
BBVA RMBS 2 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 (PHs/CTHs) / Residential mortgage loans (PTCs/MCs)

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

0,01 % 0,01 % 88.658,832 0,16 % 0,000 0,00 % 0,00 %88.658,8322020 0,000% 0,0000,44 %

0,01 % 0,01 % 49.977,301 0,08 % 0,000 0,00 % 0,00 %49.977,3012021 0,000% 0,0000,25 %

0,01 % 0,00 % 7.078,191 0,08 % 0,000 0,00 % 0,00 %7.078,1912022 0,000% 0,0000,04 %

0,02 % 0,01 % 122.937,024 0,32 % 0,000 0,00 % 0,00 %122.937,0242023 0,000% 0,0000,62 %

2,90 % 0,25 % 163.781,6518 1,44 % 2.313.960,45489 2,93 % 0,24 %2.477.742,104902024 4,623% 8,25890,82 %

3,13 % 0,67 % 245.865,1229 2,33 % 6.343.239,64525 3,14 % 0,66 %6.589.104,765282025 4,658% 19,24751,23 %

2,41 % 0,74 % 287.629,8112 0,96 % 6.990.531,09403 2,41 % 0,73 %7.278.160,904072026 4,642% 30,21941,44 %

1,85 % 0,76 % 63.256,485 0,40 % 7.385.599,58313 1,87 % 0,77 %7.448.856,063132027 4,583% 43,09880,32 %

3,24 % 1,47 % 90.988,1813 1,04 % 14.343.328,70547 3,27 % 1,49 %14.434.316,885482028 4,565% 55,58140,46 %

5,59 % 3,18 % 339.166,1241 3,29 % 30.846.499,57939 5,62 % 3,21 %31.185.665,699442029 4,615% 66,90521,70 %

5,04 % 3,47 % 451.178,1948 3,85 % 33.669.790,28846 5,06 % 3,50 %34.120.968,478512030 4,664% 78,71092,26 %

2,93 % 2,29 % 676.780,3124 1,92 % 21.794.785,80489 2,93 % 2,27 %22.471.566,114952031 4,619% 90,29063,39 %

2,21 % 1,96 % 46.648,4721 1,68 % 19.238.722,46373 2,23 % 2,00 %19.285.370,933742032 4,621% 102,55510,23 %

6,72 % 5,95 % 687.928,8753 4,25 % 57.774.465,481.131 6,77 % 6,00 %58.462.394,351.1362033 4,540% 116,24383,45 %

21,92 % 22,34 % 4.116.597,29268 21,49 % 215.299.022,833.663 21,92 % 22,38 %219.415.620,123.7032034 4,594% 127,034420,62 %

23,56 % 28,16 % 5.298.495,57289 23,18 % 271.323.432,413.936 23,55 % 28,20 %276.621.927,983.9802035 4,692% 138,56026,53 %

10,68 % 14,34 % 2.878.085,78172 13,79 % 137.947.180,301.781 10,66 % 14,34 %140.825.266,081.8052036 4,763% 148,134214,41 %

0,71 % 1,20 % 112.264,0935 2,81 % 11.653.057,84119 0,71 % 1,21 %11.765.321,931202037 4,855% 159,98330,56 %

0,11 % 0,16 % 129.006,674 0,32 % 1.448.677,4218 0,11 % 0,15 %1.577.684,09192038 4,740% 174,58590,65 %

0,18 % 0,25 % 4.558,925 0,40 % 2.457.229,0131 0,19 % 0,26 %2.461.787,93312039 4,691% 186,36050,02 %

0,40 % 0,61 % 196.392,086 0,48 % 5.833.633,8565 0,39 % 0,61 %6.030.025,93672040 4,575% 199,78170,98 %

0,34 % 0,52 % 273.125,638 0,64 % 4.868.832,4556 0,34 % 0,51 %5.141.958,08582041 4,664% 208,72871,37 %

0,21 % 0,37 % 276.778,448 0,64 % 3.377.347,3733 0,20 % 0,35 %3.654.125,81352042 4,612% 221,7611,39 %

0,26 % 0,44 % 171.129,389 0,72 % 4.128.211,1643 0,26 % 0,43 %4.299.340,54442043 4,567% 235,25710,86 %

0,58 % 0,97 % 356.216,9720 1,60 % 9.152.394,0394 0,56 % 0,95 %9.508.611,00982044 4,636% 246,63871,78 %

1,94 % 3,80 % 932.190,0744 3,53 % 36.405.063,39320 1,91 % 3,78 %37.337.253,463272045 4,544% 260,7494,67 %

3,01 % 6,00 % 1.901.635,93107 8,58 % 57.008.492,54495 2,96 % 5,92 %58.910.128,475082046 4,750% 269,82569,52 %

0,02 % 0,06 % 0,000 0,00 % 621.361,524 0,02 % 0,06 %621.361,5242047 4,655% 278,56260,00 %

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



BBVA RMBS 2 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:
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Divisa / Currency:
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Overdue Principal
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Num. % Importe / Amount %

Tipo Interes
Interest Rate

Media Pond.
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Total:

Mínimo /  Minimum :

Máximo / Maximum:

Media simple / Average: 58.142,02

305.304,29

42,19

305.304,29

15,13

16.013,11 57.573,44

286.114,74

42,19

100,00100,00 982.193.210,5316.893 19.968.351,36100,001.247 16.713 100,00

0,053

Media Ponderada /  Weighted Average :

4,605

4,659

6,899

100,00 962.224.859,17100,00

31/03/2047

119,670

141,340

31/01/2024
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