
BBVA RMBS 1 Fondo de Titulización de Activos

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 (CTHs) / Residential mortgage loans (PTCs)

31/12/2023

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

1,39 % 0,09 % 4.560,072 0,33 % 450.709,21105 1,39 % 0,09 %455.269,281062024 4,596% 9,27680,05 %

1,88 % 0,32 % 117.484,114 0,65 % 1.548.638,06142 1,88 % 0,30 %1.666.122,171432025 4,693% 19,80331,18 %

1,42 % 0,37 % 4.477,394 0,65 % 1.919.984,04108 1,43 % 0,37 %1.924.461,431082026 4,604% 31,2830,04 %

1,35 % 0,44 % 1.923,633 0,49 % 2.276.170,96103 1,37 % 0,44 %2.278.094,591032027 4,613% 43,07390,02 %

1,88 % 0,82 % 104.020,183 0,49 % 4.167.360,35142 1,88 % 0,81 %4.271.380,531432028 4,573% 55,72151,04 %

3,16 % 1,59 % 256.742,6612 1,96 % 8.040.344,62239 3,17 % 1,57 %8.297.087,282412029 4,625% 66,88592,58 %

3,11 % 1,95 % 197.866,0014 2,28 % 9.998.222,79236 3,13 % 1,95 %10.196.088,792372030 4,710% 79,5941,99 %

2,53 % 1,73 % 234.713,947 1,14 % 8.844.371,53191 2,53 % 1,72 %9.079.085,471932031 4,651% 90,12852,36 %

2,35 % 1,96 % 1.401,673 0,49 % 10.239.048,84179 2,37 % 1,99 %10.240.450,511792032 4,546% 103,02550,01 %

6,87 % 5,52 % 234.589,1327 4,40 % 28.659.441,10522 6,92 % 5,58 %28.894.030,235232033 4,529% 116,32562,36 %

24,11 % 21,99 % 1.884.884,34119 19,41 % 113.188.352,111.820 24,13 % 22,05 %115.073.236,451.8362034 4,585% 127,145818,92 %

28,95 % 31,93 % 3.550.858,02206 33,61 % 163.553.548,872.177 28,87 % 31,86 %167.104.406,892.2052035 4,694% 138,660435,65 %

8,92 % 10,77 % 1.928.082,0177 12,56 % 54.462.562,55666 8,83 % 10,61 %56.390.644,566792036 4,738% 147,300119,36 %

0,34 % 0,41 % 20.397,747 1,14 % 2.130.124,5126 0,34 % 0,41 %2.150.522,25262037 4,717% 159,39540,20 %

0,16 % 0,17 % 0,000 0,00 % 909.045,5412 0,16 % 0,18 %909.045,54122038 4,442% 176,48140,00 %

0,43 % 0,57 % 1.775,753 0,49 % 2.967.530,6233 0,44 % 0,58 %2.969.306,37332039 4,599% 187,33070,02 %

0,97 % 1,44 % 1.475,154 0,65 % 7.549.540,9674 0,98 % 1,47 %7.551.016,11742040 4,672% 200,06580,01 %

0,47 % 0,76 % 17.871,825 0,82 % 3.935.250,3036 0,48 % 0,77 %3.953.122,12362041 4,759% 208,14390,18 %

0,21 % 0,32 % 688,542 0,33 % 1.671.633,8216 0,21 % 0,33 %1.672.322,36162042 4,707% 223,61240,01 %

0,38 % 0,60 % 5.637,461 0,16 % 3.148.209,7829 0,38 % 0,61 %3.153.847,24292043 4,677% 234,94840,06 %

0,75 % 1,13 % 36.410,319 1,47 % 5.866.794,4157 0,76 % 1,14 %5.903.204,72572044 4,600% 247,00930,37 %

4,04 % 7,26 % 448.825,5839 6,36 % 37.550.304,29306 4,06 % 7,31 %37.999.129,873082045 4,574% 261,16354,51 %

4,31 % 7,86 % 906.382,7662 10,11 % 40.222.714,85322 4,27 % 7,83 %41.129.097,613282046 4,714% 268,65769,10 %

0,01 % 0,02 % 0,000 0,00 % 118.872,711 0,01 % 0,02 %118.872,7112047 4,186% 282,0000,00 %

Total:

Mínimo /  Minimum :

Máximo / Maximum:

Media simple / Average: 68.721,09

260.206,25

112,81

260.206,25

79,88

16.249,70 68.074,62

255.954,02

112,81

100,00100,00 523.379.845,087.616 9.961.068,26100,00613 7.542 100,00

0,185

Media Ponderada /  Weighted Average :

4,612

4,650

6,112

100,00 513.418.776,82100,00

30/06/2047

133,597

153,152

31/01/2024
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