
BBVA RMBS 2 Fondo de Titulización de Activos

Cartera de Activos Titulizados / Portfolio of Securitised Assets

Distribución por Intervalos de Relación Principal actual / Valor de Tasación (%CLTV) / Distribution by current Loan-to-Value Ratio (%CLTV) 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 %Intervalos de %CLTV
%CLTV Intervals

Saldo Vivo de Principal
 Outstanding Principal Balance

Principal Vencido Impagado
Overdue Principal

Principal Pendiente Vencimiento
Outstanding Principal

Num. % Importe / Amount %

%CLTV Media Ponderada
Weighted Average %CLTV

SVP / OBP PPV / OP

5,66 % 2,29 % 17.855.506,99208 13,71 % 3.817.516,00751 4,61 % 0,41 %21.673.022,999330,010 56,003 3,3645,000 89,42 %

4,91 % 1,24 % 16.401,7019 1,25 % 11.681.910,13808 4,96 % 1,26 %11.698.311,838085,010 7,812 7,80110,000 0,08 %

5,35 % 2,45 % 58.321,5325 1,65 % 23.122.633,22882 5,41 % 2,50 %23.180.954,7588210,010 12,925 12,85015,000 0,29 %

7,67 % 4,73 % 35.488,8751 3,36 % 44.634.283,521.264 7,76 % 4,83 %44.669.772,391.26415,010 17,753 17,73820,000 0,18 %

10,38 % 8,42 % 49.152,0275 4,94 % 79.482.309,241.709 10,49 % 8,59 %79.531.461,261.70920,010 22,662 22,64825,000 0,25 %

12,19 % 11,83 % 156.411,67125 8,24 % 111.634.849,992.007 12,32 % 12,07 %111.791.261,662.00725,010 27,728 27,67530,000 0,78 %

18,24 % 19,34 % 331.251,87238 15,69 % 182.387.730,473.004 18,44 % 19,72 %182.718.982,343.00430,010 32,762 32,67735,000 1,66 %

14,74 % 17,71 % 465.168,66236 15,56 % 166.903.883,072.428 14,91 % 18,04 %167.369.051,732.42835,010 37,430 37,29240,000 2,33 %

7,81 % 10,30 % 431.172,80173 11,40 % 96.915.807,201.286 7,89 % 10,48 %97.346.980,001.28640,010 42,690 42,38045,000 2,16 %

5,42 % 8,41 % 162.117,80124 8,17 % 79.294.610,55893 5,48 % 8,57 %79.456.728,3589345,010 47,656 47,54950,000 0,81 %

3,69 % 6,45 % 117.628,8694 6,20 % 60.842.077,37607 3,73 % 6,58 %60.959.706,2360750,010 52,316 52,19455,000 0,59 %

1,61 % 2,81 % 131.759,2651 3,36 % 26.451.888,01265 1,63 % 2,86 %26.583.647,2726555,010 57,471 57,06060,000 0,66 %

0,86 % 1,40 % 44.772,5129 1,91 % 13.155.795,21141 0,87 % 1,42 %13.200.567,7214160,010 62,583 62,31065,000 0,22 %

0,52 % 0,86 % 9.912,9121 1,38 % 8.083.018,6686 0,53 % 0,87 %8.092.931,578665,010 67,446 67,36370,000 0,05 %

0,34 % 0,61 % 44.452,1317 1,12 % 5.690.616,2056 0,34 % 0,62 %5.735.068,335670,010 73,493 72,43675,000 0,22 %

0,19 % 0,35 % 3.086,969 0,59 % 3.327.925,5432 0,20 % 0,36 %3.331.012,503275,010 77,458 77,38880,000 0,02 %

0,15 % 0,28 % 3.368,096 0,40 % 2.599.870,4025 0,15 % 0,28 %2.603.238,492580,010 82,378 82,27285,000 0,02 %

0,10 % 0,20 % 22.103,236 0,40 % 1.874.508,6216 0,10 % 0,20 %1.896.611,851685,010 88,895 87,64590,000 0,11 %

0,08 % 0,17 % 27.139,414 0,26 % 1.540.903,3914 0,09 % 0,17 %1.568.042,801490,010 93,648 91,80995,000 0,14 %

0,04 % 0,07 % 719,233 0,20 % 652.318,366 0,04 % 0,07 %653.037,59695,010 96,813 96,706100,000 0,00 %

0,01 % 0,02 % 75,081 0,07 % 166.604,452 0,01 % 0,02 %166.679,532100,010 102,108 102,059105,000 0,00 %

0,02 % 0,04 % 907,861 0,07 % 409.494,443 0,02 % 0,04 %410.402,303115,010 119,009 118,747120,000 0,00 %

0,01 % 0,01 % 0,000 0,00 % 65.442,791 0,01 % 0,01 %65.442,791120,010 121,459 121,459125,000 0,00 %

0,01 % 0,01 % 543,181 0,07 % 124.219,911 0,01 % 0,01 %124.763,091130,010 132,567 131,989135,000 0,00 %

0,01 % 0,01 % 0,000 0,00 % 72.202,471 0,01 % 0,01 %72.202,471145,010 147,081 147,081150,000 0,00 %

0,01 % 0,01 % 0,000 0,00 % 82.477,701 0,01 % 0,01 %82.477,701165,010 168,866 168,866170,000 0,00 %
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BBVA RMBS 2 Fondo de Titulización de Activos

Cartera de Activos Titulizados / Portfolio of Securitised Assets

Distribución por Intervalos de Relación Principal actual / Valor de Tasación (%CLTV) / Distribution by current Loan-to-Value Ratio (%CLTV) Intervals

Activos / Assets:

Fecha / Date:

Divisa / Currency:

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

31/03/2024

EUR

Total:

Mínimo /  Minimum :

Máximo / Maximum:

Media simple / Average:

305.304,29

57.372,49

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 19.967.462,62100,001.517 100,00 925.014.896,91100,0016.289 100,00

0,007

Media Ponderada /  Weighted Average :

30,828

37,006

225,486 168,866

0,000

36,281

30,394
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