
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)

31/03/2024

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 0,13 % 0,000 0,00 % 0,00 %88.658,8322020 0,000% 0,0000,44 %

0,01 % 0,01 % 49.977,301 0,07 % 0,000 0,00 % 0,00 %49.977,3012021 0,000% 0,0000,25 %

0,01 % 0,00 % 7.078,191 0,07 % 0,000 0,00 % 0,00 %7.078,1912022 0,000% 0,0000,04 %

0,02 % 0,01 % 122.573,343 0,20 % 0,000 0,00 % 0,00 %122.573,3432023 0,000% 0,0000,61 %

2,25 % 0,17 % 199.051,0323 1,52 % 1.366.805,42365 2,24 % 0,15 %1.565.856,453712024 4,605% 6,09921,00 %

3,08 % 0,58 % 167.485,6129 1,91 % 5.312.875,44505 3,10 % 0,57 %5.480.361,055082025 4,561% 16,27770,84 %

2,45 % 0,68 % 289.312,2512 0,79 % 6.157.564,18400 2,46 % 0,67 %6.446.876,434042026 4,538% 27,19631,45 %

1,82 % 0,71 % 70.428,259 0,59 % 6.644.706,72299 1,84 % 0,72 %6.715.134,972992027 4,526% 40,06950,35 %

3,31 % 1,46 % 93.228,8118 1,19 % 13.691.782,75545 3,35 % 1,48 %13.785.011,565462028 4,527% 52,48760,47 %

5,53 % 3,07 % 307.604,5148 3,16 % 28.720.347,16907 5,57 % 3,10 %29.027.951,679112029 4,566% 63,86731,54 %

5,15 % 3,47 % 458.417,8549 3,23 % 32.319.298,65843 5,18 % 3,49 %32.777.716,508482030 4,560% 75,72472,30 %

3,00 % 2,32 % 682.748,2832 2,11 % 21.261.966,27488 3,00 % 2,30 %21.944.714,554942031 4,531% 87,27323,42 %

2,23 % 1,95 % 40.488,8820 1,32 % 18.361.113,65367 2,25 % 1,98 %18.401.602,533682032 4,573% 99,5530,20 %

6,78 % 5,95 % 707.356,8085 5,60 % 55.535.031,511.111 6,82 % 6,00 %56.242.388,311.1162033 4,530% 113,21413,54 %

22,13 % 22,50 % 4.079.077,68314 20,70 % 208.545.600,193.606 22,14 % 22,55 %212.624.677,873.6452034 4,582% 124,041820,43 %

23,72 % 28,24 % 5.122.692,40374 24,65 % 261.726.106,663.865 23,73 % 28,29 %266.848.799,063.9072035 4,591% 135,561125,66 %

10,70 % 14,34 % 2.877.827,82221 14,57 % 132.620.503,331.738 10,67 % 14,34 %135.498.331,151.7622036 4,556% 145,136314,41 %

0,69 % 1,18 % 114.391,9930 1,98 % 11.010.864,20113 0,69 % 1,19 %11.125.256,191142037 4,536% 157,05140,57 %

0,10 % 0,15 % 129.049,483 0,20 % 1.305.511,6816 0,10 % 0,14 %1.434.561,16172038 4,661% 171,47610,65 %

0,22 % 0,29 % 5.091,395 0,33 % 2.753.242,7336 0,22 % 0,30 %2.758.334,12362039 4,657% 183,23510,03 %

0,39 % 0,62 % 197.051,328 0,53 % 5.616.893,9963 0,39 % 0,61 %5.813.945,31652040 4,539% 196,77320,99 %

0,34 % 0,52 % 411.325,268 0,53 % 4.491.506,3753 0,33 % 0,49 %4.902.831,63562041 4,670% 205,60152,06 %

0,22 % 0,39 % 185.801,309 0,59 % 3.501.519,1235 0,21 % 0,38 %3.687.320,42362042 4,505% 218,81350,93 %

0,27 % 0,45 % 276.146,359 0,59 % 3.995.559,1942 0,26 % 0,43 %4.271.705,54442043 4,603% 232,24951,38 %

0,59 % 0,98 % 358.840,5526 1,71 % 8.927.043,2693 0,57 % 0,97 %9.285.883,81972044 4,581% 243,56841,80 %

1,93 % 3,82 % 811.228,8162 4,09 % 35.333.065,61312 1,92 % 3,82 %36.144.294,423182045 4,523% 257,77214,06 %

3,02 % 6,06 % 2.114.528,34116 7,65 % 55.197.810,44483 2,97 % 5,97 %57.312.338,784982046 4,741% 266,887910,59 %

0,02 % 0,07 % 0,000 0,00 % 618.178,394 0,02 % 0,07 %618.178,3942047 4,723% 275,56290,00 %
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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)

31/03/2024

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

Total:

Mínimo /  Minimum :

Máximo / Maximum:

Media simple / Average: 57.372,49

305.304,29

16,89

305.304,29

34,99

13.162,47 56.787,70

283.846,00

0,05

100,00100,00 944.982.359,5316.471 19.967.462,62100,001.517 16.289 100,00

0,053

Media Ponderada /  Weighted Average :

4,536

4,580

6,649

100,00 925.014.896,91100,00

31/03/2047

117,473

138,874

31/03/2024
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