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BSCH

Titulizacion

Santander Central Hispano

Madrid, 1 de marzo de 2001

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

Estimados sefiores:

En relacién al asunto de referencia, adjunto les remitimos la siguiente
informacién periddica:

e Informe trimestral de los Bonos de Titulizacion Hipotecaria.

¢ Informe trimestral de las Participaciones Hipotecarias.

* Informe tnimestral de origen vy aplicacién de fondos (caja).

* Tasas de Prepago histdricas; y vida media residual de los Bonos de
Titulizacidn Hipotecara.

Ignacio Prtega Gavara
Directior, Ge



DENOMINACION DEL FONDO:

INFORMACION
CORRESPONDIENTE AL:

[ FONDOQ DE TITULIZACION HIPOTECARIA: BANESTO 2

TRIMESTRE/SEMESTRE [18711/00 - 19/02/01 "] ANO: [ 2066701 |

Personas que asumen la responsabilidad de esta informaclén y cargos qua | Firmé

ocupan:

lgnacio Ortega Gavara - Diractor General

. DATOS GENERALES SOBRE EL FONDO

Fecha de Constitucién del | 8 de mayo de 2000 Agente de Pago Bonos Banasto

Fondo '

Fecha Desembolso BTH'S | 11 de agosto de 2000 Negociacion Marcado AlAF

Fecha Final Amortizacldn | 18 de agosto de 2.030 | Agencia de Calificacion Moody's

BTH'S

Sociedad Gestora BSCH de Titulizacion Calificacidn: Inicial | Actual

Qriginadar PH's Banesto Emision Principal Aaa Aaa
Emision Subordinada A2 AZ

. VALORES EMITIDOS POR EL_ FONDQ: BONOS DE TITULIZACION
HIPOTECARIA
SERIES N® NOMINAL EN
PRELACION BTH'S CIRCULAGION
CODIGO ISIN
Inicial Actual %Act/nic
Serio A Preferente Nominal Unitario 100.000 € O1.833,45€
{ISIN=ES0338620000) 6.900 Nominal Total 690.000.000 £ £33.650.807.86 € 891,83%
Serie B Subordinada Nominal Unltario 100.000 € 100.000 &
{ISIN=ES0338620018) 250 Nominal Total 25000000 € 26.600.000 € 100%
AMORTIZACION E INTERESES BTHS
Actual Proximo

Fecha Amortizacién
Periodo Actual

19 de febrero de 2.001

Fecha Proximo Cupén

19 de fabrero de 2.001

Amortizacion devengada

no pagada 0] Tipo de Interés Serie A - 5,0461%
Armortizacion Calendario NO Serie B - 5,4466%
Amortizaclén Serie A 3.201,15€ Imporie Bruto | Serie A-1.126,23 €
Amortizacion Serie B 0 Préxima Cupdn Serle B —1.313,15 €
Intereses Brutos Seria A 1.284,74 € Importe Meto Proximo | Serie A — 923,51 €
Intereses Brutos Serie B 1.441,59 € Cupdén Serie B —1.076,78 €




lll. VALORES ADQUIRIDOS POR EL FONDO: PARTICIPACIONES HIPOTECARIAS

(Participacion en Préstamos Hipotecarios)

PRESTAMOS HIPOTECARIOS A LA EMISION SITUACION ACTUAL
MNimero de Prestarmos 12.621 12.201

Saldo Pendiente de Amaortizar 715.001.503,B5 € B658.650.797,72 €
FH's

Importes Unitarios Préstamos 96.651.73 € 53.983,35 €
Vivas

Tipo de Interés 4,47% 3,74%

TASAS DE AMORTIZACION ANTICIPADA

SITUACION ACTUAL

Tasa mensual actual anualizada: 8.01%

Tasa dltimos 12 meses anualizada: 8,01%

Tasa anualizada desde Constitucidn del Fondo: 6,29%

MOROSIDAD ACTUAL Hasta 1 mes De 1 a 6 meses Mayor da 6 mesaes
Deuda Vencida (Principal + 200.,306.47 € 63.24536 € 333,18
Intereses)

Deuda Pendiente Vencimiento 658.550.245 48 €
Deuda Total 200.306.47 € £53.24536 £ §58.5650.678,66 €




FONDO DE TITULIZACION HIPOTECARIA

BANESTO 2
INFORME TRIMESTRAL DE ORIGEN Y APLICACION DE FONDOS
(CAJA)
Fecha: 19 de febrero de 2001
A.- ORIGEN: 31.867.931,47 €
a) PRINCIPAL COBRADO
1. AMORTIZACION DE PH'S: 22.010.671,63 ¢
b) INTERESES COBRADOS

1. INTERESES DE PH'S; 9.423.452 22 ¢
2. INTERESES DE REINVERSION: 433.807,62 ¢
B.- APLICACION: 31.867.931,47 €
1. GASTOS CORRIENTES: 42.552.45 €
2. INTERESES DE BTH'S SERIE A: 8.864.674,91 €
3 INTERESES DE BTH’S SERIE B 360.396,91 €
4. AMORTIZACION DE BTH'S: 22.087.912.44 €
5. INTERES PRESTAMOS SUBORDINADO A: 232.785.06 €
6. INTERES PRESTAMO SUBORDINADO B 22.696,52 €

7. AMORTIZACION DEL PRESTAMO
SUBORDINADO A: 0 €
8. AMORTIZACION DEL PRESTAMOQ 256.913,18 €

sUBORDINADO B
9. COMISIONES A FAVOR DE BANESTO: 0 €



C.- ESTADO DE LA CUENTA DE TESORERIA:

a) EN CONCEPTO DE FONDO DE RESERVA

1. SALDO ANTERIOR: 16.802.500 €
2. UTILIZACION DEL PERIODO: 0 €
3. SALDO ACTUAL: 16.802.500 €
b) RETENCION DE GASTOS DE EMISTON 25.939,56 €

TOTAL (A+B) 16.828.439,56 €



DEAL 118,968
MEZZ. DECLINN 7,00%
MEZZ. STOPS DECLINN 1.00%
VIDA RESIDUAL DESDE 11/02/01
6,29 9,99
SERIEA SERIE B
PRINCIPAL SENIOR MEZZANIE PRINCIPAL VIDA PRINCIPAL VIDA
FECHA AVAILABLE NOTES NOTES MEDIA MEDIA
114 .806.340 4.158.650
11/06/00 0 114.806.340 4,159,650 0 0 0 0
110700 1 0 114,806,340 4.155.650 0 0 0 0
11/08/00 1 3.183.467 114.806.240 4.158.650 3.183 467 -585.758.014 0 0
{1/09/00 1 0 111.622.873 4.159.650 ¢ 0 0 0
T1/10/00 1 0 111.822.873 4.159.850 0 0 0 0
11/11/00 1 3.124.991  111.622.873 4.159.650 3.124 991 -287.488.135 0 0
11/12/00 1 ¢ 108.497.882 4.159.650 0 0 0 0
11/01/01 1 0 108.497.882 4.158.650 0 ) 0 0
11/02/01 1 3.067.260 108.497.882 4,159,630 3.067.280 C 0 0
11/03/01 1 0 105430622 4.159.850 0 C 0 Q
11/04/01 1 0 105.430.622 4.159.650 0 0 0 0
11/05/01 1 3.010.510  105.430.622 4.159.650 3.010.510 267.935.415 0 0
11/06/01 1 0 102.4z011M1 4.159.650 0 0 0 0
11/07/01 1 : 0 102.420.111 - 4.158.650 0 0 0 aQ
11/08/01 1 2854724  102.420.111 4.138.650 2954724 534,805,099 0 0
11/09/01 1 0 99.465.387 4.158.650 0 0 Q Q
11/14/01 1 0 99.465.387 4,152,650 0 0 0 0
11/11/01 1 2.899.886 99.465.387 4,155.650 2.899.886 791.668.9868 0 ]
11/12/01 1 0 96.565.501 4.158.650 Q 0 Q ]
11/01/02 1 0 96.565.501 4,159,650 0 0 0 G
11/02/02 1 2.845.981 96.565.501 4.158.850 2.845,981 1.038.783.015 Q o
11/03/02 1 0 23.719.520 4.1598.660 O 0 0 0
11/04/02 1 0 93.718.520 4.159.650 0 0 0 G
11/05/02 1 27928992  93.719.520 4.159.850 2792992  1.268.012.476 0 0
110602 1 0 90.926.528 4.159.650 0 0 0 0
11/a7/02 1 Q 20.926.528 4.159.650 o 0 0 0
1108/02 1 2.733.354 909286528 4.159.650 2.733.354 1.492.411.410 0 0
1108/02 1 0 88.192.172 4.1589.850 0 0 0 0
110702 1 0 88.193.173 4.159.650 0 0 0 0
11/11/02 1 2.682.318 88.193.173 4.159.650 2.682.318  1.711.318.818 0 0
1112702 1 0 85.510.855 4,159.650 0 0 V] 0
11/01/03 1 a 85.510.855 4.159.650 0 0 0 0
11/02/03 1 2.632.151 85.510.855 4,159.650 2.832.151 1.821.470.268 o 0
11/03/03 1 0 824878704 4.159.630 0 0 0 0
11/04/03 1 a 82.876.704 4.159.650 0 0 o o
11/05/03 1 2,582,838 82878704 4.159.650 2082839  2.115.344.984 0 0
11/06/03 1 0  80.295.865 4.158.680 o 0 ¢ 0
11/07/03 1 0 B80.295.885 4.159.650 0 0 0 0
11/08/03 1 2528293  B80.295.865 4.159.6850 2.528.293  2.303.275.297 0 o
11/09/03 1 0 77787572 4.159.850 0 0 0 0
11/10/03 1 0 77.767572 4.159.650 0 0 0 0
11/11/03 1 2480780  TT.767.572 4.159.650 2480780 2488222625 0 0
11/12/03 1 0 75286.792 4,158,650 0 0 0 0
11/01/04 1 0 75285792 4.158.850 0 0 0 0
11/02/04 1 2.434.078 75.288.792 4.159.850 2434078  2.865.315.150 0 0
11/03/04 1 0 72832.714 4.159.650 0 0 o] 0
11/04/04 1 0 72852714 4.159.650 0 0 0 )
11/05/04 1 2383172 72852714 4.152.650 2388172 2829984 293 0 0
11/06/04 1 0 70.454.542 4,159.650 0 0 0 0



DEAL

MEZZ. DECLINN

MEZZ. STOPS DECLINN
VIDA RESIDUAL DESDE

FECHA
11/07/Q4
11/0B8/04
11/09/04
11/10/04
11/11/04
11/12/04
11/01/05
11/02/05
11/03/05
11/04/05
11/05/05
11/06/05
11/07/08
11/08/05
11/09/05
11/10/05
11/11/05
11/12/05
11/01/06
11/02/06
11/03/06
11/04/06
11/05/06
T1/08/08
11/07/06
11/08/08
11/09/06
11/10/08
11/11/06
11/12/06
11/01/07
11/02/07
11/03/07
11/04/07
11/05/07
11/06/07
11/07/07
11/08/07
11/09/07
11/10/07
11M11/07
11/12/07
11/01/08
11/02/08
11/03/08
11/04/08
11/05/08
11/06/08
11/07/08
11/08/08

. U . U A T A O N . 1 . A e L R T T T T e e

PRINCIFAL SENIOR
AVAILABLE NOTES
0 70,464,542
2327623  70.484.542
0 68.136.918
Q £8.136.218
2.283.508 68.136.918
0 85.853.311
0 65.853.311
2.240.344 65.853.311
0 63.612.9587
0 63.612.967
2.197.821 63.612.967
0 61.415.146
0 £1.415.1486
2.143.502 61.415.146
0 589.281.583
0 =28.281.583
2.102.683 59.281.583
0 27.216.449
0 57.316.449
2.062.583 27.216.449
0 55.388.801
¢  55.388.801
2023180  55.388.801
¢ 53407997
0 53.497.997
1.267.329  53.4097.997
0 51.659.372
0 51.659.372
1,928,617  51.650.372
0 49855992
0 49.855.992
1.882.552  49.4535.992
0 48.087.252
0  43.087.252
1.856.122  43.087.252
0 48.352.558
0 46.352.558
1.795.312 48.352.558
0 445674696
G  44.674.695
1.760.667  44.674.896
0 43.029.213
0 43029213
1.726.617  43.029.213
0 41.415.552
0 41.415.552
1.693.152  41.415552
0  39.833.168
0 39.833.168
1.628.132  39.633.168

MEZZANIE
NOTES

4.159.630
4.158.650
4.1589.650
4,128,650
4.159.650
4,158,650
4.159.6850
4.13%8.650
4.159.650
4.155.650
4.158.650
4.159.650
4.159.850
4,158,650
4.149.711
4.148.711
4149711
4.012.151
4.012.151
4.012.151
3.877.216
3.877.216
2.877.216
3.744.860
3.744 860
3.744. 860
3.616.156
2.616.156
3.618.156
3.489.919
3.489.919
3.4589.919
3.366.108
3.366.108
3.366.108
3.244.879
3.244 879
3.244.679
3127229
3127229
3.127.229
3.012.045
3.012.045
3.012.045
2.802.089
2.899.089
2.899.089
2.788.322
2.788.322
2.788.322

118.966
7,00%
1,00%

T1/Q2/01

SERIE A

PRINCIPAL

0
2.327.623
0
0
2.283.608
0
0
2.240.344
o
C
2.197.821
0
0
2.133.5683
0
0
1.965.134
0
0
1.927.648
0
0
1.890.804
0
0
1.838.625
0
0
1.803.380
0
0
1.768.740
Q
0
1.734.694
0
0
1.677.862
0
Q
1.645.483
Q
0
1.613.660
0
0
1.582.385
0
4]
1.521.618

6,29

VIDA
MEDIA

0
2972374701
0
0
3.126.258.752
0
0
3.273.142.879
0
0
3.406.522.051
0
0
3.803.310.523
0
0
3.407.542.325
0
0
3.519.884.894
0
0
2.620.889.193
Q
0
3.620.120.780
Q
0
3.785.285.159
0
Q
3.875.308.979
Q
0
3.955.102.074
0
Q
3.979.388.955
0
0
4,054.470.280
Q
0
4.124.516.097
0
0
4.186.980.400
0
0
4.166.192.632

5,89
SERIEB
PRINCIPAL VIDA
MEDIA
0 0
0 Q
0 Q
0 0
4] 0
0 o]
0 o
0 0
0 G
0 0
¢ 0
0 0
0 0
8.938 16.320.167
0 0
0 0
137.559 238.527 963
0 0
0 0
134.935 246.391.943
0 0
0 0
132.356 253462243
0 0
0 0
128.704 258.308.455
0 0
0 0
126.237 264,970,661
0 V]
0 0
122.812 271.271.629
0 0
0 0
121.429 276.857.145
0 0
0 0
117.450 278.592.227
0 0
Q 0
115.184 283.812.927
0 0
0 0
112,256 288.716.127
0 0
0 0
110.767 263.089.328
0 0
0 0
106,513 291.633.484



DEAL 118.866
MEZZ. DECLINN 7.00%
MEZZ. STOFS DECLINN 1.00%
VIDA RESIDUAL DESDE 11/02/01
6,29 9,09
SERIEA SERIE B
PRINCIPAL SENIOR MEZZANIE PRINCIPAL VIDA PRINCIPAL VIDA
FECHA AVAILABLE NOTES NOTES MEDIA MEDIA
11/09/08 1 0 38.311.549 2.681.808 "] 0 0 0
11/10/Q8 1 0 38.311.549 2.681.808 0 8] 0 0
1111/G8 1 1.586.507 38.311.549 2.681.808 1.492.062 4.222.536.716 104.444 295.577.570
11/12/08 1 0 36.810.486 2577 364 ] 0 0 8]
11/01/08 1 0 36.819.486 2.577.364 0] 0 0 0]
11/02/02 1 1.565. 4268 36.819.486 2.577.364 1.463.015  4.274.928.902 102.411 299 245023
11/03/09 1 0 35366472 2.474 953 0] 0 o 0
11/04/09 1 0 35.356.472 2.474.953 0 0 0] 0
11/05/08 1 1.534 880 35.356.472 2474 853 1.434 467 4.319.180.682 100413 302.342.648
11/06/05 1 8] 33.8922.004 2.374.540 0 Q 0 0
11/0G7/09 1 0] 33.922.004 2374540 0 a 0 0
11/08/08 1 1.428.452 33.922.004 2.374.540 1.335.002 4,142.510.004 83.450 288875700
1109032 1 0 32.537.003 2.281.080 n] 8] 0 0]
11/10/09 1 0 32.587.003 2.281.080 0 0 0 0
11/11/08 1 1.400.609 32.587.003 2.251.080 1.308.980 4 182.1892.229 91.629 292.753.456
11/12/09 1 0 31.278.022 2,189,462 0 o] 0 0
110110 1 0 31.278.022 2189462 0 0 0 0
11/02/1Q 1 1.373.246 31.278.022 2.189.462 1.283.407 4,218.560,041 £89.839 285.299.203
11/03/10 1 0 29.994 615 2.089.8623 0] 0 0] 0
11/04/10 1 0 29.994.615 2.099.623 0 0 0 0
11/05/10 1 1.346.354 29994 615 2.098.623 1.258.275 4,247.937.139 B8.079 297.355.600
11/06/10 1 0 28.736.340 2011.544 0 0 0 Q
110710 1 0 28.736.340 2.011.544 0 0 Q 0
110810 1 1.275.816 28.736.340 2.011.544 1.192.352 4.135.075.189 83.465 289.455.263
110810 1 0 27.543.988 1.828.079 0 0 1] 0
111010 1 0 27.543.088 1.828.079 1] 0 0 Q
111110 1 1.250.802 27.543 988 1.828.079 1.168.974  4.161.548.453 B81.828 291,308 .392
111210 1 0 26.375.014 1.846.251 0] ¢ 0 0
1101411 1 0 26.375.014 1.846.251 0 8] Q 0
1102117 1 1.226.220 26.375.014 1.848.257 1146000  4.185.193.310 BO.220 292.963.532
110311 1 ] 25.229.014 1.766.031 0 0 Q 0
11/04/11 1 0 25229014 1.766.031 Q 0 0 0
11/05/11 1 1.202.063 25229014 1.766.031 1123423 4 202725678 78.640 294.190.797
11/06/11 1 0 24 105,591 1.687.391 0 0 0 0
110711 1 0 24_.105.591 1.687.391 0 0 8] 0
11/08/11 1 1.138.954 24.105,591 1.687.381 1.064.443 4.080.008.346 74.511 285.600.584
11/09/11 1 0 23041148 1.612.880 8] 0 0 0
111011 1 0 23.041.148 1.612.880 0 0 Q a
111111 1 1.116.478 23.041148 1.612.880 1.043.438 4095483074 73.041 286.684 515
111211 1 ¢ 21,997.710 1.538.840 0 Q 0 0
11/Q1/12 1 2 21.997.710 1.539.840 0 0 0 §]
11/02M12 1 1.094 392 21,997,719 1,639,840 1.022.796 4,108,571.1440 71.506 287.5599.980
110312 1 0 20.974.914 1.468.244 0 0 0 0
110412 1 0] 20,874 914 1.468 244 0 0 Q 0
11/05/12 1 1.072.687 20974 914 1.468.244 1.002.511 4.117.312.6873 70176 288.211.901
11/06/12 1 0 18.972.403 1.383.068 0] 0 0 V]
110712 1 0 19.972.403 1.388.068 0 0 4] o
11/08M12 1 983.826 19.972.403 1.398.068 919 463 3.860.826.808 84,362 270257 B77
11/09/12 1 0 19.052 940 1.333.706 ] 0 0 0
1110012 1 0 19.052.940 1.333.706 0 0 0 0



DEAL

MEZZ. DECLINN

MEZZ. 5TOPS DECLINN
VIDA RESIDUAL DESDE

FECHA
111112
111212
1101413
11/Q2/13
11/03/13
11/04/13
1140513
11/06/13
11/07/13
11/08/13
11/08/13
11/10/13
1111113
11/12/13
11/01/14
11/02/14
11/03/14
11/04/14
11/05/14
11/06/14
11/07/14
11/08/14
11/09/14
1110714
11114
114112714
11/01715
11/02/15
11/03/15
11/04/15
11/05/15
11/08/M15
11/07/15
11/08M5
110815
111015
1111715
111215
110116
110216
11/03/16
11/0416
11/05/16

PRINCIPAL SENIOQR
AVAILAEBLE NOTES

964,332 19.052.940
0 18.151.885

0 18.151.685
945176 18.151.685
0 17.288.353

0 17,268,353
926.351 17.268.353
0 16.261.127

0 16,361,127
BG7.986 16.3681.127
0 15.423.141

0 15493141
850.674 15.493.141
0 14,642,468

0 14.642 468
833.661 14,642,468
0 13.808.806

0 13.808.806
816.944 13.808.806
0 12.991.862

0 12.891.862
677.256 12.991.862
0 12.314.506

0 12.314.506
663.889 12.314.508
0 11.630.617

- 0 - 11.6508617
6850.654 11.650.617
0 10.999.963

0 10.299.963
637.649 10.999.953
0 10,362.314

0 10.362.314
554.114 10.262.314
0 9.808.200

0 0.808.200
543.093 9.803.200
0 9.265.107

0 8.265.107
532262 9.265.107
0 8.732.845

0 B.722.845
9.8922.504 B.732.845

MEZZANIE
NOTES

1.333.706
1.270.618
1.270.619
1.270.619
1.208.785
208,785
.208.785
.189.659
.189.659
.189.659
.1B9.8659
.189.659
-188.659
.189.659
.169.658
.189.659
189,658
.189.658
.189.659
.189.6558
.189.6559
.189.659
.189.659
.189.659
.189.659
.189.659
.189.658
.189.659
189,659
.189.869
.189.659
.189.659
189.659
.189.859
.189.6569
.189.658
.189.6569
.189.659
189,659
.189.859
.189.659
189.658
.189.559

—% 31 % & -1 L -1 .k % .k =i =3 =l =k =1 & —1 —& & % & 3 & 1 3 —k 3 -3 4 3 3 & 3% i 1 =i o= =3

118.968
7,00%
1,00%

11/02/01

SERIE A
PRINCIPAL

901.245
0

0
883.342
0

0
907.226
Q

0
O67.236
0

Q
850.674
0

0
833.661
0

Q
816944
0

o
677356
0

0
653.889
o

C
650.654
G

0
637.649
0

o
554.114
0

0
543.093
0

0
532,262
0

0
8.732.845

6,29

VIDA
MEDIA

3.867.242.917
o

)
3.871.688,322
0

C
4.057.113.254
¢

G
3.961.487.235
0

0
3.960.736.159
0

0
3.955.224 072
0

0
3.951.558.754
0

¢
2.338.688.670
0

0
3.333.384.401
0]

G
3.326.784.447
0

0
3.317.049.999
0

o
2.933.480.670
0

0
2.925.098.975
C

v}
2.815.730.87%
o

0
45.624.453.586

8,98
SERIE B
PRINCIPAL VIDA
MEDIA

83.087 270.707.004
0 0

0 0
61.834 271.018.183
0 0

0 0
19.126 85.530.064

- o e . o - Y o o e s s s o s o e - I e N e R - o O e o e - v e

0

0
0
0
0
0
0
0
0
0
0
0
Q
0
0
0
0
0
0
0
0
0
0
0
0
0
Q
0
Q
a
Q
0
0
Q
0
Q
1.189.659 6.624.021.212
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