¥ Comisidn Nacignai
dal Mersade do Valoms

REGISTRO DE ENTRAD
2007020709 26 l'-"EBA 2007

LT

COMISION NACIONAL MERCADO VALORES
Division de Mercados Primarios

Paseo de Ia Castellana, 19

28046-MADRID

Att: ANGEL BENITO

Madrid, 26 de febrero de 2007

Ref.:F.T.H. BANESTO 2

Estimados sefiores:

En relacion al asunto de referencia, adjunto les remitimos la siguiente
informacion 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 historicas; y vida media residual de los Bonos de

Titulizacion Hipotecaria.

Atentamente,

Vs
Igfg&d?é Ortega Gavara
-=Director General
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DENOMINACION DEL FONDO:

antander Central Mlspane

[FONDO DE YITULIZACION BE HIPOTECARIA : BANESTO 2 |

INFORMACION Fi .
CORRESPONDIENTE AL: TRIMESTRE/SEMESTRE20/1 172008 - 19/32/7007 _JANC: 2007
E‘i
Parsonas que asumen la respensabilidad de esta informacion Firma:
¥ Cargos gue occupan: “
lgnacic Urega Gavara-Birecior General
.. DATOS GENERALES SOBRE EL FONDOQ
Fecha de Constitucion ded % de mayo de 2000 Agencia de Banesio
Fondo pagoe da Bonos
Fecha de Desembolso BTH'S 11 de agosto de 2000 Negociacion Mercade  [AIAF
Fecha Final Amortizacton 18 ds agosto de 2030 Agencia de Moody's
BYH'S Calificacion
Sociedad Gestora Santander de THulizacion Calificacion iniciat Actial
Originador PH” s Banesio Emision principal Aad Aaa
Emision subordinada A2 A2
. VALORES EMITIDDS POR EL FONDG: BONOS DE TITULIZACION
HIPOTECARIA
SERIES
PRELACION NYBTA'S KOMINAL EN CIRCULACION
CODIGO 18N
INICIAL ACTUAL SACHIn
Serie A Preferente Nominal Unitarie 100.000,00 € 25.268.78 €
{ISIN=F 50338398003} 6.500 Nominal Total 590.000.000,00 £ 174.354.582,00 € 2527 %
Serie B Subordinada Nominaj Unitario 100.000,00 € 48.819.28 €
{ISIN=ES0338398011) 250 Nominal Total 25.000.000 00 € 12.204.82181¢€ 48,82%

AMORTIZACION £ INTERESES BTH'S

Actuat

Préximo

Fecha Amortizasion
Periodo Actuai

19 de febrero de 2007

Fecha Proximo Cupodn

18 de mayo de 2007

Amortizacion devengada

no pagada g Tipo de interés Serte A - 4,152%
Amortizacion Calendario NO Serie B - 4,512%
Amortizacion Serie A 1,432,774 € fporte Sruto Sere A-252.84 €
Amortizacién Sarie B 276805 & Préximo Cupdn Sene 8 -531,04 €
intereses Brulos Serle A 261 07 £ hnporte Neto Praximo Serie A - 207,41 €
Intereses Bruios Serie B 553,68 € cupon Serie B- 435,46 €
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Hi VALORES ADQUIRIDOS POR EL FONDO: PARTICIPACIONES HIPOTECARIAS

{Participacion en Préstamoes Hipotecarios}

PRESTAMOS HIPOTECARICS A LA EMISION SITUACGION ACTUAL
Namero de préstamos 8,789 5.581

Saide Pendiente de Amortizar 545.000, 751,44 £ 1R8.550416 07 &
PH's

Irmportes Unitarios Préstamos B1.838,04 € 3342780 €
Vivos

Tipo de interés 5.73% 4,39%

TASAS DE AMORTIZACION ANTICIPADA

SITUACION ACTUAL

Tasa mensuat actual anualizada; 12.71%
Tasa Oltimos 12 meses anualizada; 17,58%
Tasa anualizada desde Constitucion dei Fondo 13,14%

MOROSIDAD ACTUAL

tHasta 1 mes

De i a8 meses

Mayor de 6 mes.

Deuda Vencida{Principal+intereses) 5702389 € 2089575 € 504347 €
Deuda Pendiente de vencimisnio 186,406,189 09 £
57.023.69 £ ZDBOETEE 188.501.212,66 €

Deuda Total
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a¥ Santander Central Hispano
FONDO DE TITULIZACION HIPOTECARIA

BANESTO 2

INFORME TRIMESTRAL DE ORIGEN ¥ APLICACION DE FONDOS

(CAJA)

Facha: 19 de febrers de 2607

gy PRINCIPAL COBRADO
1. AMORTIZACION DE PH'S:

by INTERESES COBRADOS
ILINTERESHES DE PH'S:
2. INTERESES DE REINVERSION:

8. APLICACION:

1. GASTOS CORRIENTES:

2 INTERESES DE BTH'S BERIE A

3 INTERESES DE BTH'S SERIE B

4. AMORTIZACION BTH'S SERIE A

3, AMORTIZACION BTH'S SERIE B:

6 INTERES PRESTAMO SUBORDINADO A

7 INTERES PRESTAMO SUBORDINADO B
8. AMORTIZ. DE PRESTAMO SUBORDINADG A:

9, AMORYIZ. DE PRESTAMO SUBORDINADG B:
16. COMISIONER FLJA A FAVOR BANESTO:

il, COMISION VARIABLE A FAVOR BANERTO:
12, GISPOSICIONES DE FONDOS BE RESERYA

PRINCIFPAL Y SECUNDARIO:

12.821.165,89 £

10.677.828,37 €

207034333 €

172.893,89 €

)

12.821.165,6%

1318227 £

ah

1.801.38300
137.672,50

o

©.885.906 00
692.012,50

106.232 24
0,00



C.- ESTADO DE LA CUENTA DE TESORERIA:

a) EN CONCEPTO BE FONDO DE RESERVA

L SALDO ANTERIOR: 11.828.240.67 £,

T UTILIZACION DEL PERIODOG: -6534.875,70 €

3SALDO ACTUAL: 11.193.564.96 £
b EN CONCEPTO DE COMISIONES RETENIDAS 0,00

TOTAL (ATH) 11.193.564,56 €
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ene-02
foh-0F
mariz
abr-02
may-G2
jun-02

Jul-02
ago-0z2
sep-02
ocl(2
non-02
dhc-02
ens-03
feb-03
mar)3

1
1
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b
13
i
12
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fgd rav-0E

dig-0&

Outstanding
hefore
prepayment
0, 166385

F2.2685.¢
G99 8141
£97 249 8
695 575.9
592.092.4
683.450,3
GB6.596,5
584.284,1
B81.661.9
£79.029.8

476 3882
G73.738.5
5710751

660,328, 7
557.618.2
£54.998.7
52 185, 1
B4 4403 T
RB46.706,2
843 6616
B41.206,7
636.441,5
635.666,0
632,880,2
630,084,0
GET.277.4
624,980.6
621.632.8
§18.754,8

3870378
584 085,89
5811837
5782307
ST5.286.8

SE4.265,9
556.388.%
553.400.5
SB0.401.F
5572913

4 365,7
541,338,
548.292,7
5482728
G482 2ad
535.198.8
516.144.6
533.0722
536,002,
53144
525.814.4

514,
511,299
508183
508.075,
501,54
S8, B
406,65
45258
ARG 34
48612
482,32

PREPAYMENTS -BANESTO 2

February 12th 2007

Real
outstanding
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646.631,2
6211528
B15.8228
80981148
B02.843.1
5878612
LEB.BUG,
531.317.2
3556189
546577 8
54132000
5354016
5258000
515.860.9
S0%.614.8
S03.820.%
498.375,4
433.101,2

4754440
£59.2468.4
483.869,7
457 362,89
451 .488.5
448.016.C

4403073

4224382
A16.065 %

3320700
383.204.8
F7EH08,1
369.250,3

320.083.4
I34L53
3020829

w

—oor o B R R D RY RO R LG B3 Ry

v

Average Monthky
1.17%  Remaining Single Singie
Prepayment  at the end menthiy CPR monthly CPR
waCtor of the month mortality mortaity
17,58%
6.14% §.14%
B.G4% 5,94%
5.72% 3.87%
95.21% 5,03% 2.83%
3 5,06%
7.20%
6,80%
1G,14%
801%
85,92% 5,68%
57 88% £.94%
86,86% 22, 30,33%
d 5.94% 5,56%
&.80% 7.05%
A 2,80% &%
85.71% &.585% 5.45%
8771 8,84%
A3,98% 10,99%
46% 0,79%
82.50% 0 80%
§1.55% 0.94% *0,73%
2142% 0,83% 10,80%
0,83% $0.56%
$.87% 1.06%
3,97% 10,99%
71 81% G,86%
77.3%% 0,84%
78.90% ¥
T6.30% 160,58%
T5.73% 2%
T5,28% o
Ta,47%
T3,95%
73.26%
TEE3%
T2086%
4,48%
TO.78%
FO.08%

54

30

&
5 10.42%
54 44%
58,37 0 84%
57,

5 83,

5 52,

55,50% 54,

54.94% 56,

54,30% 80,

53 58, 0,97%

5 58, 5.98%

5 5 0,08%

51, 5 100%

5

n

BB E DN

Quitsianding
after
prapayment

715.001.50
T44.176,54
£83,4897,75
682,503,268

852.207,35
E42.731,80
£532.381.78
§22.68525
§13.110,80
803 666,15
594 350,23
SBSIET

S75.097.41
567.157.27

541.083,02
532.601.82
524,256,594
$16.025.49
50790778
499.901,38
482.005,04
484.230.38
176,562, 72
469.000,86

448.934.64
£39.781 55

34%.550.91
343.753.22
338058, 74
332.430.43
J2e.608.11
2% 450,44
31E.0B8.35
31079443

ZRG.561,7%
275.768.73
27104570
26G406,13

252 BTD B2
74B3.406,78
244.130.43
235525,83
23572815

Principal
Availabie

26021




SEAL 715.000

MEZZ. DECLINN 7.00%
MEZZ. STOPS DECLINN 1.00%
VIDA RESIDUAL DESDE 1402/07
2,88 313
BERIE A SERIEB
PRINCIPAL SENIOR MEZZANIE PRINGIPAL  VIDA PRINCIPAL VibA
FECHA AVAILABLE NOTES NOTES MEDIA MEDIA
880,000,000 25.000.000
117066220 iy 590.000.000 25.000.000 O o ] O
Mo7I6 1 i 630.000.000 25.000.000 o 0 ] )
1188/60 1 32.038.736 B%.000.0010 25.000.000 32.036.736 {76.087.248.748) Q g
110880 1 0 657.963.264 25.000.000 2 0 ] 0
111000 1 ] B57.963.284 25.000.600 0 G O 0
1100 1 30755918 657 963 264 25.000.000 30.755.918 170 215.757.064; G 0
11/12/80 1 o §27.207 347 25.000.000 0 8 o 0
ERTISY TS 0 627 207 247 25000000 0 [ G 0
02/01 1 28522407 B827.207.347 25.000.000 28.522.101 {64.882.924.270) O 0
10301 1 0 547 585,246 25,000,050 i} G 4] o
110401 1 G 597 .685.246 25.000.000 G g o] 0
1405/01 1 28335018 597.685.248 25.000.000 28335018 {50.560.208.368) oy G
1108/01 1 Y 569.350.228 25.000.000 4} G ] 2
TYOTIOT 1 O 559.350.228 25.000.000 i 1} 0 g
1RO 1 27.182.854 560.350.228 25.000.000 27152854 {54 857 B36.585) 0 0
110801 1 a 542157 274 25.000.000 4] o 0 il
1110101 ol 542.157.274 25.000.000 o o 0 a
1IN 1 Z6.084.268 542187 274 25,000.000 26.094.258 {50.048.782 181} I 0
EERa Vil o 516.083.018 25.000.000 o] o 4 o
1101402 1 G 516.063.018 25.000.000 0 & a G
0202 1 25.037.332 516.0683.019 25,000.000 Z5.037.332 {45.718.168.385; & 4
10302 1 o 491.025.688 25.000.000 s G g G
1184162 o 491.025.888 25006 500 I8 o o o
TGEI02 1 24.020.848 491,025.686 25.006.000 24.020.848 (41, 723.565.668) o 53
1 G 467.005.038 25.000 000 0 G 0 [
H 3 467.905.038 25.000.900 = g j 0
i 23004377 467 003038 25.000.060 23.504.377 O 1§
1 3 444 000,652 25.000.000 & i O 0
1 Y 444 000 6672 25.000.000 0 i G 8
1 22088043 444.000.862 25.000.002 22.086.025 {34.268.530.408) g g
P07 Y 421934637 25.000.000 g B & 2
110103 1 I 421.934.837 25.000.000 O 0 o [
110203 1 21183532 421,834 537 25.000.000 21.163.532 A.918.820.153) 2 G
10303 il A00.771.105 25.000.000 i a g G
10403 o AOL77T.05 25,000,000 0 O Q ]
THO503 1 20283578 400.771.105 25.000.000 20.285.578 {27.845.530.684; ; 0
1106/83 1 4] 380.475.529 25.000.000 1] O [§ 0
1 0 80475529 25.000.000 O G 0 0
110432288 380.475.529 25.000.000 18.432.265 124 673208 583 G 4]
1 It 361.043.264 25.000 0600 0 4] [ O
Y 361.043.264 25.000 000 Iy 0 g iy
1 18831280 3681.043.264 25.000.000 7.587.578 {20.982.082.128) 2832 7 {1.144 877 .919)
1 a 343.375.686 24 036 258 ] g ] g
1 0 343.375.688 24.036.298 3 2 0 0
1 P 51072 343.375.688 24.G38.298 16.892.581 {18 295 078.427; 1684817 {1.280.855.560)
1 o 326.683.086 22 867 B17 G G & G
1 5} 326.683.0086 228687 817 G 0 O G
05004 1 17120508 320.683.088 22867 817 18 008 672 {18.096.474.344) 1.120.033 {1.128.7563.204)
11108/04 1 g 310682624 21.747.784 3 a o 5
10704 3 a 310682624 21.747 784 0 o [ i
1 §5.341.028 310.6882.824 21.747.784 18.271.5588 3858 507 308; 1.0685.039 5153
1 4 295.410.636 20.678.745 & 0 G 4
1 G 2895 410,638 20878748 4. o Iy
1 5580428 295.41G.638 20878745 14835914 12.030.727.229; 1.024.514
K il 280774732 19.654.231 g o 3
H 0 2B0LTVATI2 19,654 231 i 0 Iy
1 15008127 2BOTTATIY 15,654 2314 14024472 {10,237 520.831; 0%
i G 266.750.310 18.872.522 ] 5 g




DEAL 715,000

MEZZ DECLINN T.00%

MEZZ. STOPS DECLINN 1.00%

ViDA RESIDUAL DESDE TUORIGY

2,88 3,13
SERIE A BERIE B
FRINCIPAL  SENIOR WMEZZAMIE PRINCIPAL  ViDA PRINGIPAL YiDA

FECHA AVAILABLE NOTES NOTES WMEDIA MEDIA
1HOA05 1 a 286.750.310 18.672.522 g Y i o
110505 1 14377131 266.750.310 18.6872.522 13.436.571 (8.6812.842.174; 940.580 . {B02.898.952)
11/08/05 1 0 251313738 17.731.982 3 G ] G
110705 1 & 253313738 17.731.982 G 0 3] o
1140805 1 13721720 253313738 17.731.982 12.824 037 (7.040.396.273) 847.883 {492.827.73%)
11/09/06 1 Y 240.488.702 16.834.279 G G g ¢
111008 1 0 240.488.702 168.834.279 It 0 0 a
111305 1 13143546 240 488,702 16.834.279 12.282.688 (5.813.845.223} 859.858 {397.855 166
1208 1 0 228.208.014 15.974.421 iy I 0 o
AaT0e 1 o 228.206.014 15.974 421 O G 4] o
11702006 1 12.587.839 228.206.014 15.874 421 11.764.338 (4.293.982 574} §23.504 {300.578.780)
1103106 1 ] 216,441 B78 15.150.817 7 0 a 0
110408 1 o 216.441.678 16.160.517 0 b} 3] G
11/05/06 1 12.053.764 216.441.678 15150817 11.285.200 {3.108.195.280) 788.564 {217.843.570)
11/06/08 1 0 206.176.478 14.362.353 0 4 0 0
1107/08 1 G 205.478.478 14.362.353 0 Q 0 ¢
1088 1 11.476.211 205.176.478 14.382.353 10.725.430 {1.973.479.208) 756G 780 {138.143.545}
110806 1 0 194.451.047 13.611.573 & 0 a O
THHGIGE 1 0 154.451 047 13.611.573 0 0 ol o
11106 1 10.886.768 194,451,547 13.611.573 10.288.005 {944.656.480) 718780 (66.125.954)
11206 1 0 184.183.042 12.882.813 G i} 0 c
1HONE7 A G 184.153.042 12.852.813 G 0 O i
102167 1 10.516.465 184.183.042 12.882.813 5.528 463 4] 487.992 0
110387 1 0 174 354,579 12.204.821 g s} 0 o
10407 2 174.3564.579 12.204.821 ] 0 G 4
TB6/07 1 10084965 174.354.57¢8 12.204.821 9.408.138 837148 078 658422 82.600.222
BT Q 164 948 444 11.548.391 o & O o
10T 1 0 164.948.444 11.546.301 a It 1] O
1170807 1 9.543.068 164.948.444 11.546 341 2.8918.756 1.814.2584 867 824,313 113.000.841
10T o 158020888 10.922.078 Y i 1y 0
TH00T 1 4 156.020.688 .922.078 o [ ¢ 0
0T 2.131.078 156.028.688 108522078 8.533.71¢8 2.328.705 087 587.360 183,074 355
i u‘ErG? i & 147 485870 324,718 [ 3 I ¥
TY00E [ 147455970 t0.3z24718 g 0 U 0
':1!02!08 1 8.735.291 147495870 10,324,718 3.183.823 Z.975.795.417 5771458 20R585875
THEE08 1 a 139.332.147 28753250 i3 0 G G
11/64/08 1 0 138.332.147 5753 250 U 0 ¥ G
THOSME 4 8.355.080 139332147 §.753.250 7.3(38.503 3.552.869.068 D468 595 248.700.835
110808 1 H 131.523.6843 §.206.855 : G G jH o
11o7ies 1 ¢ 131.523.643 9.206.853 G I g G
11/08/08 1 7385795 131.323.642 8206 655 7380802 4931336188 5158303 282183 833
11/459/08 1 8 124.183.742 B.690.762 G 0 g 3
11410/08 1 0 124.153.742 3.680.762 a g 5} 1
1T1A08 1 T.541.141 124.153.742 8.890.762 747755 4.503.541.455 443348 315.247.802
111208 1 1) 117.105.948 23.197 418 2 0 0 a
11N 1 i} 147,105 946 3.197 4186 33 a g a
110208 1 7210123 117.105.946 4157418 8.738.433 4.925.734.267 471.680 344.805.599
1103/08 1 0 110.387.513 7725728 0 1} 0 ol
1104169 3 o 10.367.513 77257728 G 0 a G
1105108 1 §8G0.2%7 110.367.513 77IRT26 $41.333 5.2581.893.458 450,843 389732542
110889 1 g 103.928.180 7274833 o 0 o o]
THOTIGE 1 iy 103.826.180 7274833 g 0 a a
11/08/08 1 B.357.208 03 926180 7.274.833 §.232 378 5.883.926.562 124 833 13,847,330
W0 1 O 97 693 804 7.150.000 0 o It 2
A0 4 87.693.804 755000 J ¢ 3 O
THIH0R 1 5.077.510 G7.693.804 7160000 g 6.101.820.383 o o
T2 0 91.616.794 7,156,000 al o G O
LG T 0 $1.616.264 7.150.000 o o O 0
110210 1 5.808.912 $1.618 704 7.130.000 5508912 £.308.568.082 O g
1H0E8 G 85.807.382 7IE0.000 o o G ]
1104710 3 & 25807 382 50.00 I g O 5
1HO5/10 1 5.560.897 85.807.382 T50.0080 5.550.997 8.577.831.118 [ o
1H0eM10 1 il 80.256.385 7.150.000 a g 0 0
THOTHAR Y g 80.253.388 T.150.000 i 0 G ¢
10sMn 5.180.203 B0,258.385 7AS0.006 5.180.283 5.815.235.878 0 2
110810 o & 75.076.082 7180000 o G 2 I
11/1018 3 78.076.002 7.150.000 o 2 4 g
114140 1 gei 75076087 7. 150.000 45348 735 §.778.188 805 i 2
1210 1 G 70.126.357 780,000 O ] 5 G
15011 4 FRTE8.357 7154 400 ¥ [y l Y
1020 a7 ] 70126357 7.150.000 4728378 2% 0 i
O 85.397.987 7.150.000 0 U o 3
11704711 1 85.387.981 7.150.000 5 G ¥ G
P15 1 55.397.981 7.150.080 ] €.999,597 144 G

‘ 50.882.112 50.000 } G
G0.882 117 B ; g
a8z 112
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