Europea de BBVA RMBS 2 Fondo de Titulizacién de Activos (c.I.F.: v85044451)

Titulizacion DETERMINACION Y CALCULO INTERES NOMINAL, INTERESES Y AMORTIZACION APLICABLE A LOS BONOS
Determining and Calculating Bond Nominal Interest, Interest and Redemption

FECHA DE PAGO / Payment date 18.03.2024
Periodo de Interés / desde / From 18.12.2023  (incluido) / (included)
Interest accrual period hasta/ To 18.03.2024  (excluido) / (excluded)
plazo/ Term 91 dias / days
Bonos Serie A4 Bonos Serie B Bonos Serie C
Series A4 Bonds Series B Bonds Series C Bonds
ES0314148034 ES0314148042 ES0314148059

Determinacion Tipo Interés Nominal
Nominal Interest Rate Calculation

Euribor 3 meses / 3 Months Euribor 14/12/2023 3,932% 3,932% 3,932%
+ Margen / Margin 0,200% 0,300% 0,540%
Tipo de Interes Nominal calculado / Calculated Interest Rate 4,132% 4,232% A472%
Tipo de Interes Nominal aplicable / Applicable Interest Rate 4,132%| 4,232% LAT2%
| Bono Serie | Bono Serie | Bono Serie |
| Bond Series | Bond Series | Bond Series |
Nimero de Bonos / N.Bonds 10.500 1.125 1.000
Nominal / Face value 84.539,20 887.661.600,00 38.804,88 43.655.490,00 38.804,88 38.804.880,00
Liquidacién de Intereses
Interest Payment (Euros)
Base / Day count fraction Act/ 360
Intereses Brutos / Gross Interest 882,993158 9.271.428,16 415,117360 467.007,03 438,658987 438.658,99
Retencién / Withholding tax 19% 167,768700 1.761.571,35 78,872298 88.731,34 83,345208 83.345,21
Intereses Netos / Net Interest 715,224458 7.509.856,81 336,245062 378.275,69 355,313779 355.313,78
Amortizacion de Principal
Principal Redemption
Amortizacién / Redemption (Euros) A determinar / To be determined A determinar / To be determined A determinar / To be determined
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