
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)

31/01/2024

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

0,01 % 0,01 % 88.658,832 0,17 % 0,000 0,00 % 0,00 %88.658,8322020 0,000% 0,0000,44 %

0,01 % 0,01 % 49.977,301 0,09 % 0,000 0,00 % 0,00 %49.977,3012021 0,000% 0,0000,25 %

0,01 % 0,00 % 7.078,191 0,09 % 0,000 0,00 % 0,00 %7.078,1912022 0,000% 0,0000,04 %

0,02 % 0,01 % 122.573,343 0,26 % 0,000 0,00 % 0,00 %122.573,3432023 0,000% 0,0000,61 %

2,74 % 0,22 % 164.412,6016 1,40 % 1.983.684,43457 2,76 % 0,21 %2.148.097,034582024 4,653% 7,45370,82 %

3,06 % 0,64 % 250.273,5725 2,18 % 5.906.758,96508 3,07 % 0,62 %6.157.032,535122025 4,637% 18,2211,25 %

2,42 % 0,71 % 289.317,0013 1,13 % 6.618.080,07401 2,42 % 0,70 %6.907.397,074052026 4,632% 29,15421,44 %

1,86 % 0,75 % 65.660,457 0,61 % 7.181.849,12311 1,88 % 0,76 %7.247.509,573112027 4,595% 42,04230,33 %

3,25 % 1,46 % 92.447,1713 1,13 % 14.056.881,76543 3,28 % 1,48 %14.149.328,935442028 4,569% 54,50070,46 %

5,51 % 3,12 % 301.015,1139 3,40 % 29.863.335,85918 5,55 % 3,15 %30.164.350,969222029 4,624% 65,88351,50 %

5,11 % 3,48 % 448.552,1134 2,97 % 33.285.610,89849 5,13 % 3,51 %33.734.163,008542030 4,641% 77,74542,24 %

2,94 % 2,30 % 675.432,6821 1,83 % 21.634.026,17486 2,94 % 2,28 %22.309.458,854922031 4,601% 89,28173,37 %

2,24 % 1,97 % 43.276,3917 1,48 % 18.986.388,73373 2,26 % 2,00 %19.029.665,123742032 4,629% 101,52130,22 %

6,72 % 5,94 % 685.114,4745 3,93 % 56.806.285,431.118 6,76 % 5,99 %57.491.399,901.1232033 4,555% 115,23893,42 %

22,00 % 22,43 % 4.110.602,22228 19,90 % 213.060.954,743.639 22,00 % 22,47 %217.171.556,963.6792034 4,609% 126,04220,51 %

23,61 % 28,12 % 5.250.045,53297 25,92 % 267.001.585,353.904 23,60 % 28,16 %272.251.630,883.9472035 4,670% 137,560926,20 %

10,70 % 14,36 % 2.879.285,99163 14,22 % 136.101.163,611.765 10,67 % 14,36 %138.980.449,601.7892036 4,718% 147,134714,37 %

0,71 % 1,20 % 109.933,5731 2,71 % 11.540.090,53118 0,71 % 1,22 %11.650.024,101192037 4,774% 158,99570,55 %

0,11 % 0,16 % 128.865,383 0,26 % 1.411.176,3717 0,10 % 0,15 %1.540.041,75182038 4,711% 173,64530,64 %

0,19 % 0,25 % 4.109,163 0,26 % 2.432.922,2531 0,19 % 0,26 %2.437.031,41312039 4,718% 185,22670,02 %

0,39 % 0,62 % 196.603,946 0,52 % 5.773.586,1464 0,39 % 0,61 %5.970.190,08662040 4,557% 198,81910,98 %

0,35 % 0,53 % 273.976,338 0,70 % 4.854.081,2556 0,34 % 0,51 %5.128.057,58582041 4,693% 207,72891,37 %

0,22 % 0,39 % 277.759,879 0,79 % 3.518.934,4335 0,21 % 0,37 %3.796.694,30372042 4,668% 220,73251,39 %

0,26 % 0,44 % 275.923,5010 0,87 % 4.014.229,8842 0,25 % 0,42 %4.290.153,38442043 4,652% 234,39461,38 %

0,57 % 0,95 % 355.391,0916 1,40 % 8.860.960,8692 0,56 % 0,93 %9.216.351,95962044 4,608% 245,63561,77 %

1,94 % 3,82 % 930.593,9940 3,49 % 36.077.052,27317 1,92 % 3,81 %37.007.646,263242045 4,541% 259,76654,64 %

3,03 % 6,04 % 1.961.185,1995 8,29 % 56.512.467,22492 2,97 % 5,96 %58.473.652,415062046 4,756% 268,82449,79 %

0,02 % 0,06 % 0,000 0,00 % 620.300,574 0,02 % 0,07 %620.300,5742047 4,655% 277,56270,00 %
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Num. % Importe /  Amount % Num. % Importe / Amount %
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Overdue Principal
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Outstanding Principal

Num. % Importe / Amount %
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Media Pond.
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M. Pond. Meses
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 Residual Life

Intervalos anuales
Annual intervals

Total:

Mínimo /  Minimum :

Máximo / Maximum:

Media simple / Average: 57.903,14

305.304,29

21,70

305.304,29

0,02

17.485,22 57.321,79

285.361,46

21,70

100,00100,00 968.140.471,8516.720 20.038.064,97100,001.146 16.540 100,00

0,053

Media Ponderada /  Weighted Average :

4,599

4,649

6,899

100,00 948.102.406,88100,00

31/03/2047

118,964

140,565

29/02/2024
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