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SACO | Trust Mortgage-Backed
Certificates Series 2007-2

STATEMENT TO CERTIFICATEHOLDERS
Distribution Date: Feb 26, 2024

bank

Determination Date Feb 15, 2024 Accrual Periods: Beqin End
Record Date - Non Book-Entry Certificates Jan 31, 2024 Libor Certificates Jan 25, 2024 Feb 25, 2024
Record Date - Book-Entry Certificates Feb 23, 2024 Others Jan 01, 2024 Jan 31, 2024
Payment Detail:
Pass Applied| Applied Realized
Through Original Beginning Principal Interest Total Realized Loss Loss Amount Ending
Class Rate (1) Balance Balance Paid Paid Paid Amount Recovered Balance
I-A 5.77034% 138,227,000.00 1,786,109.40 148,778.61 9,161.30 157,939.91 0.00 97,826.13 1,735,156.92
II-A 0.00000% 20,226,000.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
M-1 0.00000% 10,882,000.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
M-2 0.00000% 12,103,000.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
M-3 0.00000% 4,775,000.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
M-4 0.00000% 4,996,000.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
M-5 0.00000% 4,775,000.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
M-6 0.00000% 3,664,000.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
B-1 0.00000% 3,887,000.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Cc N/A 222,079,641.17 2,503,797.12 0.00 0.00 0.00 N/A N/A 2,458,431.05
R-1 0.00000% 0.00 0.00 0.00 0.00 0.00 N/A N/A 0.00
R-2 0.00000% 0.00 0.00 0.00 0.00 0.00 N/A N/A 0.00
R-3 0.00000% 0.00 0.00 0.00 0.00 0.00 N/A N/A 0.00
RX 0.00000% 0.00 0.00 0.00 0.00 0.00 N/A N/A 0.00
Totals: 203,535,000.00 1,786,109.40 148,778.61 9,161.30 157,939.91 0.00 97,826.13 1,735,156.92
(1) Reflects the application of Net WAC Cap Rate
Pass Applied| Applied Realized
Through Original Beginning Principal Interest Total Realized Loss Loss Amount Ending
Class Rate (1) Balance Balance Paid Paid Paid Amount Recovered Balance
X NA 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Amounts Per 1,000:
Applied
Beginning Principal Interest Realized Loss Ending
Class Cusip Balance Paid Paid Amount Balance Index Value
I-A 78581NAAQ 12.92156670 1.07633538 0.06627721 0.00000000 12.55295217 Adj. SOFR 5.45034%
II-A 78581NAB8 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000 SWAP Adj. SOFR N/A
M-1 78581NAC6 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000
M-2 78581NAD4 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000
M-3 78581NAE2 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000
M-4 78581NAF9 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000
M-5 78581NAG7 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000
M-6 78581NAH5 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000
B-1 78581NAJ1 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000
c 78581NAT9 11.27432081 0.00000000 0.00000000 0.00000000 11.07004243
R-1 78581NAN2 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000
R-2 78581NAP7 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000
R-3 78581NAQ5 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000
RX 78581NAR3 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000
X 78581NAS1 0.00000000 0.00000000 0.00000000 0.00000000 0.00000000
U S Bank Global Corporate Trust
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SACO | Trust Mortgage-Backed
Certificates Series 2007-2

STATEMENT TO CERTIFICATEHOLDERS

Distribution Date: Feb 26, 2024

http://pivot.usbank.com/

Determination Date Feb 15, 2024 Accrual Periods: Begin End
Record Date - Non Book-Entry Certificates Jan 31, 2024 Libor Certificates Jan 25, 2024 Feb 25, 2024
Record Date - Book-Entry Certificates Feb 23, 2024 Others Jan 01, 2024 Jan 31, 2024
Interest Detail:
Index + Interest Allocation of Applied Realized Total Cumulative Net Cap Rate
Margin or Accrued @ Net PPIS & Basis Risk Basis Risk Basis Risk Loss Amount Interest Interest In Effect
Class Fix Rate PT Rate (1) Relief Act Paid Unpaid Paid Paid (2) Shortfall (Yes/No)
I-A 5.77034% 9,161.30 0.00 0.00 0.00 0.00 0.00 9,161.30 0.00 No
II-A 0.00000% 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 N/A
M-1 0.00000% 0.00 0.00 0.00 0.00 0.00 NA 0.00 0.00 N/A
M-2 0.00000% 0.00 0.00 0.00 0.00 0.00 NA 0.00 0.00 N/A
M-3 0.00000% 0.00 0.00 0.00 0.00 0.00 NA 0.00 0.00 N/A
M-4 0.00000% 0.00 0.00 0.00 0.00 0.00 NA 0.00 0.00 N/A
M-5 0.00000% 0.00 0.00 0.00 0.00 0.00 NA 0.00 0.00 N/A
M-6 0.00000% 0.00 0.00 0.00 0.00 0.00 NA 0.00 0.00 N/A
B-1 0.00000% 0.00 0.00 0.00 0.00 0.00 NA 0.00 0.00 N/A
(1) Includes interest shortfalls from previous payments dates plus interest thereon
(2) Includes Applied Realized Loss Amount Paid
Applied Loss Detail:
Begin Applied  Applied Realized Applied Realized Current Applied Outstanding
Realized Loss Loss Amount Loss Amount Realized Loss  Applied Realized
Class Amount Recovered Paid Amount Loss Amount
I-A 63,682,104.81 97,826.13 0.00 0.00 63,584,278.68
II-A 7,953,694.10 0.00 0.00 0.00 7,953,694.10
M-1 10,881,999.98 0.00 NA 0.00 10,881,999.98
M-2 12,103,000.00 0.00 NA 0.00 12,103,000.00
M-3 4,775,000.00 0.00 NA 0.00 4,775,000.00
M-4 4,996,000.00 0.00 NA 0.00 4,996,000.00
M-5 4,775,000.00 0.00 NA 0.00 4,775,000.00
M-6 3,664,000.00 0.00 NA 0.00 3,664,000.00
B-1 3,887,000.00 0.00 NA 0.00 3,887,000.00
U S Bank Global Corporate Trust
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SACO | Trust Mortgage-Backed
bank Certificates Series 2007-2
i STATEMENT TO CERTIFICATEHOLDERS

Distribution Date: Feb 26, 2024

Determination Date Feb 15, 2024 Accrual Periods: Beqin End
Record Date - Non Book-Entry Certificates Jan 31, 2024 Libor Certificates Jan 25, 2024 Feb 25, 2024
Record Date - Book-Entry Certificates Feb 23, 2024 Others Jan 01, 2024 Jan 31, 2024
| ACCOUNT ACTIVITY |
Basis Risk Reserve Fund: Reconciliation:
Beginning Balance 5,000.00 Available funds (A):
Servicer Remittance 158,314.16
Deposit: required deposit from waterfall 0.00 Settlement Payment 0.00
Withdrawal: for Basis Risk shortfalls 0.00 Net Funds from Basis Risk account 0.00
Net Funds from Supplemental Interest Income 0.00
Ending Balance 5,000.00 Net Payments to Trust from Swap Counterparty 0.00
Post Litigation Expense Reimbursement 0.00
Miscellaneous: Libor Settlement (ISDAFix) 0.00
Subsequent Recoveries 97,826.13 158,314.16
Current Advances Not Provided Distributions (B):
Outstanding Advances 23,612.37 Trustee fee 0.00
Aggregate amount of any Prepayment Interest Shortfalls 0.00 Trust Expense paid (1) 374.25
HAMP investor incentive, cost share, and depreciation funds 0.00 Net Payments to Counterparty from Swap Trust 0.00
Prepayment Charges remitted by the master servicer and distributed to Class C Certif 0.00 Total interest distributed 9,161.30
Repurchase Proceeds (current) 0.00 Total principal distributed 148,778.61
Repurchase Proceeds (Liguidated Loans) 0.00 Net Deposits to Basis Risk account 0.00
Repurchase Proceeds Holdback Amount 0.00
Supplemental Interest Trust: 158,314.16
Swap Notional Balance 0.00 (A) - (B): 0.00
Deposit: Investment Income 0.00
Deposit: Net Counterparty Payment 0.00 Fees:
Deposit: Counterparty Termination Payment 0.00 Total Fees 2,534.57
Deposit / Withdrawal: Net Trust Payment to Counterparty 0.00 Servicing Fee 2,471.94
Deposit / Withdrawal: Trust Termination Payment to Counterparty 0.00 Master Servicing Fees 62.63
Withdrawal: to pay interest on certificates 0.00 Trustee Fee 0.00
Withdrawal: to pay Principal Remittance, Net Realized Losses 0.00
Withdrawal: to pay Deferred Amounts 0.00
Withdrawal: to pay Basis Risk Shortfalls 0.00 |Accrued and Unpaid Trust Expenses (1) 0.00 |
Withdrawal: to X, remaining amounts 0.00
Swap Payment made by the swap provider to the trust 0.00
Swap Payment made by the trust to the swap provider 0.00

(1) This amount consists principally of invoiced legal bills and other fees and expenses associated with litigation undertaken by the Trustee and/or Securities Administrator. This amount may also include additional reimbursable fees & expenses owed to the Trustee
that are unrelated to the litigation.

U S Bank Global Corporate Trust
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SACO | Trust Mortgage-Backed

bank

Certificates Series 2007-2
STATEMENT TO CERTIFICATEHOLDERS
Distribution Date: Feb 26, 2024

Determination Date Feb 15, 2024 Accrual Periods: Beqin End
Record Date - Non Book-Entry Certificates Jan 31, 2024 Libor Certificates Jan 25, 2024 Feb 25, 2024
Record Date - Book-Entry Certificates Feb 23, 2024 Others Jan 01, 2024 Jan 31, 2024
[ CREDIT ENHANCEMENT AND TRIGGERS |
Trigger Event: Excess interest distributions:
Relevant information: Excess available interest (includes OC rele (A): 5,586.41
A) Current Balance of Loans 60+ days deling, Bankruptcies, Foreclosures and RE 176,367.18
B) Ending Collateral Balance 2,458,431.05 1) As additional principal to certificates 5,586.41
C) Current Delinquency Rate (A/B) 7.17397% 2) Interest CF, ppis, relief act 0.00
D) Current Specified Enhancement % 29.19292% 3) Reimburse Realized Losses 0.00
E) Delinquency Event Threshold % 13.75000% 4) Required Basis Risk Reserve Deposit to BRRF 0.00
F) Delinqguency Event Threshold % multiplied by Current Specified Enhancement ¢ 4.01403% 5) Class C Distribution Amount 0.00
G) Cumulative Realized Losses 173,768,028.10 6) Remaining amounts to Class R-3 0.00
H) Original Collateral Balance 222,079,641.17 (B): 5,586.41
1) Cumulative Realized Loss % ( G / H) 78.24582% (A)-(B): 0.00
J) Applicable Cumulative Loss Limit % 10.75000%
K) Sixty-Day Plus Delinquency Percentage 7.62290% Stepdown Date:
Relevant information:
Current Specified Enhancement Percentage 29.19292%
A Trigger Event will occur if either (1) or (2) is True: Current Specified Enhancement Percentage for purposes of Ste 29.19292%
1) Delinquency percentage equals or exceeds applicable limit (K > = F). YES
2) Cumulative Loss % exceeds applicable limit (I > = J). YES The earlier of:
YES (I) Cert Prin Bal of A Classes reduced to zero NO
(INThe later to occur of (x) March 2010 YES
Overcollateralization: (y) Date when Current Specified Enhancement % >= 57.3% NO
Ending Overcollateralization Amount 723,274.13 NO
Target Overcollateralization Amount 18,543,650.04
Ending Overcollateralization deficiency amount 17,820,375.91 Swap Provider Trigger Event NO
Qvercollateralization release amount 0.00 Optional Termination Date Reached YES
U S Bank Global Corporate Trust
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SACO | Trust Mortgage-Backed
bank Certificates Series 2007-2
i COLLATERAL / REMITTANCE SUMMARY - GROUP

Distribution Date: Feb 26, 2024

TOTAL Group 1 Group 2
POOL BALANCE INFORMATION:

Beginning Balance 2,503,797.12| 1,882,127.79 621,669.33|
Less: Principal Remittance 143,192.20 107,866.89 35,325.31
Plus: Negative Amortization 0.00 0.00 0.00
Plus: Draws (If Applicable) 0.00 0.00 0.00
Less: Net Realized Losses -97,826.13 -97,686.13 -140.00

Ending Balance 2,458,431.05| 1,871,947.03 586,484.02

PRINCIPAL REMITTANCE:

Scheduled Principal 11,655.55 8,661.42 2,994.13

Prepayments 31,594.90 0.00 31,594.90

Curtailments 2,115.62 1,519.34 596.28

Net Liquidation Proceeds 97,826.13 97,686.13 140.00|

Repurchase Principal 0.00 0.00 0.00

Total Principal Remittance (A) 143,192.20 107,866.89 35,325.31

INTEREST REMITTANCE:

Gross Interest 17,293.18 13,329.78 3,963.40
Less: Total Retained Fees 2,534.57 975.96) 1,558.61
Less: Deferred Interest 0.00 0.00 0.00
Less: Relief Act Interest Shortfall 0.00 0.00 0.00
Less: Net Prepayment Interest Shortfall 0.00 0.00 0.00
Less: Net Nonrecoverable Advances -363.35 905.39 -1,268.74
Less: Interest Loss 0.00 0.00 0.00

Net Interest Remittance From Servicer(s) (B) 15,121.96) 11,448.43| 3,673.53

Prepayment Premiums (C) 0.00 0.00 0.00
Other Funds (D) 0.00 0.00 0.00
REMITTANCE TO TRUST (A+B+C+D): 158,314.16 119,315.32 38,998.84
OTHER INFORMATION:

Beginning Loan Count 97, 67| 30

Ending Loan Count 96 67| 29

Ending Pool Factor 0.0110700425| 0.0096625778| 0.0206887253|

Weighted Average Coupon 8.20505%) 8.49896%) 7.31521%)

Weighted Average Net Coupon 7.67505%) 7.96896 %) 6.78521%)

Weighted Average Maximum Net Coupon 7.67505%] 7.96896%| 6.78521%|

Liquidated Loans - Balance 0.00 0.00 0.00

Negative Amortization - Count 0 0 0

Negative Amortization - Balance 0.00 0.00 0.00

Substitution In Loans 0.00 0.00 0.00

Substitution Out Loans 0.00 0.00 0.00

Substitution Adjustment - Principal 0.00 0.00 0.00

Loans w/ Prepayment Penalties - Balance 0.00 0.00 0.00

Loans w/ Prepayment Penalties - Count 0 0 0

Repurchase Loans - Count [0} [0} [0}

Subsequent Recoveries 97,826.13 97,686.13 140.00|

NON-RETAINED FEES:
Excess Servicing Fee 0.00 0.00 0.00
RETAINED FEES:

Servicing Fee 2,471.94 928.88) 1,543.06

LPMI 0.00 0.00 0.00

Special Servicing Fee 0.00 0.00 0.00

Additional Master Servicing Fee 62.63 47.08 15.55

Backup Servicing Fee 0.00 0.00 0.00

Supplemental Insurance Fee 0.00 0.00 0.00

Retained Interest 0.00 0.00 0.00

U S Bank Global Corporate Trust
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SACO I Trust Mortgage-Backed

bank Certificates Series 2007-2 X
N MORTGAGE LOAN CHARACTERISTICS s |

Distribution Date: Feb 26, 2024 A
Remaining Principal Balance
. TOTAL Group 1 Group 2
Count Balance % Count Balance % Count Balance %
0K to 99.99K 96 2,458,431.05 100.00%| 67 1,871,947.03 100.00% 29 586,484.02 100.00%)
Total 96 2,458,431.05 100.00%| 67 1,871,947.03 100.00% 29 586,484.02 100.00%)|

2.00M

1.60M

1.20M

Balance

0.80M

0.40M

0.00M

Group 1 Group 2

Hl 0K to 99.99K

U S Bank Global Corporate Trust b 6 of 27
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SACO | Trust Mortgage-Backed ;
bank Certificates Series 2007-2 |
i MORTGAGE LOAN CHARACTERISTICS

Distribution Date: Feb 26, 2024

Gross Rate
TOTAL Group 1 Group 2
Gross Rate Count Balance ($) % Count Balance ($) % Count Balance ($) %
3.00% - 3.49% 1 11,827.51 0.48%] 1 11,827.51 0.63% 0 0.00 0.00%
5.00% - 5.49% 38 1,138,298.58 46.30% 23 760,659.44 40.63%| 15 377,639.14  64.39%
5.50% - 5.99% 2 33,540.88 1.36%] 1 33,127.00 1.77%) 1 413.88 0.07%
6.00% - 6.49% 1 16,519.73 0.67%] 0 0.00 0.00%| 1 16,519.73 2.82%
6.50% - 6.99% 1 59,154.13 241% 1 59,154.13 3.16% O 0.00 0.00%
7.50% - 7.99% 2 65,248.08 2.65% 2 65,248.08 3.49% 0 0.00 0.00%
8.00% - 8.49% 1 51,301.79 2.09% 1 51,301.79 2.74% 0 0.00 0.00%
8.50% - 8.99% 1 28,197.81 1.15% 1 28,197.81 151% 0 0.00 0.00%
9.00% - 9.49% 2 64,424.57 2.62% 1 39,252.02 2.10%] 1 25,172.55 4.29%
9.50% - 9.99% 10 191,567.94 7.79%] 7 146,017.48 7.80% 3 45,550.46 7.77%
10.00% - 10.49% 3 90,147.41 3.67% 2 67,648.20 3.61% 1 22,499.21 3.84%
10.50% - 10.99% 2 34,798.27 1.42%| 2 34,798.27 1.86% O 0.00 0.00%
11.00% - 11.49% 7 113,908.65 4.63% 4 80,398.40 4.29% 3 33,510.25 5.71%
11.50% - 11.99% 7 192,388.78 7.83%] 6 182,319.52 9.74%] 1 10,069.26 1.72%
12.00% - 12.49% 2 24,911.48 1.01%] 1 14,828.19 0.79%| 1 10,083.29 1.72%
12.50% - 12.99% 1 8,336.62 0.34% 1 8,336.62 0.45% 0 0.00 0.00%
13.00% - 13.49% 8 169,711.83 6.90% 6 124,685.58 6.66% 2 45,026.25  7.68%
13.50% - 13.99% 1 29,111.11 1.18%| 1 29,111.11 1.56% 0 0.00 0.00%
14.00% - 14.49% 1 14,135.61 0.57%] 1 14,135.61 0.76% 0 0.00 0.00%
15.00% - 15.49% 2 38,369.48 1.56% 2 38,369.48 2.05% 0 0.00 0.00%
15.50% - 15.99% 2 45,228.61 1.84% 2 45,228.61 242% 0 0.00 0.00%
16.50% - 16.99% 1 37,302.18 1.52%] 1 37,302.18 1.99% 0 0.00 0.00%
Total 96 2,458,431.05 100.00% 67 1,871,947.03 100.00% 29 586,484.02 100.00%
Group 1 Weighted Average Rate: 8.50%
Group 2 Weighted Average Rate: 7.05%
Property Type
TOTAL Group 1 Group 2
Type Count Balance ($) % Count Balance ($) % Count Balance ($) %
Condominium 4 130,969.77 533% 3 92,755.61 4.96% 1 38,214.16 6.52%]
Multifamily 4 87,464.50 3.56% 2 55,300.97 2.95% 2 32,163.53 5.48%
Planned Unit Development 30 830,600.85 33.79% 25 722,340.27  38.59%) 5 108,260.58 18.46%)
Single Family 56 1,335,998.92 54.34% 35 928,153.17 49.58% 21 407,845.75  69.54%
Townhouse 2 73,397.01 2.99% 2 73,397.01 392% O 0.00 0.00%|
Total 96 2,458,431.05 100.00% 67 1,871,947.03 100.00% 29 586,484.02 100.00%,
Year of First Payment Date
TOTAL Group 1 Group 2
Year Count Balance ($) % Count Balance ($) % Count Balance ($) %
2005 6 119,273.64 4.85%) 6 119,273.64 6.37%] 0 0.00 0.00%|
2006 78 1,968,058.40  80.05% 53 1,449,376.25 77.43% 25 518,682.15 88.44%)
2007 12 371,099.01  15.09%) 8 303,297.14  16.20%) 4 67,801.87  11.56%)
Total 96 2,458,431.05 100.00%| 67 1,871,947.03 100.00% 29 586,484.02 100.00%,

U S Bank Global Corporate Trust
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SACO | Trust Mortgage-Backed
bank Certificates Series 2007-2
B MORTGAGE LOAN CHARACTERISTICS

Distribution Date: Feb 26, 2024

Remaining Term to Maturity

TOTAL Group 1 Group 2

Month Count Balance ($) % | Count  Balance ($) % | Count  Balance ($) %
0-24 17 52652199 2142% 10 35442902 18.93% 7 172,092.97 29.34%
25-48 1 2669997  1.09% 1 2669997  143% 0 0.00  0.00%
73-96 1 3230428 131% 1 3230428 1.73% 0 0.00  0.00%
121-144 12 23840881  9.70% 1 23000642 1234% 1 750239 1.28%
145-168 65 1,634,496.00 66.49% 44 1,227.607.34  6558% 21 406,888.66 69.38%
Total 96 245843105 100.00% 67 1,871,947.03 100.00% 29 586,484.02 100.00%

Group 1 Weighted Average Remaining Months: 120
Group 2 Weighted Average Remaining Months: 108

U S Bank Global Corporate Trust
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SACO | Trust Mortgage-Backed ;
bank Certificates Series 2007-2 |
i MORTGAGE LOAN CHARACTERISTICS

Distribution Date: Feb 26, 2024

Geographic Distribution by State

TOTAL Group 1 Group 2

State Count Balance ($) % Count Balance ($) % Count Balance ($) %
ALABAMA 2 79,244.57 3.22%| 1 59,154.13 3.16%| 1 20,090.44 3.43%]
CALIFORNIA 1 391,504.06 15.92% 9 306,924.05 16.40% 2 84,580.01  14.42%)
CONNECTICUT 1 16,128.98 0.66% O 0.00 0.00%| 1 16,128.98 2.75%)
FLORIDA 5 174,344.91 7.09% 4 155,699.75 8.32%] 1 18,645.16 3.18%]
GEORGIA 24 491,927.37 20.01%| 21 436,745.67 23.33% 3 55,181.70 9.41%)
ILLINOIS 2 47,919.24 1.95% O 0.00 0.00% 2 47,919.24 8.17%)
INDIANA 2 31,854.56 1.30%) 1 25,937.14 1.39%)| 1 5917.42 1.01%)
LOUISIANA 1 584222  0.24% 1 584222 031% 0 0.00  0.00%
MARYLAND 7 235,311.30 9.57% 4 149,479.86 7.99% 3 85,831.44  14.63%)
MASSACHUSETTS 2 91,948.81 3.74%) 1 75,534.12 4.04% 1 16,414.69 2.80%]
MINNESOTA 2 49,289.42 2.00% O 0.00 0.00% 2 49,289.42 8.40%)
MISSOURI 2 30,125.43 1.23% 2 30,125.43 161% 0 0.00 0.00%|
NEVADA 1 41388  0.02% O 0.00 0.00% 1 413.88  0.07%
NEW HAMPSHIRE 1 29,111.11 1.18% 1 29,111.11 1.56% O 0.00  0.00%
NEW JERSEY 2 56,318.68 2.29%) 1 37,301.98 1.99%) 1 19,016.70 3.24%
NEW MEXICO 1 27,174.79 1.11%) 1 27,174.79 1.45% 0 0.00 0.00%j
NEW YORK 1 16,937.38 0.69% 0 0.00 0.00%| 1 16,937.38 2.89%
NORTH CAROLINA 3 92,564.50 3.77%] 1 56,164.84 3.00% 2 36,399.66 6.21%)
OHIO 1 10,083.29 041% O 0.00 0.00% 1 10,083.29  1.72%]
OREGON 2 67,449.83  2.74% 2 67,449.83  3.60% O 0.00  0.00%
PENNSYLVANIA 2 17,858.82 0.73% 2 17,858.82 095% O 0.00 0.00%]
SOUTH CAROLINA 1 19,757.46 0.80%| 1 19,757.46 1.06% O 0.00 0.00%j
TENNESSEE 4 79,930.94 3.25%) 1 21,846.79 117% 3 58,084.15 9.90%|
TEXAS 1" 192,000.08 781% 8 146,449.62 7.82% 3 45,550.46 T7.77%]
VIRGINIA 4 149,731.41 6.09% 4 149,731.41  8.00% O 0.00  0.00%
WASHINGTON 1 53,658.01 2.18% 1 53,658.01  2.87% 0 0.00  0.00%

Total 96 2,458,431.05 100.00% 67 1,871,947.03 100.00%| 29 586,484.02 100.00%)|
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http://www.usbank.com/abs

SACO I Trust Mortgage-Backed

||

Certificates Series 2007-2
MORTGAGE LOAN CHARACTERISTICS

[Ebank

GROUP1

Distribution Date: Feb 26, 2024

Collateral Balance Distribution by State
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[Ebank

SACO I Trust Mortgage-Backed

Certificates Series 2007-2

DELINQUENCY SUMMARY REPORT

Distribution Date: Feb 26, 2024

B/

|

All Groups Current 30 - 59 days 60 - 89 days 90 - 119 days 120 + days TOTAL
Delinquent Loan Count 87| 2 1 0 2 92
Sched Bal 2,252,091.02 29,972.85 11,107.26 0.00 43,589.48 2,336,760.61
Percentage* 91.61%) 1.22%| 0.45%) 0.00%) 1.77%) 95.05%|
Actual Bal 2,261,117.55 30,372.52 11,287.29 0.00 43,802.52 2,346,579.88
Bankruptcy Loan Count 0 0 1 0 3 4
Sched Bal 0.00 0.00 22,499.21 0.00 99,171.23 121,670.44
Percentage* 0.00%] 0.00%] 0.92%| 0.00%| 4.03%) 4.95%)
Actual Bal 0.00 0.00 22,570.43 0.00 99,493.08 122,063.51
Foreclosure Loan Count 0 0 0 0 0 0
Sched Bal 0.00 0.00 0.00 0.00 0.00 0.00
Percentage* 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
Actual Bal 0.00 0.00 0.00 0.00 0.00 0.00
REO Loan Count 0 0 0 0 0 0
Sched Bal 0.00 0.00 0.00 0.00 0.00 0.00
Percentage* 0.00%| 0.00%| 0.00%| 0.00%| 0.00%| 0.00%
Actual Bal 0.00 0.00 0.00 0.00 0.00 0.00
TOTAL Loan Count 87 2 2 0 5 96
Sched Bal 2,252,091.02 29,972.85 33,606.47| 0.00 142,760.71 2,458,431.05
Percentage* 91.61%)| 1.22%| 1.37%] 0.00%j 5.81%) 100.00%,
Actual Bal 2,261,117.55 30,372.52 33,857.72 0.00 143,295.60 2,468,643.3q
Group 1 Current 30 - 59 days 60 - 89 days 90 - 119 days 120 + days TOTAL
Delinquent Loan Count 61 2 1 0 1 65
Sched Bal 1,725,575.00 29,972.85 11,107.26 0.00 27,174.79 1,793,829.90
Percentage* 92.18%)| 1.60%| 0.59% 0.00% 1.45%) 95.83%|
Actual Bal 1,731,933.30 30,372.52 11,287.29 0.00 27,174.79 1,800,767.90
Bankruptcy Loan Count 0 0 0 0 2 2
Sched Bal 0.00 0.00 0.00 0.00 78,117.13 78,117.13
Percentage* 0.00% 0.00% 0.00%) 0.00%)| 4.17%] 4.17%|
Actual Bal 0.00 0.00 0.00 0.00 78,438.98 78,438.98
Foreclosure Loan Count 0 0 0 0 0 0
Sched Bal 0.00 0.00 0.00 0.00 0.00 0.00
Percentage* 0.00% 0.00% 0.00% 0.00% 0.00%) 0.00%
Actual Bal 0.00 0.00 0.00 0.00 0.00 0.00
REO Loan Count 0 0 0 0 0 0
Sched Bal 0.00 0.00 0.00 0.00 0.00 0.00
Percentage* 0.00%| 0.00%| 0.00%| 0.00%| 0.00%| 0.00%
Actual Bal 0.00 0.00 0.00 0.00 0.00 0.00
TOTAL Loan Count 61 2 1 0 3| 67|
Sched Bal 1,725,575.00 29,972.85 11,107.26 0.00 105,291.92 1,871,947.03
Percentage* 92.18%| 1.60%)| 0.59%j 0.00%j 5.62%) 100.00%,
Actual Bal 1,731,933.30 30,372.52 11,287.29 0.00 105,613.77| 1,879,206.88

120 + days
60 - 89 days—

30 - 59 days—

120 + days
60 - 89 days—

30 - 59 days—

M Current
30 - 59 days
M 60 - 89 days
W 90 - 119 days
Il 120 + days
Total:

91.6%
1.2%
1.4%
0.0%
5.8%

100.0%

Ml Current
30 - 59 days
W 60 - 89 days
M 90 - 119 days
Il 120 + days
Total:

92.2%
1.6%
0.6%
0.0%
5.6%

100.0%

Current

Current
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http://www.usbank.com/abs

SACO I Trust Mortgage-Backed

bank Certificates Series 2007-2
& DELINQUENCY SUMMARY REPORT

Distribution Date: Feb 26, 2024 A
Group 2 Current 30 - 59 days 60 - 89 days 90 - 119 days 120 + days TOTAL 120 + days
Delinquent Loan Count 26 0 0 0 1 27
Sched Bal 526,516.02 0.00 0.00 0.00 16,414.69 542,930.71
Percentage* 89.77%) 0.00%] 0.00%] 0.00%] 2.80% 92.57%|
Actual Bal 529,184.25 0.00 0.00 0.00 16,627.73 545,811.98
Bankruptcy Loan Count 0 0 1 0 1 2
Sched Bal 0.00 0.00 22,499.21 0.00 21,054.10 43,553.31
Percentage* 0.00%] 0.00%| 3.84% 0.00%| 3.59% 7.43%
Actual Bal 0.00 0.00 22,570.43 0.00 21,054.10 43,624.53
Foreclosure Loan Count 0 0 0 0 0 0
Sched Bal 0.00 0.00 0.00 0.00 0.00 0.00
Percentage* 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%; 60 - 89 days Current
Actual Bal 0.00 0.00 0.00 0.00 0.00 0.00
REO Loan Count 0 0 0 0 0 0
Sched Bal 0.00 0.00 0.00 0.00 0.00 0.00
Percentage* 0.00%) 0.00%) 0.00%| 0.00%| 0.00%| 0.00% | ggrrggtd Sg-gzw
Actual Bal 0.00 0.00 0.00 0.00 0.00 0.00 B 60. 89 d:ﬁ 3:80/2
TOTAL Loan Count 26 0 1 0 2 29 M 90- 119 days 0.0%
Sched Bal 526,516.02 0.00 22,499.21 0.00 37,468.79 586,484.02 W 120 + days 6.4%
Percentage* 89.77% 0.00% 3.84% 0.00% 6.39% 100.00% Total: 100.0%
Actual Bal 529,184.25 0.00 22,570.43 0.00 37,681.83 589,436.51

* Percentages are based on scheduled balance as a percent of total pool scheduled balance.

U S Bank Global Corporate Trust
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[Ebank

SACO I Trust Mortgage-Backed
Certificates Series 2007-2

DELINQUENCY SUMMARY REPORT
Distribution Date: Feb 26, 2024

P

30 - 59 days 60 - 89 days 90 - 119 days 120 + days TOTAL
All Groups Count Balance ($) % of Bal* | Count Balance ($) % of Bal* | Count Balance ($) % of Bal* | Count Balance ($) % of Bal* | Count Balance ($) % of Bal*
Delinquent 2 29,972.85 14.53% 1 11,107.26 5.38%| 0 0.00 0.00% 2 43,589.48 21.13%) 5 84,669.59 41.03%)|
Bankruptcy 0 0.00 0.00% 1 22,499.21 10.90% 0 0.00 0.00% 3 9917123 48.06% 4 121,670.44 58.97%)
Foreclosure 0 0.00 0.00% 0 0.00 0.00% 0 0.00 0.00% 0 0.00 0.00% 0 0.00 0.00%
REO 0 0.00 0.00% 0 0.00 0.00%| 0 0.00 0.00% 0 0.00 0.00% 0 0.00 0.00%
TOTAL 2 29,972.85 14.53%) 2 33,606.47 16.29% 1] 0.00 0.00% 5 142,760.71 69.19%) 9 206,340.03 100.00%)|
30 - 59 days 60 - 89 days 90 - 119 days 120 + days TOTAL
Group 1 Count Balance ($) % of Bal* | Count Balance ($) % of Bal* | Count Balance ($) % of Bal* | Count Balance ($) % of Bal* | Count Balance ($) % of Bal*
Delinquent 2 20,072.85  20.48% 1 11,107.26 759% 0 0.00 0.00% 1 2717479  1857% 4 68,254.90  46.63%
Bankruptcy 0 0.00 0.00% 0 0.00 0.00% 0 0.00 0.00% 2 7811713 5337% 2 78,117.13 53.37%
Foreclosure 0 0.00 0.00% 0 0.00 0.00% 0 0.00 0.00% 0 0.00 0.00% 0 0.00 0.00%)
REO 0 0.00 0.00%| 0 0.00 0.00% 0 0.00 0.00%| 0 0.00 0.00%| 0 0.00 0.00%,
TOTAL 2 29,972.85 20.48%)| 1 11,107.26 7.59% 0 0.00 0.00%j 3 105,291.92 71.93%)| 6 146,372.03 100.00%)
30 - 59 days 60 - 89 days 90 - 119 days 120 + days TOTAL
Group 2 Count Balance ($) % of Bal* | Count Balance ($) % of Bal* | Count Balance ($) % of Bal* | Count Balance ($) % of Bal* | Count Balance ($) % of Bal*
Delinquent 0 0.00 0.00% 0 0.00 0.00% 0 0.00 0.00% 1 1641469  27.37% 1 16,414.69 27.37%
Bankruptcy 0 0.00 0.00% 1 22,499.21 37.52% O 0.00 0.00% 1 21,054.10 35.11% 2 43,553.31 72.63%
Foreclosure 0 0.00 0.00% 0 0.00 0.00% 0 0.00 0.00% 0 0.00 0.00% 0 0.00 0.00%
REO 0 0.00 0.00%| 0 0.00 0.00% 0 0.00 0.00%| 0 0.00 0.00%| 0 0.00 0.00%,
TOTAL 0 0.00 0.00% 1 22,499.21 37.52%) 0 0.00 0.00%; 2 37,468.79 62.48%)| 3 59,968.00 100.00%)

60 40 40
50 50 35 \ .3 -
40 40 3205 25
30 30 20 1250

20 20 1

Group 1

90 - 119 days

30 - 59 days
60 - 89 days

Group 1

Foreclosure

Delinquent

Bankruptcy

Group 2

120 + days

REO

Distribution of Delinquencies By Group and Days. (total 100%) Distribution of Delinquencies By Group and Status Type. (total 100%)

* Percentages are based on scheduled balance as a percent of total pool scheduled balance.

U S Bank Global Corporate Trust

http://pivot.usbank.com/ Page 13 of 27


http://www.usbank.com/abs

SACO | Trust Mortgage-Backed
bank Certificates Series 2007-2
DELINQUENCY HISTORY REPORT - SIX MONTHS

Distribution Date: Feb 26, 2024

* Delinquency counts and amounts include loans in Bankruptcy, Forclosure and REO's

All Groups September 2023 October 2023 November 2023 December 2023 January 2024 February 2024
Count Balance ($) Count Balance ($) Count Balance ($) Count Balance ($) Count Balance ($) Count Balance ($)
30 - 59 days 3 52,905.56| 2 30,910.55| 1 22,499.21 0 0.00 1 11,107.26| 2 29,972.85
60 - 89 days 0 0.00] 2 43,071.41 1 977314 1 2249921 0 0.00 2 33,606.47
90 - 119 days 0 000 O 0.000 1 31,72461 0 0.00 1 2249921 0 0.00
120 + days 7 193,748.50 6 166,496.92 5 142,809.67| 6 174,534.28 6 174,485.32 5 142,760.71
Bankruptcy 2 45,513.22 2 45,513.22 3 68,012.43| 4 121,670.44 4 121,670.44 4 121,670.44
Foreclosure 2 80,881.76) 2 80,881.76 2 80,881.76) 1 2722375 0 000 © 0.00
REO 0 0.00 0 0.00 0 0.00 0 0.00 0 0.00] 0 0.00
30 - 59 days 60 - 89 days 90 - 119 days 120 + days
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http://www.usbank.com/abs

[Bbank

SACO | Trust Mortgage-Backed
Certificates Series 2007-2

DELINQUENCY HISTORY REPORT - SIX MONTHS
Distribution Date: Feb 26, 2024

* Delinquency counts and amounts include loans in Bankruptcy, Forclosure and REO's

Group 1 September 2023 October 2023 November 2023 December 2023 January 2024 February 2024
Count Balance ($) Count Balance ($) Count Balance ($) Count Balance ($) Count Balance ($) Count Balance ($)
30 - 59 days 2 21,180.95 1 9,773.14 0 000 o 0.00 1 11,107.26] 2 29,972.85
60 - 89 days 0 0.00 1 11,346.80 1 9,773.14 0 000 0 0.00 1 11,107.26
90 - 119 days 0 000 o0 000 o0 000 o 000 0 000 © 0.00
120 + days 4 132,592.46) 3 105,340.88 3 105,340.88 3 105,340.88 3 105,291.92 3 105,291.92
Bankruptcy 1 2445912 1 2445912 1 2445912 2 7811713 2 7811713 2 78,117.13
Foreclosure 2 80,881.76 2 80,881.76 2 80,881.76 1 2722375 0 0.00 0 0.00
REO 0 0.00 0 0.00 0 0.00 0 0.00 0 0.00 0 0.00
30 - 59 days 60 - 89 days 90 - 119 days 120 + days
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http://www.usbank.com/abs

[Bbank

SACO | Trust Mortgage-Backed
Certificates Series 2007-2

DELINQUENCY HISTORY REPORT - SIX MONTHS
Distribution Date: Feb 26, 2024

* Delinquency counts and amounts include loans in Bankruptcy, Forclosure and REO's

Group 2 September 2023 October 2023 November 2023 December 2023 January 2024 February 2024
Count Balance ($) Count Balance ($) Count Balance ($) Count Balance ($) Count Balance ($) Count Balance ($)
30 - 59 days 1 31,724.61 1 21,137.41 1 22,499.21 0 0.00| 0 0.00| 0 0.00|
60 - 89 days 0 0.00 1 31,724.61 0 0.00 1 22,499.21 0 0.00| 1 22,499.21
90 - 119 days 0 0.00 0 0.00 1 31,724.61 0 0.00| 1 22,499.21 0 0.00|
120 + days 3 61,156.04| 3 61,156.04 2 37,468.79 3 69,193.40 3 69,193.40 2 37,468.79
Bankruptcy 1 21,054.10 1 21,054.10 2 43,553.31 2 43,553.31 2 43,553.31 2 43,553.31
Foreclosure 0 0.00 0 0.00 0 0.00 0 0.00| 0 0.00| 0 0.00|
REO 0 0.00 0 0.00 0 0.00 0 0.000 0 0.000 0 0.00
30 - 59 days 60 - 89 days 90 - 119 days 120 + days
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http://www.usbank.com/abs

SACO I Trust Mortgage-Backed
bank Certificates Series 2007-2
o BANKRUPTCY LOAN DETAIL REPORT

Distribution Date: Feb 26, 2024 \

Bankruptcy
Count Balance ($) %
® GROUP 1 64.2%
GROUP 1 2 78,117.13 64.20%) GROUP2 358%
Total: 100.0%
GROUP 2 2 43,553.31 35.80%
TOTAL: 4 121,670.44  100.00%
GROUP 1
Loan Number Original Balance Ending Balance Rate % Next Due Date Orig Term State Lien
253899 65,390.00 53,658.01 11.50% 10/01/2022 180 WA 2
256932 37,600.00 24,459.12 5.00% 03/01/2023 180 GA 2
Total: 2 102,990.00 78,117.13
GROUP 2
Loan Number Original Balance Ending Balance Rate % Next Due Date Orig Term State Lien
255442 28,615.00 21,054.10 9.99% 02/01/2022 180 TX 2
255967 28,500.00 22,499.21 10.25% 11/01/2023 360 MN 2
Total: 2 57,115.00 43,553.31

U S Bank Global Corporate Trust
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[Ebank

SACO I Trust Mortgage-Backed
Certificates Series 2007-2

FORECLOSURE LOAN DETAIL REPORT
Distribution Date: Feb 26, 2024

Loan Number

Original Balance

# None #

Ending Balance Rate % Next Due Date Orig Term State  Lien

Total:

U S Bank Global Corporate Trust
http://pivot.usbank.com/
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http://www.usbank.com/abs

SACO I Trust Mortgage-Backed
bank Certificates Series 2007-2
o REO LOAN DETAIL REPORT

Distribution Date: Feb 26, 2024

# None #

Loan Number Original Balance  Ending Balance Rate % Next Due Date Orig Term New REO? Book Value  State Lien Scheduled Principal REO Date Actual Ending Balance (UPB)

Total:

U S Bank Global Corporate Trust
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[Ebank

SACO I Trust Mortgage-Backed
Certificates Series 2007-2

PREPAYMENT & LIQUIDATION LOAN DETAIL REPORT
Distribution Date: Feb 26, 2024

Lo
Original Prepayments Group
Count Balance Incl Curtail Liquidation Begin Balance
GROUP 1 7 393,132.00 0.00 97,686.13 1,882,127.79
GROUP 2 2 80,000.00 31,594.90 140.00 621,669.33
TOTAL: 9 473,132.00 31,594.90 97,826.13
o saso
M Prepayment M Liquidation B Beginning Balance
GROUP 1
Loan Num Original Beginning Scheduled  Prepayments  Liquidation Loss Add'l Loss Payoff Description Paid Off Add'lLoss Loan Loss Prepay State Lien

Balance Balance Principal Incl Curtail Proceeds Date Date Rate Severit Penaltv
255599 39,400.00 0.00 0.00 0.00 121.64 0.00 -121.64 Liquidation 12/31/2013 5.000% 0.00 FL 2
256032 41,598.00 0.00 0.00 0.00 70.00 0.00 -70.00 Liquidation 02/29/2012 5.500% 0.00 FL 2
256072 90,000.00 0.00 0.00 0.00 96,815.49 0.00 -96,815.49 N/A 09/30/2009 11.000% 0.00 CA 2
256459 51,700.00 0.00 0.00 0.00 350.00 0.00 -350.00 Liquidation 10/31/2013 12.250% 0.00 MD 2
256607 49,980.00 0.00 0.00 0.00 189.00 0.00 -189.00 Liquidation 04/30/2014 10.250% 0.00 VA 2
257197 72,000.00 0.00 0.00 0.00 70.00 0.00 -70.00 Liquidation 06/30/2009 12.300% 0.00 MD 2
257456 48,454.00 0.00 0.00 0.00 70.00 0.00 -70.00 Liquidation 06/30/2014 10.000% 0.00 MN 2
Total: 7 393,132.00 0.00 0.00 0.00 97,686.13 0.00 -97,686.13 0.00
GROUP 2

Loan Num Original Beginning Scheduled  Prepayments  Liquidation Loss Add'l Loss Payoff Description Paid Off Add'l Loss Loan Loss Prepay State Lien

Balance Balance Principal Incl Curtail Proceeds Date Date Rate Severit Penaltv
255901 36,800.00 0.00 0.00 0.00 140.00 0.00 -140.00 Liquidation 04/30/2017 5.000% 0.00 OH 2
256928 43,200.00 31,724.61 129.71 31,594.90 0.00 0.00 0.00 Voluntary PIF 01/11/2024 12.375% 0.00 IL 2
Total: 2 80,000.00 31,724.61 129.71 31,594.90 140.00 0.00 -140.00 0.00

U S Bank Global Corporate Trust
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http://www.usbank.com/abs

SACO I Trust Mortgage-Backed
bank Certificates Series 2007-2
o SUBSTITUTION IN/OUT LOAN DETAIL REPORT

Distribution Date: Feb 26, 2024

Sub Period: # None #

TOTAL SUBSTITUTIONS
OUT:
IN:

U S Bank Global Corporate Trust
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http://www.usbank.com/abs

SACO | Trust Mortgage-Backed
Certificates Series 2007-2

Ebank@ MATERIAL MODIFICATIONS, EXTENSIONS, WAIVERS LOAN DETAIL REPORT

Distribution Date: Feb 26, 2024

# U.S. Bank Trust Company, National Association in its respective capacity under the transaction
documents is not aware of any material modifications, extensions or waivers to pool asset terms, fees,
penalties or payments #

Loan Count: Sub-Total:
Sub-Total:
Total Loan Count: Grand Total: Modified Balance / Pool Balance
Grand Total:

* As of 1/1/2010, historical modifications will no longer be reported as part of the payment date statement

Page 22 of 27
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SACO | Trust Mortgage-Backed

bank Certificates Series 2007-2
& MATERIAL MODIFICATIONS, EXTENSIONS, WAIVERS LOAN DETAIL REPORT - PART 2

Distribution Date: Feb 26, 2024

# U.S. Bank Trust Company, National Association in its respective capacity under the transaction
documents is not aware of any material modifications, extensions or waivers to pool asset terms, fees,
penalties or payments #

Loan Count: Sub-Total:

Total Loan Count: Grand Total:

* As of 1/1/2010, historical modifications will no longer be reported as part of the payment date statement.
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SACO | Trust Mortgage-Backed

bank Certificates Series 2007-2
& HOME AFFORDABLE MODIFICATION PROGRAM LOAN DETAIL REPORT

Distribution Date: Feb 26, 2024

Principal Pay for One-Time Monthly Pmt
Program Incentive Deferred Reduction Deferred Modified Bonus Performance Bonus Reduction PRA HAFA
Loan Participatio Terminatio Principal Alternative Interest Interest Incentive Admin House Price Pmt Incentive Cost Share Incentive Incentive
Number n End Date n Date Amount (PRA) Amount Rate Cap Eligibility Fees Depreciation Received Pmt Amt Pmt Pmt
Bank of America, N.A. No Current Activity on HAMP Loans
Total Current 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Total Prior: 0.00 0.00 0.00 38,431.49 121,309.49 0.00 0.00
Total Cumulative 0.00 0.00 0.00 38,431.49 121,309.49 0.00 0.00

U S Bank Global Corporate Trust

http://pivot.usbank.com/ Page 24 of 27


http://www.usbank.com/abs

SACO | Trust Mortgage-Backed
bank Certificates Series 2007-2
i MATERIAL BREACHES REPORT

Distribution Date: Feb 26, 2024

Information with respect to material breaches of pool asset representations or warranties or transaction
covenants will be included on this page only to the extent required under the governing transaction documents
and based solely on data provided to U.S. Bank, as Trustee and/or Securities Administrator, by the party(ies)

obligated to provide such information.

Additional information with respect to demands for repurchase as required by Rule 15Ga-1, adopted by the
Securities and Exchange Commission pursuant to Section 943 of the Dodd-Frank Wall Street Reform and
Consumer Protection Act, may be available from the Issuing Entity, Depositor or Sponsor.
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SACO I Trust Mortgage-Backed
bank Certificates Series 2007-2
o RELEASED LOANS REPORT

Distribution Date: Feb 26, 2024

Release Date LI Original Balance Cumulative Loss Charged Off Date Release Date LI Original Balance Cumulative Loss Charged Off Date

Number Released:
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SACO | Trust Mortgage-Backed
bank Certificates Series 2007-2
B SUPPLEMENTAL INFORMATION

Distribution Date: Feb 26, 2024

Notice Date Notes

July 1, 2023 As has been widely reported, LIBOR ceased to be available after June 30, 2023. Accordingly, with respect to this transaction, LIBOR has been replaced, or will be replaced at
the applicable time, with a new SOFR-based benchmark pursuant to the contractual terms and/ or the Adjustable Interest Rate (LIBOR) Act and related regulation promulgated
by the Board of Governors of the Federal Reserve System (together such Act and regulations, the “Federal LIBOR Law”). To the extent this report includes terms from the
transaction’s governing documents that reference LIBOR, such references should be deemed references to the applicable replacement index, subject to conforming changes
made to the contractual terms, if any, in connection with the replacement of LIBOR. Information regarding the LIBOR transition and the Federal LIBOR Law is readily available in

the public domain.
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