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: 31/12/2007
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
Intervalos de %CLTV . o o 0 o 0
%CLTV Intervals Num. % Importe / Amount % Num. % Importe / Amount %o Num. % Importe / Amount % SVP /0PB PPV /0P
0,01 5,00 270 12,94 1.011.422,41 2,20 15 18,75 18.415,39 22,63 266 12,77 993.007,02 2,16 3,712 3,584
5,01 10,00 321 15,38 2.496.733,57 5,42 10 12,50 5.502,56 6,76 321 15,41 2.491.231,01 5,42 7,596 7,580
10,01 15,00 260 12,46 3.473.240,98 7,54 5 6,25 2.238,64 2,75 260 12,48 3.471.002,34 7,55 12,587 12,578
15,01 20,00 230 11,02 4.504.703,80 9,78 3 3,75 1.141,54 1,40 230 11,04 4.503.562,26 9,79 17,438 17,434
20,01 25,00 214 10,25 4.786.483,57 10,39 9 11,25 3.681,24 4,52 214 10,27 4.782.802,33 10,40 22,345 22,328
25,01 30,00 160 7,67 4.724.394,69 10,25 6 7,50 7.225,41 8,88 160 7,68 4.717.169,28 10,26 27,540 27,481
30,01 35,00 145 6,95 4.797.546,11 10,41 7 8,75 7.805,06 9,59 145 6,96 4.789.741,05 10,41 32,642 32,585
35,01 40,00 139 6,66 5.123.702,02 11,12 5 6,25 5.020,89 6,17 139 6,67 5.118.681,13 11,13 37,546 37,507
40,01 45,00 89 4,26 3.411.262,45 7,40 6 7,50 22.516,58 27,67 89 4,27 3.388.745,87 7,37 42,785 42,427
45,01 50,00 111 5,32 4.684.003,50 10,17 7 8,75 1.736,99 2,13 111 5,33 4.682.266,51 10,18 47,415 47,398
50,01 55,00 82 3,93 3.409.443,75 7,40 3 3,75 1.377,97 1,69 82 3,94 3.408.065,78 7,41 52,485 52,464
55,01 60,00 47 2,25 2.312.203,89 5,02 4 5,00 4.708,99 5,79 47 2,26 2.307.494,90 5,02 57,624 57,489
60,01 65,00 19 0,91 1.340.720,62 2,91 0 0,00 0,00 0,00 19 0,91 1.340.720,62 2,91 61,228 61,228
Total : 2.087 100,00 46.075.861,36 100,00 80 100,00 81.371,26 100,00 2.083 100,00 45.994.490,10 100,00
Media Ponderada / Weighted Average : 32,411 32,359
Media Simple / Average : 22.077,56 1.017,14 22.080,89 22,372 22,325
Minimo / Minimum : 50,99 19,40 62,43 0,061 0,061
Maximo / Maximum : 429.920,25 21.505,70 429.920,25 67,358 63,212
Medias ponderadas por el saldo vivo de principal (SVP) y por el principal pendiente de vencimiento (PPV).
'EI'IL‘JtLollF; Ziigg Averages weighted by the outstanding principal balance (OPB) and by the outstanding principal (OP).
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