
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)

30/09/2024

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% 0,0000,40 %

0,13 % 0,00 % 23.588,784 0,10 % 313.944,16125 0,13 % 0,00 %337.532,941282024 4,408% 2,19190,29 %

0,66 % 0,05 % 17.197,7913 0,31 % 4.544.160,51652 0,66 % 0,05 %4.561.358,306522025 4,384% 10,88230,21 %

0,81 % 0,12 % 13.305,8420 0,48 % 10.993.434,00796 0,81 % 0,12 %11.006.739,847962026 4,369% 22,55940,17 %

1,08 % 0,21 % 12.607,3224 0,58 % 19.455.248,551.060 1,08 % 0,21 %19.467.855,871.0602027 4,439% 33,75370,16 %

1,32 % 0,36 % 38.722,3938 0,91 % 32.741.413,351.296 1,32 % 0,36 %32.780.135,741.2972028 4,360% 45,83460,48 %

1,42 % 0,49 % 15.846,0426 0,62 % 44.554.636,191.400 1,42 % 0,49 %44.570.482,231.4002029 4,357% 57,89020,20 %

1,73 % 0,67 % 36.739,4056 1,34 % 61.753.630,171.707 1,73 % 0,67 %61.790.369,571.7072030 4,309% 69,88630,46 %

2,06 % 0,96 % 26.874,2659 1,42 % 87.685.869,202.031 2,06 % 0,96 %87.712.743,462.0312031 4,091% 81,93330,33 %

2,15 % 1,07 % 44.683,9283 1,99 % 97.727.919,882.114 2,15 % 1,07 %97.772.603,802.1142032 4,357% 93,48120,56 %

2,95 % 1,67 % 196.096,88104 2,50 % 153.192.876,332.906 2,95 % 1,67 %153.388.973,212.9072033 4,237% 105,73082,44 %

3,04 % 1,92 % 46.022,7885 2,04 % 175.394.694,802.998 3,05 % 1,92 %175.440.717,582.9982034 4,264% 117,73770,57 %

4,57 % 3,15 % 89.626,46173 4,15 % 288.383.080,724.502 4,57 % 3,15 %288.472.707,184.5022035 4,262% 129,79421,11 %

5,98 % 4,70 % 156.031,14216 5,18 % 430.592.426,905.894 5,99 % 4,70 %430.748.458,045.8942036 3,956% 141,70621,94 %

4,16 % 3,53 % 199.713,77195 4,68 % 322.843.431,584.100 4,16 % 3,53 %323.043.145,354.1022037 4,377% 153,17752,48 %

4,06 % 3,56 % 221.657,30159 3,82 % 326.105.185,054.003 4,07 % 3,56 %326.326.842,354.0042038 4,263% 165,17912,75 %

3,69 % 3,46 % 78.970,19113 2,71 % 316.526.884,103.631 3,69 % 3,46 %316.605.854,293.6312039 4,262% 177,82820,98 %

5,18 % 5,03 % 561.032,28140 3,36 % 460.610.557,825.103 5,18 % 5,03 %461.171.590,105.1062040 4,214% 189,72876,97 %

4,58 % 4,55 % 471.987,69145 3,48 % 416.767.274,614.508 4,58 % 4,55 %417.239.262,304.5132041 3,588% 201,80575,87 %

2,76 % 2,99 % 184.040,91125 3,00 % 273.608.005,712.718 2,76 % 2,99 %273.792.046,622.7192042 4,490% 213,15232,29 %

3,07 % 3,32 % 253.480,56147 3,53 % 304.189.002,533.018 3,07 % 3,32 %304.442.483,093.0202043 4,358% 225,31993,15 %

2,81 % 3,25 % 309.862,85107 2,57 % 297.431.294,382.765 2,81 % 3,25 %297.741.157,232.7682044 4,278% 237,93583,85 %

4,47 % 5,43 % 560.102,91153 3,67 % 497.276.416,654.398 4,47 % 5,43 %497.836.519,564.4012045 4,227% 249,90866,96 %

6,83 % 8,67 % 700.853,61270 6,48 % 793.123.004,346.726 6,83 % 8,67 %793.823.857,956.7312046 3,455% 262,09918,71 %

5,29 % 7,03 % 1.507.471,30388 9,31 % 642.819.342,255.203 5,28 % 7,02 %644.326.813,555.2132047 4,368% 272,817418,74 %

5,69 % 7,48 % 451.104,84427 10,25 % 684.939.790,265.604 5,69 % 7,48 %685.390.895,105.6062048 4,288% 284,57795,61 %

3,78 % 5,01 % 481.020,21228 5,47 % 458.087.830,583.722 3,78 % 5,01 %458.568.850,793.7252049 4,225% 297,83275,98 %

6,24 % 8,39 % 451.068,54275 6,60 % 768.483.977,736.142 6,24 % 8,40 %768.935.046,276.1452050 4,197% 309,92475,61 %

7,30 % 10,24 % 386.459,63272 6,53 % 937.184.159,967.191 7,30 % 10,24 %937.570.619,597.1942051 2,729% 320,54784,80 %

1,10 % 1,32 % 156.349,9957 1,37 % 120.962.214,761.085 1,10 % 1,32 %121.118.564,751.0862052 5,136% 333,14641,94 %

0,43 % 0,50 % 66.566,5522 0,53 % 45.803.680,46425 0,43 % 0,50 %45.870.247,014262053 5,299% 345,4680,83 %

0,18 % 0,22 % 244.208,179 0,22 % 19.504.586,81181 0,18 % 0,21 %19.748.794,981822054 5,223% 356,04093,04 %

0,10 % 0,13 % 2.422,859 0,22 % 11.974.140,97101 0,10 % 0,13 %11.976.563,821012055 4,980% 369,08040,03 %
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Cartera de Activos Titulizados / Portfolio of Securitised Assets
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Activos / Assets:

Fecha / Date:

Divisa / Currency:

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

30/09/2024

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 % 0,19 % 2.620,5310 0,24 % 17.205.593,83135 0,14 % 0,19 %17.208.214,361352056 4,721% 382,3210,03 %

0,10 % 0,16 % 1.343,526 0,14 % 14.252.481,83103 0,10 % 0,16 %14.253.825,351032057 4,368% 392,4830,02 %

0,06 % 0,08 % 3.004,003 0,07 % 7.636.687,7155 0,06 % 0,08 %7.639.691,71552058 4,026% 404,88270,04 %

0,02 % 0,04 % 732,843 0,07 % 3.774.478,9924 0,02 % 0,04 %3.775.211,83242059 4,097% 415,53820,01 %

0,01 % 0,01 % 100,541 0,02 % 1.206.603,528 0,01 % 0,01 %1.206.704,0682060 4,258% 427,00420,00 %

0,02 % 0,03 % 0,000 0,00 % 2.368.041,7017 0,02 % 0,03 %2.368.041,70172061 4,364% 440,60450,00 %

0,00 % 0,00 % 147,101 0,02 % 237.544,262 0,00 % 0,00 %237.691,3622062 3,502% 448,4540,00 %

0,00 % 0,00 % 0,000 0,00 % 110.143,811 0,00 % 0,00 %110.143,8112063 3,850% 460,03330,00 %

Total:

Mínimo /  Minimum :

Máximo / Maximum:

Media simple / Average: 92.994,38

1.302.186,40

15,28

288.394,18

0,02

1.930,82 92.964,61

1.302.186,40

15,28

100,00100,00 9.160.411.422,6198.505 8.045.731,65100,004.167 98.450 100,00

0,187

Media Ponderada /  Weighted Average :

4,139

4,024

9,166

100,00 9.152.365.690,96100,00

31/01/2063

207,522

235,261

05/10/2024
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