BZ HIPOTECARIO 2 Fondo de Titulizacion Hipotecaria

Cartera de Activos Titulizados / Portfolio of Securitised Assets
Distribucion por Intervalos de Relacién Principal actual / Valor de Tasacion (%CLTV) / Distribution by current Loan-to-Value Ratio (% CLTV) Intervals

Activos / Assets: Préstamos hipotecarios vivienda (PHs) / Residential mortgage loans
Fecha / Date: 31/12/2006
Divisa/Currency: EUR
Saldo Vivo de Principal Principal Vencido Impagado Principal Pendiente Vencimiento %CLTV Media Ponderada
Outstanding Principal Balance Overdue Principal Outstanding Principal Weighted Average % CLTV
L}:éiry‘allllgtsei::ﬁCLTV Num. % Importe / Amount % Num. % Importe / Amount % Num. % Importe / Amount % SVP /0PB PPV /0P
0,01 5,00 229 9,26 808.905,89 1,37 7 6,60 13.316,86 13,80 225 9,11 795.589,03 1,35 3,251 3,245
5,01 10,00 326 13,18 2.981.987,63 5,06 11 10,38 16.381,14 16,97 326 13,20 2.965.606,49 5,04 7,945 7,869
10,01 15,00 322 13,02 3.854.918,28 6,54 14 13,21 6.208,12 6,43 322 13,04 3.848.710,16 6,54 12,503 12,483
15,01 20,00 301 12,17 5.739.802,19 9,74 12 11,32 8.460,30 8,76 301 12,19 5.731.341,89 9,74 17,529 17,504
20,01 25,00 247 9,99 5.871.777,83 9,97 9 8,49 7.811,61 8,09 247 10,00 5.863.966,22 9,97 22,467 22,436
25,01 30,00 222 8,98 6.166.753,80 10,47 9 8,49 4.302,94 4,46 222 8,99 6.162.450,86 10,48 27,587 27,568
30,01 35,00 167 6,75 5.636.015,11 9,57 6 5,66 7.086,33 7,34 167 6,76 5.628.928,78 9,57 32,713 32,663
35,01 40,00 162 6,55 5.878.121,91 9,98 8 7,55 2.963,11 3,07 162 6,56 5.875.158,80 9,99 37,672 37,653
40,01 45,00 137 5,54 5.180.551,48 8,79 5 4,72 1.806,82 1,87 137 5,55 5.178.744,66 8,80 42,149 42,134
45,01 50,00 121 4,89 5.267.694,66 8,94 11 10,38 17.121,82 17,74 121 4,90 5.250.572,84 8,93 47,487 47,319
50,01 55,00 113 4,57 4.819.587,71 8,18 7 6,60 5.839,41 6,05 113 4,58 4.813.748,30 8,18 52,388 52,322
55,01 60,00 78 3,15 3.824.162,91 6,49 4 3,77 3.573,87 3,70 78 3,16 3.820.589,04 6,50 57,321 57,257
60,01 65,00 45 1,82 2.768.608,14 4,70 3 2,83 1.660,05 1,72 45 1,82 2.766.948,09 4,70 62,077 62,040
65,01 70,00 3 0,12 115.843,60 0,20 0 0,00 0,00 0,00 3 0,12 115.843,60 0,20 65,359 65,359
Total : 2.473 100,00 58.914.731,14 100,00 106 100,00 96.532,38 100,00 2.469 100,00 58.818.198,76 100,00
Media Ponderada / Weighted Average : 33,992 33,957
Media Simple / Average : 23.823,18 910,68 23.822,68 24,452 24,408
Minimo / Minimum : 1,32 68,08 1,32 0,001 0,001
Maximo / Maximum : 447.148,45 14.614,77 447.148,45 67,358 65,631
Medias ponderadas por el saldo vivo de principal (SVP) y por el principal pendiente de vencimiento (PPV).
/edf 'EI'iLiLOIigeail'gﬁ Averages weighted by the outstanding principal balance (OPB) and by the outstanding principal (OP).
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