,00 %

10,29 % 10,51 % 196.164,7325 5,46 % 192.761.412,551.690 10,29 % 10,51 %192.957.577,281.6912045 2,128% 254,349731,67 %

3,63 % 3,93 % 20.461,5421 4,59 % 72.179.083,17596 3,63 % 3,93 %72.199.544,715962046 3,110% 263,29363,30 %

3,66 % 4,07 % 23.197,2244 9,61 % 74.645.250,37602 3,66 % 4,07 %74.668.447,596022047 3,551% 276,9803,75 %

7,16 % 8,04 % 19.836,9545 9,83 % 147.573.165,451.176 7,16 % 8,04 %147.593.002,401.1762048 3,474% 289,18173,20 %

12,62 % 13,82 % 20.510,9277 16,81 % 253.657.482,642.073 12,62 % 13,83 %253.677.993,562.0732049 3,048% 300,99663,31 %

21,41 % 25,69 % 137.696,8370 15,28 % 471.428.399,903.517 21,41 % 25,70 %471.566.096,733.5182050 1,976% 314,327422,23 %

0,52 % 0,59 % 2.605,956 1,31 % 10.864.853,9985 0,52 % 0,59 %10.867.459,94852051 4,599% 324,13280,42 %

0,45 % 0,56 % 1.800,567 1,53 % 10.189.632,0574 0,45 % 0,56 %10.191.432,61742052 4,423% 337,11170,29 %

0,49 % 0,61 % 167,812 0,44 % 11.215.202,6880 0,49 % 0,61 %11.215.370,49802053 4,210% 348,81950,03 %

0,38 % 0,46 % 84,341 0,22 % 8.512.814,3762 0,38 % 0,46 %8.512.898,71622054 4,795% 360,11070,01 %

0,26 % 0,29 % 695,202 0,44 % 5.396.109,4342 0,26 % 0,29 %5.396.804,63422055 4,823% 373,19340,11 %

0,14 % 0,18 % 225,501 0,22 % 3.361.933,0823 0,14 % 0,18 %3.362.158,58232056 4,951% 384,79790,04 %

Página 1 de 2http://www.edt-sg.com - info@edt-sg.com



BBVA RMBS 20 Fondo de Titulización

Cartera de Activos Titulizados / Portfolio of Securitised Assets

Distribución por Intervalos de Fecha de Vencimiento Final / Distribution by Final Maturity Date Intervals

Activos / Assets:

Fecha / Date:

Divisa / Currency:

Préstamos hipotecarios vivienda (PHs/CTHs) / Residential mortgage loans (PTCs/MCs)

30/06/2024

EUR

Num. % Importe /  Amount % Num. % Importe / Amount %

Saldo Vivo de Principal
 Outstanding Principal Balance

Principal Vencido Impagado
Overdue Principal

Principal Pendiente Vencimiento
Outstanding Principal

Num. % Importe / Amount %

Tipo Interes
Interest Rate

Media Pond.
 W. Average

M. Pond. Meses
 W. Avg. Months

Vida residual
 Residual Life

Intervalos anuales
Annual intervals

0,16 % 0,24 % 300,761 0,22 % 4.340.052,0827 0,16 % 0,24 %4.340.352,84272057 4,954% 396,73270,05 %

0,24 % 0,29 % 234,791 0,22 % 5.298.296,4439 0,24 % 0,29 %5.298.531,23392058 4,627% 408,5980,04 %

0,24 % 0,27 % 313,833 0,66 % 4.952.146,5640 0,24 % 0,27 %4.952.460,39402059 5,073% 419,43340,05 %

0,16 % 0,19 % 0,000 0,00 % 3.533.929,3327 0,16 % 0,19 %3.533.929,33272060 5,078% 432,60260,00 %

0,01 % 0,02 % 0,000 0,00 % 316.917,652 0,01 % 0,02 %316.917,6522061 5,251% 439,17190,00 %

Total:

Mínimo /  Minimum :

Máximo / Maximum:

Media simple / Average: 111.690,08

1.217.424,63

4,49

185.278,07

0,16

1.352,41 111.672,77

1.213.829,34

4,49

100,00100,00 1.835.291.422,6316.432 619.403,33100,00458 16.429 100,00

0,600

Media Ponderada /  Weighted Average :

2,788

2,710

10,718

100,00 1.834.672.019,30100,00

10/02/2061

248,266

262,925

31/07/2024
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