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: 31/12/2005
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 5,00 699 5,96 1.863.627,07 0,69 47 5,563 25.717,74 7,34 693 5,92 1.837.909,33 0,68 3,607 3,476
5,01 10,00 953 8,13 6.172.765,58 2,27 48 5,65 15.932,26 4,54 953 8,14 6.156.833,32 2,27 7,826 7,806
10,01 15,00 1.051 8,97 11.438.711,67 4,21 54 6,35 18.353,02 523 1.051 8,97 11.420.358,65 4,21 12,668 12,647
15,01 20,00 1.025 8,75 15.316.097,80 5,64 38 4,47 12.896,13 3,68 1.025 8,75 15.303.201,67 5,64 17,690 17,675
20,01 25,00 1.038 8,86 18.880.378,63 6,95 62 7,29 21.642,47 6,17 1.038 8,86 18.858.736,16 6,95 22,607 22,579
25,01 30,00 1.080 9,22 23.878.827,99 8,79 72 8,47 57.704,51 16,46 1.080 9,22 23.821.123,48 8,78 27,622 27,527
30,01 35,00 1.033 8,81 26.982.104,86 9,93 65 7,65 20.613,90 5,88 1.033 8,82 26.961.490,96 9,94 32,422 32,397
35,01 40,00 1.158 9,88 31.541.715,67 11,61 91 10,71 38.925,62 11,10 1.158 9,89 31.502.790,05 11,61 37,603 37,553
40,01 45,00 1.075 9,17 33.420.899,13 12,30 90 10,59 26.336,85 7,51 1.075 9,18 33.394.562,28 12,31 42,489 42,455
45,01 50,00 652 5,56 24.111.505,30 8,88 52 6,12 16.561,13 4,72 652 5,57 24.094.944,17 8,88 47,550 47,517
50,01 55,00 579 4,94 22.455.542,42 8,27 62 7,29 38.961,14 11,11 579 4,94 22.416.581,28 8,26 52,730 52,627
55,01 60,00 626 5,34 24.355.953,27 8,97 69 8,12 21.259,29 6,06 626 5,34 24.334.693,98 8,97 57,126 57,076
60,01 65,00 694 5,92 28.566.145,56 10,52 93 10,94 34.902,99 9,96 694 5,92 28.531.242,57 10,52 62,877 62,796
65,01 70,00 57 0,49 2.623.119,38 0,97 7 0,82 783,43 0,22 57 0,49 2.622.335,95 0,97 66,739 66,719
Total : 11.720 100,00 271.607.394,33 100,00 850 100,00 350.590,48 100,00 11.714 100,00 271.256.803,85 100,00
Media Ponderada / Weighted Average : 39,511 39,466
Media Simple / Average : 23.174,69 412,46 23.156,63 30,782 30,740
Minimo / Minimum : 0,11 0,03 22,72 0,000 0,000
Méaximo / Maximum : 188.608,24 34.432,70 188.608,24 70,687 68,991
Medias ponderadas por el saldo vivo de principal (SVP) y por el principal pendiente de vencimiento (PPV).
/edf %JtLO“F;ZEZ igﬁ Averages weighted by the outstanding principal balance (OPB) and by the outstanding principal (OP).
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