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B5CH

Titulizacion

Santander Central Hispano

Madrid, 13 de junio de 2001

Ref.: BONOS DE TITULIZACION HIPOTECARIA
715.000.000 Euros F.T.H. BANESTO 2

Estimados sefiores:

En relacion al asunto de referencia, adjunto les remitimos la siguicnte
informacién periddica:

Informe trimestral de los Bonos de Titulizacién Hipotecaria.

Informe trimestral de las Participaciones Hipotecarias.

Informe trimestral de origen y aplicacion de fondos (caja).

Tasas de Prepago histdricas; y vida media residual de los Bonos de
Titulizacién Hipotecaria.

Ignacio ara
Dire General



DENGMINAGION DEL FONDO:

INFORMACION
GORRESPONDIENTE AL:

il

EONDD DE TITULIZACION HIPOTECARIA: BANESTO 2

TRIMESTRE/SEMESTRE [19/02/01 - 18/05/01 ] AR: 2001 ]

ocupan:

| lgnacio Ortega (GGavara - Director Genaral

I. DATOS GENERALES SOBRE EL FONDO

Personas que asumen la responsabilidad de esta informacion y cargos gue I Firma:

—

Fecha de Constitucldn del [ § de mayo de 2000 Agente de Pago Bonos Banesto
Fondo
Fecha Desembolso BTH'S | 11 de agosto de 2000 Negociaclén Mercado AlAF
Fecha Final Amortizacidn | 18 de agosto de 2.030 | Agencia de Calificacian Moody's
BTH'S
Sociedad Gestora BSCH de Titulizacion Calificacion: Inicial | Actual
Originador PH's Banesto Emision Principal Aaa Aaa
Emision Subordinada Az A2
. VALORES EMITIDOS POR EL FONDQO: BONOS DE TITULIZACION
HIPOTECARIA
SERIES N® NOMINAL EN
PRELACION BTH'S CIRCULACION
CODIGO I13IN
Inicial Actual YAct/inic
Seria A Preferente Nominal Unitario 100,000 € 86.404 75 €
(ISIN=E50338620000) | 6.900 | Nominal Total $90.000.000 € 596.192.777.65 € 86,4%
Serie B Subordinada Nominal Unitario 100.000 € 100.000 €
(ISIN=E50338620018) 250 Nominal Total 25.000.000 € 26.600.000€ 100%

AMORTIZACION E INTERESES BTH'S

Actual

Préximo

Fecha Amortizacion
Periodo Actual

18 de mayo de 2.001

Fecha Préoximo Cupdn

20 de agosto de 2.001

Amortizacion devengacda

no pagada 0 Tipo de Interas Serie A - 4,9042%
Amortizacion Calendario NO Sarie B- 5,2641%
Amortizacion Serie A 542870 € Importe Bruto | Serie A —1.081,20€
Amortizaclon Serie B 0 Préximo Cupon Sorio B~ 1.255,60 €
Intareses Brutos Serie A 1.126,23 € Importe Nets Préximo | Serie A — 894,86 €
Interagses Brutos Serig 1.313,15 € Cupon Serie B— 1.111,67 €




ll. VALORES ADQUIRIDOS POR EL FONDO: PARTICIPACIONES HIPOTECARIAS

(Participacion en Préstamos Hipotecarios)

FPRESTAMOS HIPOTECARIOS A LA EMISION SITUAGION ACTUAL
Nimero da Prestamos 12.621 11.633

Saldo Pendiente de Amortizar 715.001.503,85 € 621.192.816,01 €
PH's

Importes Unitarios Préstamos 5665172 € 5339819 €
Vivos

Tipo de Interas 447% 5,88%
TASAS DE AMORTIZACION ANTICIPADA SITUACION AGTUAL

Tasa mensual actual anualizada: 35,33%

Tasa ditimos 12 meses anualizada: 8,78%

Tasa anualizada desde Constitucion del Fondo: Q220

MOROSIDAD AGTUAL Hasta 1 mes De 1 a6 meses Mayor de 6 meses
Deuda Vencida (Principal + 255243 00 € B4.30546 € 1.255,24

Intereses)

Deuda Pendiente Vencimianto

621.060.571,83 €

Deuda Total 255,243 €

54.305,46 € 621.061.827.07 €




FONDO DE TITULIZACION HIPOTECARIA

BANESTO 2
INFORME TRIMESTRAL DE ORIGEN Y APLICACI@N DE FONDOS
(CAJA)
Fecha: 18 de mayo de 2001
A~ ORIGEN: 37.457.981,21 €
a) PRINCIPAL COBRADO
1. AMORTIZACION DE PH'S: 9.427.186,60 ¢
b) INTERESES COBRADOS
1. INTERESES DE PH'S: 379.797.85 ¢
2. INTERESES DE REINVERSION: 25.939.56 ¢
930 56
¢) GASTOS DE EMISION 23.939.6 €
B.- APLICACION: 37.457.981,21 €
1. GASTOS CORRIENTES: 39.847,61 €
2. INTERESES DE BTH'S SERIE A: 7.770.990,95 €
3 INTERESES DE BTH’S SERIE B 328.287.84 €
4. AMORTIZACION DE BTH'S: 37.458.001,88 €
5. INTERES PRESTAMOS SUBORDINADO A: 437.471,09 €
6. INTERES PRESTAMO SUBORDINADO B 42.945 87 €
7. AMORTIZACION DEL PRESTAMO
SURBORDINADO A: 149.109,58 €
8. AMORTIZACION DEL PRESTAMO 232.233,84 €
SUBORDINADO B

9. COMISIONES A FAVOR DE BANESTO: 832.016,58 €



C.- ESTADO DE LA CUENTA DE TESORERIA:

a) EN CONCEPTOQ DE FONDO DE RESER VA

1. SALDO ANTERIOR: 16.802.500 €
2. UTTLIZACION DEL PERIODO: 0 €
3. SALDO ACTUAL: 16.802.500 €

TOTAL 33.630.939,56 €
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DEAL,

MEZZ, DECLINMN

MEZZ. STOPS DECLINN
VIDA RESICUAL DESDE

EECGHA

11/06/00
11/07/00
11/08/00
14/08/00
11/10/00
11/14/0C
41/12/00
11/21/01
1102/
11/03/01
11/04/01
11/03/01
11/06/01
1107101
11/08/01
11/09/01
11110/07
11111701
11201
11/01/02
11/02/02
141/03/02
11/04/02
11/05/02
11/06/02
1107102
11/08/02
11/09/02
11110602
11/11/02
111202
11/01/CG3
11/02/03
11/03/03
11/04/03
11/05/03
11/06/03
11707103
1170803
11/09/03
V110003
1MA1/03
11/12/03
1101704
11/02/04
11/03/04
11/04/04
11/05/04
11/06/04
11/07/04
11/08/04
11/09/04
11/10/04
11/11/04
11/12/04
11/01105
11102105
1105
11/04/05
11/05/05

0
]
24.452.343
Q
- D
23.774.652
0
a0
23.112.433
0
4]
22.467.255
a
0
21.838.695
0
0
21.226.341
0
0
20.629.791
1t
0
20,048.650
0
0
19.440.183
0
0
1B.890.285
0
o
18.354.682%
9
o
17.832.862
o]
0
17.291.603
0
Q
16.797.804
0
0
16.316.848
0
0
15.848.413
0
0
15,.310.806
0
0
14,869.483
0
0
14.439.682
Q
0
14.021.113

PRINCIPAL  SENIOR
AVAILABLE NOTES

§90.000.000
£50.000.000
§50.000.000
£90.000.000
B65.547.157
565.547.157
685,547 157
541,772,505
641,772.505
641.772.505
518,650,072
518.660.072
518,660,072
506,192,817
596.192.817
508.192.817
§74,354.121
574.984.421
574,354,121
553.127.760
553.127.780
553.127.780
532.497.989
532.467.989
532 457.989
512.449.338
512.449.338
512448335
493.009.157
483.009.157
493.009.167
474118873
474118873
474,118.873
455.764,248
455.764.246
455.764.246
437.931.283
437.931,283
437.931.383
420.639.780
420.639.760
420,639,750
403.841.078
403.841.976
403.841.978
387.525.129
387.525.129
387.525.129
371.676.716
I71.67ETI6
371.676.716
356.416.738
356.416.738
356.4168.738
342 520028
342.520.028
342.500.028
329.024.996
329.024.856
329.024.556

MEZZANIE
NOTES

25.000.000
25.000.000
25.060.000
25.000.000
25.000.000
25.000.000
25.000.000
25.000.000
25.000.000
25.000.000
25.000.000
25.000.000
25.000.000
25.000.000
25.000.000
25.000.000
2:3.000.000
25,000.000
25.000.000
25.000.000
25.000.000
25.000.000
25.000.000
25.000.000
25,000.000
25.000.000
25,000,000
£5.000.000
25.000.000
23.000.000
25.000.000
26.000.000
25,000,000
25.000.000
25.000.000
25.000.000
25.000.000
25.000.000
25.000.000
25.000.000
25.000.000
25.000.000
25.000.000
25.000.000
25.000.000
25.000.000
25.000.000
25.000.000
25,000,000
25.000.000
25.000.000
25.000.000
24.848.172
24.949.172
24948172
23.876.402
23.876.402
23.976.402
23.021.750
Z3.031.780
23.021.7580

715.000
7.00%
1,00%

11/05401

ZERIE A
PRINCIPAL

a
]
24.452.843
o]
0
23.774.652
G
0
23,112,433
0
0
22.467.2535
0
0
21.B3B.693
]
0
21.226.341
0

Q
20.629.791
G
0
20.048.650
0
0
10.440.183
0
0
15.690.483
0
Q
18.354.628
Q
0
17.832 8632
H
0
17.291.603
0
0
16.797.804
0
0
16.316.843
¥
0
15,848.413
0

0
15.258.977
0
a
13.886.713
Q
0
13.495.Q30
0
0
13.103.845

5.16

MEDIA

0
0
-6,675.626.104
o]

0
-4.303.212.099
0
0
-2.057.006.543

[N olel el

2.009.159.966
0

0
3.905.846.802
g

0
5.693.6822.183
0

0
7.317.767.299
o]

0
8.884.163.49
Q

0
10.370.765.454
G

0
11.765.316.013
a

0
13.017.988.573
1]

0
14,213.697.427
0

- 0
15.353.192.892
0

0
16.474.748.624
0

]
17.269.860.720
0

a
78.128.6852.594
0

0
17.787.792 467
0

0
18.315.180.706
Q

]
19.144.716.122

SERIE B
FRINGIPAL VIDA

o
DOODOOGQDOODGOGDODDOGOOOODOCDDOOOOGDDDODDOOOQOOOO

[4) ]
=
(]
FJ
o @

Q
872,770
0
0
944 652
Q
a
917.268

MEDIA

797

[l 3 )
OOGGOQDOOOOOOOODUGODDOODOOOOOC}DOGI:}CIDDOOOODODDOO

60.384.033

Q

0
1.245.145.473
u]

0
1.296.062.643
0

Q

1.340.130. 269



DEAL

MEZZ. DECLINN

MEZZ. STOPS DECLINN
VIDA RESIDUAL DESDE

FECHA
11/06/05
110705
11/08/05%
11/08/05
11/10/05
1111/03
11H12/05
11/01/06
11/02/06
11/03/06
11/04/06
11/05/06
11/06/06
11/07/06
11/08/06
11/09/06
11/10/06
1111/06
111208
1101707
11/02/07
11703107
11/04K07
11/05/07
11/06/07
1140707
11/Q8/07
11/09/07
411M10/07
1111/07
1112107
11/01/08
11/02/08
11/03/08
11/04/08
11/05/06
11/06/08
11/07/08
11/08/08
11/09/08
11/10/03
11H1/08
11M12/08
11/01/08
T1/Q2/0%
110308
1104408
11/05/0%
11/06/02
11/07/0%
11/Q8/09
11/09/03
11/10/09
11H11/08
1112/08
11/Q1/10
11702710
11/03/10
11104410
11/05/10
11/06/10

I R S L R

R R R ]
_l._l.._'l._h_J.AA._‘A.._‘I._I.._l._i_\.—AA_i_L_'-._\..—\-—l-_'l._l_h..J..—I-_I.—l._\_l..-'l-_l._l._\.-_'...—\-—'l-_l—l_h._l.

PRINCIPAL SENIQR
AVAILAELE NOTES

0 312.921.150

o 315.521.150
13.549.442 315.821.150
0 303.256.121

0 303.258.121
13.154.586 303.253811
0 250.963.853

0 290.963.853
12.770.635 290.863.853
1] 279.026.630

0 278.028.680
12.396.420 275.028.680
a 267.443.175

0 267.443.175
11.847.427 267.443.175
0 208.277.356

0 256,277,356
11.595.822 286.277.350
0 245.440.138

0 245.440.138
11.253.474 245.440.138
0 234.922.872

0 234.922.872
10.820.152 234,922,872
a 224717 122

0 224 717122
10.475.324 224717122
0 214.827.100

0 214.937.100
10.163.608 214,927,100
0 205.426.414

0 205,428.274
9.860.528 205,428.214
0 196,212,769

0 196.212.768
9.565.274 196,212,768
Q 187.273.257

0 187.273.257
§.127.047 187.273.257
0 178.742.465

0 178.742 465
B.B83.674 178.742.485
0 170.468.004

0 170.468.004
9.586.637 170.,468.004
0 162.443.069

Q 162.443.069
§.328.785 162.443.068
0 154.661.027

0 154.661.027
7.728.09% 154.661.047
0 147.438.504

a 147.438.504
7.484.600 147.438.504
Q 140,434,205

0 140,434,205
7.267.312 140,434,205
0 133.642.325

0 133.642.325
7.045.079 133.642.325
Q 1£7.057.205

MEZZANIE
NOTES

22.114.481
22,114,481
22.114.481
24.228.083
21.226.0639
21.228.068
20.367 470
20.367.470
20.367.47Q
12.532.008
19.532.008
19,532.008
18.721.022
18.721.022
18.721.022
17.8939.415
17.938.415
17.938.415
17.180.810
17.180.810
17.180.810
16.444.601
16.444,601
16.444 501
18.730.159
15,730.199
15.730.199
15.044,897
15.044.897
15.044.897
14.379.873
14.379.975
14.378.975
13.734.854
13.734.804
13.734.894
13.109.128
13.108.126
13.109.128
12.511.973
12.511.873
12.511.873
11.932.760
11.832.780
11.832.760
11.371.01%
11.371.015
11.371.015
10.826.272
10.826.272
10.826.272
10.320.695
10,320.885
10,320.685

5.830.3594

5.830.384

9.830.394

9.354.863

9,354 8963

9.354.963

8.884.004

715,000
7.00%
1,00%

1105/01

SERIE A
PRINCIPAL

i]

Q
12.663.030
0
o
12.2904.268
0
a
11.935.173
0

0
11.585.504
0

0
11,166.320
0

0
10.837.217
0

]
10.517.266
0

0
10.205.750
Q

0
9.780.022
0

0
9.498.886
0

1]
9.215.447
0

Q
8.938.51
a

0
8.530.792
0

0
B.274.481
0

0
8.024,935
0

]
7.782.042
D
D
7.220.523
a
0
7.004.298
0
0
6.781.880
G
0
8.585.120
0

2,18

MEDIA

0
0
19.665.685.402
0
a
20.224.070.333
0
0
20.731.385.923
]

0
21.155.131.180
0
g
21.416.041.947
0
a
21.782.805.559
0
0
22,107 293.663
a
0
22.360.797.567
a
0
22.350.620.538
0
0
22.559.854.246
o]
0
22.734.506.885
0
0
22.858.326.85Q
0
0
22.598.067 285
0
0
22.680.298.543
]
0
22,734.641.838
0
a
22.739.128.528
o]
0
21.766.662.603
a
]
21.755.352.449
Q

0
21.720433.174
0
]
21.645.290.380
0

SERIE B
PRINCIFALVIDA,

0
0
BB6.412
0
Q
850.559
0
0
B35.452
a
0
310.985
Q
a
781.6807
0
]
758.605
0
0
736.2089
0
0
714,404
a
0
B85.302
0
0
664,922
0
0
645.081
0
0
§25.766
0
]
597.155
8]
u]
979,212
0
a
261.745
0
Q
544743
0
a
505.5877
0
0
490.3N1
0
a
475,432
0
a
460,958
0

787

H
0
1.375.597.978
4]
0
1.415.684.923
0
0
1.451.197.713
8]
0
1.480.858.163
0
0
1.488.1£2.936
0
0
1.524.796.459
0
0
1.547.510.556
0
]
1.265.255.630
0
0
1.564.543.438
0
0
1.579.189.797
0
0
1.581.415.483
o
Q
1.600.083.005
0
0
1,581.864.710
4]
0
1.587.620,926
0
0
1.501.424,929
0
]
1.591.738.857
0
0
1.523.807.802
Q
0
1.522.874.671
a

0
1.520.430.322
0
4]
1.515,170.327
a



DEAL

MEZZ. DEGLINN

MEZZ. STOPS DECLINN
VIDA RESIDUAL DESDE

FECHA
41/0710
11/08/10
11/09/10
11710110
1111710
111210
110111
111027111
110311
11/04/11
11405111
11/06/11
110711
11/08/11
1G9/
1110/
11111/11
11712711
11/01/12
11/02/12
11103/12
11/04/12
11/05/12
11/06/12
11/0T12
11/08/12
11/09/42
11/10/12
1MM112
112112
11/01/13
11/02/13
11/Q03/13
11/04/13
11/05/13
11/06/13
T1/07/M13
110813

PRINCIPAL SENIOR
AVAILABLE NOTES

0 127,057.205
§.637.204 127,057.205
G 120,854,210

a0 120.854.210
6.434.795 120.854.210
] 114.840.421

o] 114.840.421
§.237.711 114.840.421
0 109.010.784

Q 109.010.754
6.045.936 109.010.784
0 102.380.277

0 103.260.377
5.697.78Q 103.380.377
0 87.753.822

0 H7.753.822
5.518.316 87.753.822
0 92.237.506

0 82.237.506
5,345,556 82 237.506
0 B6,891.950

0 36,891,950
£5.179.379 86.651.950
0 81.712.571

0 81.712.571
4.734.008 B1.712.571
0 76.873.553

0 76.973.563
4,581.920 76.875.563
0 T2.381.644

0 72381.644
4.448.784 72.381.644
0 f7.532.859

0 B7.932.859
4.3090.501 67.922.859
0 63.623.358

q £3.623.358
70.773.358 63,622,358

MEZZANIE
NOQTES

8,894.004
£.884.004
B.458.795
B.459.795
8.459,795
8.038.829
8.038.529
8.036.829
T.630.735
7.630.785
7.630.755
7,235,226
7.235.226
7.235.226
7.150.000C
7.150.000
7.150.000
7.150.600
7.150.000
7.150.000
7,150,000
7.150.000
7.150.000
7.150.000
7.150.000
7.150.000
7.150.000
7.150.000
7.150.000
7.150.000
7.150.000
7.15Q.000
7.150.000
7.130.000
7.150.000
7.150.000
7.150.000
7.150.000

715.000
7.00%
1,00%

1105/

SERIE A
FRINGIFAL

]
6.202.8994
0

0
5.013.720
0

]
5.829,637
0

it
£.650.407
0

0
5.606.254
0

0
5.516.318
0

Q
£.345.556
0

]
5.179.379
Q

o
4.739.008
0

Q
4.591.920
o

0
4,448.784
0
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