
BBVA RMBS 21 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)

30/04/2024

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

0,00 % 0,00 % 32.065,971 0,02 % 0,000 0,00 % 0,00 %32.065,9712023 0,000% 0,0001,02 %

0,25 % 0,01 % 11.287,326 0,14 % 1.052.692,36257 0,25 % 0,01 %1.063.979,682582024 4,620% 6,10750,36 %

0,68 % 0,07 % 14.150,9214 0,34 % 6.783.373,26685 0,68 % 0,07 %6.797.524,186852025 4,593% 15,57860,45 %

0,79 % 0,14 % 16.037,5824 0,58 % 13.151.820,92800 0,79 % 0,14 %13.167.858,508002026 4,611% 27,43840,51 %

1,06 % 0,23 % 10.162,2117 0,41 % 22.410.039,491.071 1,06 % 0,23 %22.420.201,701.0712027 4,643% 38,73480,32 %

1,30 % 0,38 % 27.219,2235 0,84 % 36.559.622,941.320 1,30 % 0,38 %36.586.842,161.3202028 4,571% 50,8610,87 %

1,39 % 0,50 % 19.447,3632 0,77 % 48.173.713,031.408 1,39 % 0,50 %48.193.160,391.4082029 4,578% 62,87710,62 %

1,71 % 0,70 % 26.155,9651 1,23 % 67.136.181,691.731 1,71 % 0,70 %67.162.337,651.7312030 4,550% 74,87010,83 %

2,03 % 0,97 % 36.784,6366 1,59 % 93.396.083,292.056 2,03 % 0,97 %93.432.867,922.0562031 4,290% 86,94881,17 %

2,14 % 1,09 % 35.463,8163 1,51 % 104.099.610,262.162 2,14 % 1,09 %104.135.074,072.1622032 4,575% 98,42121,13 %

2,95 % 1,71 % 80.334,98111 2,67 % 163.744.740,652.987 2,95 % 1,71 %163.825.075,632.9872033 4,449% 110,71812,56 %

3,01 % 1,92 % 56.596,0090 2,16 % 184.316.218,073.049 3,01 % 1,92 %184.372.814,073.0492034 4,469% 122,74141,80 %

4,53 % 3,16 % 69.686,73163 3,92 % 303.089.580,814.589 4,54 % 3,16 %303.159.267,544.5892035 4,492% 134,8002,22 %

5,95 % 4,72 % 157.329,53234 5,63 % 452.351.541,176.024 5,95 % 4,72 %452.508.870,706.0242036 4,157% 146,71025,02 %

4,16 % 3,56 % 166.372,33199 4,78 % 341.115.771,854.213 4,16 % 3,56 %341.282.144,184.2142037 4,601% 158,18465,30 %

4,07 % 3,58 % 107.362,41171 4,11 % 343.379.610,684.115 4,07 % 3,58 %343.486.973,094.1152038 4,484% 170,17743,42 %

3,70 % 3,49 % 66.930,10111 2,67 % 334.898.994,703.742 3,70 % 3,49 %334.965.924,803.7422039 4,488% 182,82122,13 %

5,17 % 5,03 % 137.975,96147 3,53 % 481.900.875,945.233 5,17 % 5,03 %482.038.851,905.2342040 4,478% 194,72944,40 %

4,56 % 4,55 % 117.577,16138 3,32 % 436.311.236,164.613 4,56 % 4,55 %436.428.813,324.6142041 3,764% 206,82553,75 %

2,76 % 2,96 % 65.208,33110 2,64 % 284.321.488,682.793 2,76 % 2,96 %284.386.697,012.7932042 4,725% 218,16842,08 %

3,09 % 3,35 % 206.507,67152 3,65 % 321.332.364,743.129 3,09 % 3,35 %321.538.872,413.1302043 4,582% 230,31396,58 %

2,82 % 3,25 % 92.674,14108 2,60 % 311.984.271,632.851 2,82 % 3,25 %312.076.945,772.8522044 4,508% 242,9412,95 %

4,47 % 5,40 % 260.864,93148 3,56 % 517.333.897,594.521 4,47 % 5,39 %517.594.762,524.5232045 4,455% 254,88788,32 %

6,83 % 8,62 % 124.566,53281 6,76 % 827.166.434,126.913 6,83 % 8,63 %827.291.000,656.9142046 3,638% 267,10253,97 %

5,33 % 7,03 % 415.657,32390 9,38 % 673.973.359,425.392 5,33 % 7,03 %674.389.016,745.3942047 4,600% 277,803613,25 %

5,72 % 7,46 % 317.282,13439 10,56 % 714.839.342,655.783 5,72 % 7,45 %715.156.624,785.7842048 4,506% 289,578310,12 %

3,81 % 4,99 % 97.723,69223 5,36 % 478.901.906,623.854 3,81 % 4,99 %478.999.630,313.8542049 4,451% 302,84653,12 %

6,27 % 8,36 % 208.005,08283 6,80 % 801.701.893,846.341 6,27 % 8,36 %801.909.898,926.3422050 4,439% 314,93376,63 %

7,25 % 10,09 % 131.893,98240 5,77 % 967.944.744,267.336 7,25 % 10,09 %968.076.638,247.3372051 2,840% 325,54564,21 %

1,12 % 1,32 % 13.927,7457 1,37 % 127.074.080,661.129 1,12 % 1,33 %127.088.008,401.1292052 5,370% 338,13870,44 %

0,44 % 0,50 % 3.131,6520 0,48 % 47.829.497,13445 0,44 % 0,50 %47.832.628,784452053 5,563% 350,52520,10 %

0,18 % 0,20 % 2.900,346 0,14 % 18.746.592,81178 0,18 % 0,20 %18.749.493,151782054 5,614% 361,28440,09 %

0,11 % 0,14 % 2.034,2410 0,24 % 13.388.514,96112 0,11 % 0,14 %13.390.549,201122055 5,210% 373,9370,06 %
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BBVA RMBS 21 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)

30/04/2024

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

0,14 % 0,18 % 869,084 0,10 % 17.649.878,38137 0,14 % 0,18 %17.650.747,461372056 4,946% 387,3670,03 %

0,11 % 0,17 % 1.511,497 0,17 % 16.029.773,00111 0,11 % 0,17 %16.031.284,491112057 4,631% 397,50230,05 %

0,05 % 0,08 % 1.811,143 0,07 % 7.672.875,8054 0,05 % 0,08 %7.674.686,94542058 4,200% 409,85730,06 %

0,03 % 0,04 % 804,023 0,07 % 4.035.360,9826 0,03 % 0,04 %4.036.165,00262059 4,469% 420,08950,03 %

0,01 % 0,01 % 96,451 0,02 % 1.148.196,469 0,01 % 0,01 %1.148.292,9192060 4,950% 432,72440,00 %

0,02 % 0,02 % 0,000 0,00 % 2.085.921,1016 0,02 % 0,02 %2.085.921,10162061 4,836% 445,82820,00 %

0,00 % 0,00 % 145,531 0,02 % 238.839,322 0,00 % 0,00 %238.984,8522062 3,502% 453,45450,00 %

0,00 % 0,00 % 0,000 0,00 % 110.663,951 0,00 % 0,00 %110.663,9512063 6,468% 465,03330,00 %

Total:

Mínimo /  Minimum :

Máximo / Maximum:

Media simple / Average: 94.784,92

1.350.103,71

1,00

130.606,82

0,02

754,16 94.767,97

1.350.103,71

1,00

100,00100,00 9.592.518.161,03101.203 3.136.555,66100,004.159 101.18 100,00

0,187

Media Ponderada /  Weighted Average :

4,354

4,237

9,671

100,00 9.589.381.605,37100,00

31/01/2063

212,588

239,634

05/05/2024
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