Ireparies expresados en euros

Fecha Constitucion U707/ 2006 Dirgciores Aseguramisnta Merrll Lynch, Santander
Fecha Emisidn Bonos 050772608 Originador Caa Cataiunya
Facha Desembolsg 10/07/ 2006 Garante del Swayp

Soctedad Gestora

Adininistrador

Cta. Yesgreria 3 Tips Garantizade
Penmutas Interases

Prestamo Suberdinado

Gestion de Activas Titulizados, SGFT, SA
Caixa Catalunya
Caixa Catalunya
Laixa Catsiunya

Caiva ¢ Estelvis de Cetalunve
AIAF

5LV Espadisar

Canxa Catahiriya

Dalodtte & Tounhs

Agente de Papos

Mercado Negociacidn

Rey. Contahle Vatares
Depositaric Participaciones
Auditores

Caina Caralunya

Directoras

Caixa Catalunya, HS8C- Calyon

Hominal Circufacidn (Unitaric/Tatal) Clase Intereses ;;‘:;;:tgg?g:;z;z’: Amorizacin caﬁi‘f’:‘?&&:ﬁiﬁ: /%
Céd?:: ?S:m Factor it 92 dias Finai Actual Inicial
Prelacion/Tipe Amortizacitn | Actual Actal Inicial Frecuencia Base: A/ 360 Frecugncia  TOMME
SERIE AL 0,006 100,000, 30E varlablg -y - ] baw
E80345671004 - by 1800 1600 EURIS. 3M40,02% Fecha:  24-10-2008 - L1E) And
Praferente / Pass-Through 13,00€ 1B0, 000000, 008 24-17477010 Interesas: - 24-14477739 L-r A
SERIE AZ BI.06H,33E 10006, BOE variable 5,101% 24-10-2038 e 2]
ES0345671012 83,07% 7.334 7.334 EURIB. 3M+0,14% Fecha:  24-10-2008 2610208 L1 Al
Prafarente/) Pasg-Through 609,230,466, 22¢ 733.400.000,008 24-174/7/50 Intereses: 10BZ 88& 24-1/4/7710 ARA LT
SERIE A3 100,000,006 106, G090, G0 Variabje 5,111% 24302039 Rag Aas
ES0345671020 160,00% 31.000 3.000 EURIE.3M+0,15% Fecha:  24-10-2{08 A determinar RAA AR
Freferaate / Pass-Thrawgh 300.0060.000,00€ 300.000.000,00€ 28 174{7710 Intereses: 1305,14 €  24-17477719 LY-EN Ahd
SERIE 84 180000, 00E 100,600, 00E ‘ariabte 5,061% 24042012 Aan Aad
ESDR45671038 100,00 2.000 2.000 FURIE. 3M+0,10% Fecha:  24-10-2008 & determinar LLES Ay
Breferente/ Pass-Through 2001.000,000,00€ 200.000.000,00¢ 41147740 Intereses; 1293,37 €  24-1/4/7/10 ARA AR
SERIE B 100,000,006 1EHE O, D0 Variatile 5,261% 24-10-2039 Aaz #a?
ESU345671046 104, D0% 548 23] ELRIB.ZM+{, 360% Fechs:  24-10-3008 A chetarnings A &
Mezraring / Pass-Through 54.800.1100,60€ E4 800,000,068 RA-L74F7ILG Intereses: 134448 € 24-10470710 A &

BERIE € LO0.U00,00€ 103060, 0 Variatle 5,565% 24-10-2039 P2 Rawe
ESUI45671053 104, 00% 518 518 EURIB.3M40,60% Facha:  24-30-2008 & detarminas aRe BEE
Subprdinada/ Fass-Through 51.800. 000,008 51.800.006,00€ 24-174/ 7115 interesas: 142314 €  24-10427710 BRE BEH
SERIE D 100,008,006 104.008,00¢ variabie 2,461% 24-10-203% Can e
EG34567 L0651 100,00% 255 255 EURIE. 3M+4,50% Facha:  24-10-2008 & determinar falslel [l ot
EOUitY { por reduceisn 25 500000, 008 25 S00.000,00¢ 24-17 453158 Intereses: 241781 ¢  24-1/877/10 [ e

Fanrte Reserys

Totales 1.241.330.466,22¢

1.525.500.000,00¢

Opcion % mensual constante 0.5734% .6808% D752 0. 7650%
433 e
% anual equivalente £1.6675% TAHR% 8.7531% £.8G30%
Con siercic e ronal Yide Media {afos) - - N N
(4] = @rch MMorkiE; Ehl
Bonas SERIE &1 2 BrCHIE0 2 28N ECiong Brnartizacian Final N _ . _
ISIN: ESO245671004 _ o Vida Media (afios) - - - -
Sin gjerdicio amartizacicn opciorai )
Armortizacion Fina - - - -
Con eisreic rtizacic ot Wida Media (afios) 10.44 2.21 598 8,57
AEITIIG B T " -
Bonos SERIE aZ TR SRS amartizacian opciong Amortizacién Final 24/80/2025 240772024 24/04/2024 2AFIOFANTS
ISIN: ESO345671012 Sin ejerciio 3montieseén ocons! Vida Media (afios) 11.13 2.94 $.71 2.26
AN e Ch MOITEZSCIOnN N e E r S,
! P Amortizacibn Fsl 24/00/2036 247042036 240402036 DAL
con sierc I | Vida Media {afios) 833 5,14 813 5.8
r " i Arn (fuly!
Bonos SERIE A3 O Bjercica amortizacion opcens Aemortizacion Final 24/10/2020 24{10/2020 24/10/2020 24¢15/7020
TSIN: ESOMSETI0Z0 et onc J Vida Media (afigs) %33 8.14 6.13 .08
2N L2 MGFYZACion gRoinng , way
? Amartizacioa Final 25/10/2020 2471072020 24710/2025 Tast0/a02
Con sferciic smortizarion oncions vida Media (sfias) 585 5.85 525 5.8%
£ ]erc D twiely] H
Bonos SERIE 44 “ 5l Bmaruzacion opciona Amostizacien Finat 2470472012 24/04/2012 2470472012 T4s08/2013
1STN: ESH345671038 o o _ Vida Media (afios) 5.85 5.95 535 585
Sin gjerticio amortizacion opcipnal e
Atmortizacién Final 2470472012 24/64/2012 24642012 2449572015
Con elercic iracié ol Yida Media {afios} 13.55 12,43 12,13 173
n PLEGHY SIMOrLiza 7] - s
Bonos SERIE 8 JErGiG Smostizacon opciona Amortizacion Final 2441042025 24/07/2024 2ajti4f2024 267802033
ISTN: ES0345671048 N i ) Vida Media (afigs) 14.36 13.27 1298 12.58
Sia ejercivio amortizacion gprional . ey g o
Amortizacion Finai 24/02/2029 24/02/2039 18702/ 2039 TAIGEIH3G

Este informe es un camplements 2 1a infonadion establecis en e Folleto Informativa de 18 Emisién de Banas de este Fondo de Tisizacian.
dnitamente fa informacidn comunicada por Gestion de Activas Titukzados, & virtud de bo estatlecldt &n & Folleto Informative, s8 considersra valida a los afectns
e publicidad y difusice frenees a los thulares de los Barles o rualesguiers eroeros,



] Informe Mensual, Julio 2008
n:de Actives. Titulizados, SGFT, 5.A
’ Grupo Caixa Catalunya

i E Viga Media (3hos) 13.55 12.43 12.13 11,72
i b oo ‘
Borios SERTE € ©on sjerticie amontizacin opeo Amortizacion Finat 24710/2025 24/07/2024 24704/2034 24/20/2023
ISTN: ESD3MBETLOND (L eion qpciona Vida Media (afing) 14.36 13.27 12.96 32,56
T &]RrCICH Sz )
el " Amaetizacian Final 24/02/2039 24/02/2039 2400212059 24/02/2032
. o oncionsl vida Media (afios) &.71 8.64 862 as8
il+] ki i ORI "
Bonos SERIE D bn slercicio amarzacicn opciona Bmortizacién Final 28/10/2025 240712024 74047 2024 2401042073
ISIN: ESG345671061 _ B o Vida Media (ahos) 8.71 g.8d B.62 £.36
Sir efercicia amaortizaciin apionat L .
amortzacian Final 24/02/203% 24702/ 203% 24/02/203% 24/02/7039

HipAtesis WALS (Y the pérdida gue expenimeantan las Phs susceptibles de entrar 2n lifigie) del 20,00% y WAFF {frocuencia de impago) del 0,15%.
5 Amprtzacon & opcidn de la Sociedsd Gestord cpands & importe tel principst pendiente de amortizar de s Farficipacones Hipotecavias sea infedor & 10,00% del inciad v todas As
obhgaciones de pago de los bonps puedan ser atendidas v canceladas en su totalidad.

Tipo de préstamos (iitimso mas  Wtimes 3 Oldmos & Oltimos £2  Histdrica
mMeEseg:
Sereral Fecha de
Actual Constitucion ‘fasa Mensuai 4 : : ;
Constante (3, 7650% {1, 68085 0,6143% 0,5734%, 0, 7152%
18 Tasa Anual & 803 0 o -
rammars o 50a 1390 Equivatente ” &% 7.u7020% 7, 1280% &, 66T BV 5,2531%
Salda Viva 1.198.636.285,84 €  1.500.001.310,05 €
Medis 127,741,183 ¢ £31.906,46 £
Miniroo 216992 ¢ 15.076,16 €
Maxima B11.076,36 € B42.481,92 £
; . I Actual Fecha
S R S 5 Constitucion
Medio Panderade 5B125% 3,6313% Catsiurya P T BE
Mininto 4,8450% 2,4500% Madrid 12,55 11,77
Maxima 5,9760% 5,5000% . . .
Comunigad Yalenciars 7EY 7AS
; Si Baleares 0,43 o4k
medio Ponderado 299,52 322,39 Aragén 1,38 1,39
FEinime 4,01 25,91 .
Andalucia 1,73 1,81
MEximo 334,97 355,88
" Murcia ERIE 2,70
] Navama 0,45 0,42
T Agzive CECH 2,02% G,03% .
' ’ {Otrag Com
Euribesr § ailo 57.62% 59.12% snidades 2 328
Prégtames Hipotecarios Cajas (3,51% 0,569,
Migar 1 Afic 0,17% 0,19%
Prisstamos Hipotecarios Tajas TAE 41,63% 43, 11%

Nimere Deuda Vencida N Deuda Total
Antigiledad Participaciones ne;’:::‘i’;f‘g'f:m 2% Deuda Totat/
Préstamos Principal | Intereses y Otros Total fes Principal o Valor Taszeion o)
Masta 1 Mes 325 S49.342,82¢€ 101.613,91 £ 160.953,73 € 47.583.104 43 € 47 642,447,530 € A48, 53% 75,957 3%
De 1 a 2 HMases i3t 5238865 C 137.849,81 £ 190,238, 46 € 19.205.697.87 € 19.258 086,52 € 159,62% B1,5751%
{}2 2 a 3 Meses G2 62.153,67 £ 166,631,564 £ 228.835,19 £ 14 3010, 5E4,99 € 14.363.058,66 € 144538 BE, 2436%
G 3 3 & Meges - o5, B03,01 £ 200, 756,62 € 387,580,638 14 976.105,1% £ 15.072.998,20 € 15, 35% 85,3301 %
D & & 12 Meses 12 32.583,86 € &60.753,70 € G3.337,596 € 1.797. 268,39 € 1.829.852,25 € 1,8G% F7A38EY:
Totales a5y NI ZFI0LC 757.652,586 C 1.065.924.57 € 97.863.150,82 € 8. 166,422,583 € 1G6G,.00% 79,1601%

o Tagaciin sole 4n Préstamos Hipatecarios

Antigiedad Pa rt?é;g‘aeczgnes Deuda Vancida De‘('xda Pentmfnte Peuda Yoral % Deuda Total/

Préstamos principal fntereses y Otros Total v Principal I By Vator Tasacion (u
Hagta  Mes 2 Xy el 0,00 q,00 € 281,554 40 € 281.584,40 € 1,30 83,6340%
Dala 2 Meses 3 425,19 € 19,50 ¢ 948,09 £ ADR.528.59 € 402 956,75 £ 1,969, H7,3298%,
De 2 2 3 Mases 2 1.0:86,50 € 3.01040 € 4.106,60 € 440 465,03 € 441,562,531 € 2,15% u7,3036%
D= 3 a b Mesas 14 13.648,96 € 3832381 € 52377 2.572.195,36 € 2.586.045,32 € 12,59%: B2, 2448%
De 6 a i2 Mesas Fiil 193.02602 € IVT.2e,55 L 380,290,947 £ 10.964.122 64 £ 10.967.148,66 £ 53,35% S0, 60950,
e 12 Meses & 2 Afios i 2.550,31 € 138,486,497 € 191,007,284 C.808.229.29 € 586077880 € 28,53% Bh, 34450
Totaies 17 170.449,98 C 457,575,733 ¢ GI8.525,71 C 20.369.127,31 € 20.540.077,28 €  100,00% B8, 9895%

oy Tasarite 50l &n Préstamas Hipotecarios

Zata informe &5 un compiementa a |3 informadidn establecida en ol Folieto Tnformativa de la Emisién de Bonas de este Fordo de Titsdizacion.
nicarmante fa infornacion comunicada por (astion de Activos Titulizados, en virtud de lo sskatlenide en 2| Folleto Informativg, se considerars vilida a los efectos
se publicisad v difusion frente a los tinilares de fos fonos o cualesguiera lerceros.



L Informe Mensual, Julic 2008
estibn de Actives Titulizados, SGFT, §.A

Grupo Caiza Catalunya

Actual At emisitn
SaBonas Haminal B MG, % Bonos Nominai g ML

SERIE A1 (5, 0% 0,000 0, {10% 16 49%, 16000000006 B,.81%
SERIE A2 A, 8% GOR.IIA6E,22E 1048T% 45, 18% 733.400.000G.00€  §,81%
SERIE 83 24,17% AG0.COL000,006 10,87% 15,67% 300.600.000,00€  §81%
SERIE A4 16, 31%: 200.G00.000,00€ 30,87% 13,11% 200.000.000,008  #.81%
SERIEB 4,414 S4.800.400,006 & 36% 3,500 £4.800.000,006 5,158
SERIEC 4,17% 51.300.000,00¢ EA0% 3, % R1.800.000,00€ 2700
SERIE & 2,050 25, GO0 GO0, 00 4,00% 1,67% 25.500.600,00¢ 0,00%
Totai E.2H1.330.466,22 € 1.525.500.800,08 €

Fordo de Resarva 2,05% 25.500.000,50¢ 1,67% 25 500000, 008

CUENTA DE TESORERIA 36.6C02.550,51 4

CUENTA AGENTE OE PAGOS DA E o0
CUENTA TESORERIA - AMORTIZACION SULE oot
LEM, DISP, LINEA LIQUIDEZ L00E0N020 € §,00%

PRESTAMO SUBORDENADC Q00 080%
PRESTAMO GASTOS INICIALES 42350585 € 4,56%
IMPORTE DISPHESTC POR LiMEA DE Bagd 0.00%:
LEGUIDEZ

AVAL ESTADRCG- DISPUESTO SERIES AL (G} DT 0,00%
¥ A2 (G}

Actual

A la emigign

Pérdidas Acurmdadas Evolutivas

Write-Off Acumulades

Recuperationes sobre Write-Of acumuiadas

Ratio de morosidad: Salde Vive Impagades>8G dias
/ Satdo Vivo Totat

HMedia Ponderada Principat / Valor de Tasacion

(P/V¥TYH i

0,00 €
2AR5.453,74 €
135.599,89 €

3,1238%

76,9345%

0,00 €
0,00 €

GO0E

T, 0000%

78,9781 %,

Facha

Nimera de gereches de srédito adguiridas
Privcipal derechos de crédite adicionales
Ac { isicion

Namero de derechos de cradite adqguiridos
Principal derechos de crédito adicionales
Prixi igigign

Teimd ri {n} recar

INFORMACTON ADICIORAL EN:

Socieday Gestora: Gesbon de Adthvos THolizades, SGFT, S.A,

Registra Oficial: Comision Macional del Mercedo de Valores Passeig de Geacia 18, Barcelona

RESPENSABEL,

AD CONTENIDO INFORMACION:

Gestidn de Activas Titulizados, SGFT, 5.4,

Faldo Wivo Ph'a periodo en espera

EF BB FLEER

Intereses Davangados 1.7 585,30 £
Ratio: (Saido vive GE + Interasas

T 5, 7404%:
Drevengades )/ Saldo Vive Tatal

Principal Nocional interds

Raceptor A Deterrrinar B FFAEL

Pagador A Datenmnar ATl Ee g

¢f Fontanefla 5-7, Barcelona Tel, 93 84 73 36 - FAX: 93 484 73 41 infofgat-sgft.oom wwe gat.saftinfo

Este infarme ez un complaments a ts informacidn establecida en ef Folteta Informative de Ja Emisicn de Bonos de este Fordn de Titulizagidn.

Unicamante is formacion comunicada por Gestion de Activos Yitulizades, en virud de jo establecids an gl Falleto Infgrrnative, se consideraa valida o ins sfering
de pubiicidad v difusidn frente » los tinstares de los Sanos o cgatesquiera terceros,



The amounts are expressed in euros

Date of Canstitution

Itsuae Date

Dighbursement Date
Management Company

Adrrinistrator

Guaranteed Interast O,

Interest Swap

Subordinated Loan

05/07/2008
0507/ 2006
1040772008

Gestion de Activos Tiwlizados, SGFT, SA

Caixa Catalunva
Catxg Catalonya
Caixa Catalunya
{aive Catalunya

Ltaad Manager

Laixa Catalunya, HSBC- Cakyon

Managers

Criginater / Servicer
Swirp Guarantas

Paying Agent

Secondary Market
Register of Bapk Securities
Dapasitary

Ausditors

| Monthly Report, July 2008
ivos Titulizados, SGFT, S.4

Caixa Catalunya Groug

Merrdt Lynich, Santander
Ca Catalunya

Caixg d ' Estetes de Sstatinys
BALAF

5.4.L.Y, Espactear

Caiva Catalunyn

Dejoitte & Touche

Srincipal Outstanding (Unit/Bonds/Total) Coupon Type e oo Redemption Moady’s [ SR P 7 Fack
:Sff;acszde Current . 52 days Einat Matsyity Current  Ceiginal
Priovity/Type Redemp. Factor Larrent Original Fraguesncy Base: Af 360 Frequency Rext “ #
SERIE Al 0,908 100.000, G0 Floating - o - Az Ags
ESN3456 71004 0,08% 1.660 1.600 EURIB.3M4+0,02% Bate:  24-10-2008 - S84 A%E
Sersier/ Pass-Thwough 0,006 160.000.000,006 24-17443f20 Interasis: - 24-174/7739 Adsh, Akd
SERJE A2 33.06%, 338 160,000,008 Fioating B1019% F4-10-205% Aag Aaz
ES03A56710912 83.07% 7334 7.334 ELIRIR. 30401, 14% Date:  24-10-2008 G410 HIDE RS, B
Samior/ Pass-Through 609, 230.466,22¢ F33.400.000,006 4-1f447410 Invarests: 10B2.88¢€ 24-1/4/7719 LR AAR
SERIE A3 106006, 008 100000, 604 Floating 5,111% 24~10-2033 Agiz Agia
ESD345471020 100,00% 3.000 2.400 EURIB. 3M+0,15% Date: 24-10-2008 To ke detarmingd BAL Ay
Sesiar { Pass-Thraugh 30G.000.000,00€ 300000, 000,608 24-17473]40 Interests: 130614 € 24-144/7718 LR AR
SERIE &4 100000, 00¢ 100,000,008 Fioating 5,061% 24-04-20132 Aas Aga
ERQI4CE7IDIE FO0,00% 24000 2400 EURIB IM40,10% Date: 24-10-2008 To be determingd A4A4 AdA
Seniorf Pags-Through 2002, 000004, G0 200,000 000, B0 24-1/4/7710 Interests: 1283,37 &  24-1/4/7710 AbHD ABA
SERIE & 1004100, 008 100000, H0E Flogking 5,261%, 24-10-2039 A2 Ak
ESUI4S67 1046 100,00% 548 348 ELIRIB. 3M+3,30%  Date; 24-10-2008 To pe detsmmingd A A
HMazzanine f Pass-Through 54.800.000,00£ 54.800.000,60E 24-1/4/7710 Interests: 134448 € 2317477710 Z &
SERIE O 100,000,006 106,000, {108 Fleating E.5610, 102032 Bag? Saa2
ESGI45671053 100,08 % 518 518 EURIE. 3M+,60%  Date: 24-10-2008 Ta De detecrningyd  BBE 2553
Subardinated ) Pass-Tlhrough 51.840.400,008 51 .B00. 000,008 24-1/47 710 Interests: $421,14¢€ 24-If4/7/10 BER BRE
SERIE b 10003, 008 100,0000,00¢ Floating G E61% 24-10-203% Taa Cas
EST 345671061 140, 3% 155 255 EURIE 3M44,50% Dates 24-10-2008 Tex be determined OO0~ L0
Ermity / Due to cash 25500000, 00¢ 25, 500 000, 408, 24-174/7f10 Interests: 2417,81 € 24-174/77:i0 s [t

Reserve reduction

Tatals

1.241.330.466,22€ 1.535.500.000,00C

. TE60%

7.5734% 0.6598% 0.7152%
. % meonthily constant .
Option 11 8.6675% 7.9702% 8.2531% BB
%o annuat constant,
With e . Average life (years) ) .
SERIE A1 ith Gpiion Redemption Final madurity - - -
ISIN: 50345671004 Average life (years) ) ) )
Without Option Redernption ) - - - -
Final madurity
] 10.44 9,31 .58 552
With Gption Redempb fAverage e (years) 241072025 2400772024 2470472024 2410420323
i ERT: 24, ¥ 232
SERIE AZ Blipn Reaematan Fitiat radurity /10120 AT A
.35
ISIN: ES0345671012 Average life (years) 1113 984 5.7 =
Withaut (ption Redemption . 240442036 2410442036 2870412036 2E7004] 24555
Finaé raduricy
. 5,33 B4 8.13 2,08
with Opfion Redempti Auerage I Cyears) 2 2020 072020 24/ 1042030 28/30/2020
SERYE A3 151 Uptios Redempticn Final cadurity 4710/ 24/30/ FF 107202
. o
ISIN: ESO345671020 Average life (years) 833 &.14 8.3 LR
Wikhowt Option Redemption ) 241072020 2441042020 ZAf NG 2020 FAFLO{ 025G
Final madurity
5.85% 5.8% 5.8%
With Dption Redernpti Averege e (years) ; 85012 24/047 2012 27041 H3LE EZVC Tk
ian Redern, 24, : z
SERIE A4 e FRen Firat mmdurity /0442 i 04! g
g I =
ISIN: ESG34567 1038 _ Average lite {years) 5.85 5.85 >4 ., 78
Without Qption Redemption ) ) /72002 240402012 ZA04 LT BAOATA012
Final rradurity
) 13,55 12.43 12,13 11,72
with Tption Red i Avarage life (yzars) (202, 47/202 404/ 2004 2471072023
i inn Redarnpf 4, h 3
SERIE B e mption Final madurity RELL/2025 24/87/2024 24404/ 30/
ISIN: £503456731046 ) aAverage ife {years) 14.36 13.27 1296 1356
Withaut Dptios Redemption 24/02/203% 24/0242039 28/02/2039 2402205

DISCLAIMER: This communication is for informational purpeses onfy,
wificial confirmation of sdy transaction. Al data snd other irformation
The atsemptions undarlaving the information,
ot indicative of future returns. The Spanish O

Finad madsarity

It i mot Intended ag an offer or solicitation for the purchase or sale of any financial instrumant o as an
are Aok warranted es to tmplatenass oF accuracy. Additanal infermation i avalyible on regquest.
inchading strieture and coffeteral may be modified fram the time to time to reflect changed circumstances. Past performancs ig
flering Circular, approved by the CNMY, is the anly legaly binding document for this issue.




" Monthly Report, July 2008 mg gm
Activos Titulizados, SGFT, 5.A = ;

Caixa Catalunya Group w w

3 ) . Average |ife [years) 13.55 12.43 12.13 11.72
SERIEC with Option Rademplion Final madurity 24/10/2025 24/07/2024 2640442024 24710/72023
ISIN: ES0345671053 ] . sverage life (years) 14,36 12,37 12.96 12.56
Without Option Redemption Firat matusity 2400272039 24/02/24939 24/52/2038 24/02/20730
" Average fife {years} 5.7% 8,64 862 8.58
i ton R i ;
SERIE I ittt Option Redemptio Finat madurity 241072025 240752032 2404/ 2024 24/10/2023
ISTN: ESO34567 1061 wi ¢ Gption Red ) fverage life {yaars) 471 2.404 862 £.58
thout Gptian Redemption Finat madurity 247112/ 2039 2a/12/2039 340272099 24/02/2035

Hipntesis WALS 20,00%; and WAFF 0,15%.
i Amiortisation, at the discretion of the managemernt company, provided the remainng balance of the pancipal of the morfgage inans is jess than 10,00% of the mitial amount and 2% the

pRyment shligations arising frem e bonds con e paid and cancelied in fil.

TR T D o ok i : L
Poos of Mortage Loans {Floating Rake} current tast 3 Last & jast 12 Historicai
Canstitan Manth Months Manths Months
Generat Current 1R
Date Singie Monthly r, [P
Morgatity (SMM) 4, 7650% {0, 6898 0,514 30 0,57 34%; 0,7 152%
Anneal
o, 8030 A0 T8 FEw 5319%
Nember o 964 11170 Enquivaient {CPR} ] 3 1% &, 075 8,28310%
Outstanding Batance 1,198,636 285,84 €  1.500.001.310,05 €
Awerage Loan 127.741,18 ¢ 131,906, 45 £
Minirsum 2.169,92 € 15.076,16 £
Madimutn 811.076,36 € 842.481,92 € R
Current Canstitution
2 e ate
Weighted Average 5,6125% 3,6313% Catalunya 69,54 3,58
Minieom 4, B3430% 2, 4500% Madrid X 17,68 11,92
Maxinyum LRy AINSY 5, S0005%
B " __‘_u 02 ‘_)_ Camunidad Valenciana 7,87 7,85
_R i Balearas 0,43 0,45
P
ghted Average 299,52 322,38 Avagén 1,36 1,39
Minimum 4,01 28,91 .
Andalucia 1,73 i,81
Maximum 330,97 355,88 A
Murcia 3.1 270
Navarra 0,45 042
Tipn activa CECA 0 02%
s
uribor { 570 57.62% 58.12% est of Autenomous Reglons 3,28 3,28
réstamos Hipotecarios Cajas 0,51 % 0,56%
Mibor 1 Afio 0,1 7% 0,19%
Préstarnas Hipotacarios Tafas TAE 41, E8% 41.11%

M M Mat Debt .
Aging “p“:g:;,:ﬁ'fﬁ;ge mre Hemaining Debt to Total Gebt 95 Loan to Value (2
Principal Interest and Others Tatals Mature Principal %

Up 1 30 days 328 59.34%,82 € 101.610,91 € 160.953,73 € 47.583.104,48 € 47.642.447,30 € 48,53% 75,9573%

Frenm 10 2 months 131 52.388.65¢€ 137.84%,81 £ 190,238,456 € 19. 205,697 87 £ 19,258.088,52 € 19,62% Bi,5751%

from 2 ko 3 manths o2 62.153,67 € 166,681,522 € 128.835,19 € 14.300.804,90 € 14.363.028,65 € 14,63% 81, 2436%

Fram 3t 6 monkhs 39 BE.B03,01 € 250.756,62 € 387,559,563 £ 14.976.105,19 € 15.072.998,20 € 15,35% 85,3304%

Frord § tr 12 months 12 32.983.86 ¢ 61753, € 93,337,586 € 1,047 268,39 € 1.829.882,25¢€ 1.86% 77, 33BEM
Totals G55 303.272,01 € 757.652,56 C 1.060.924,57 € 97.863.150,92 € 9R.156.422,91 € 106G, 00% 72160190

o Walustians exclusively For mortgage participatians.

Number Martgage Mature Debt L Totat Debt
Aging Participations Rema:;r;g([;ebt to %G Loar to Valua {1
Priscipal Enterest and Others Totals u Principa¥l Bl

Up to 3 days 2 a0 € 0,00 € 0,80 % 28158440 £ T8 BG4 40 € 1,370 23,6346%
From 1 o 2 manths 3 428,10 € 518,30 € 548,09 € 402 538,59 € A2 056,78 € 1,56% &7,3298%
From # to 3 months 2 1.006,50 € 3,010,180 € 4.106,60 € 440.466,03 £ 441,562,583 £ 2,15% o7, 3036%
Fetrn 3 to & months 14 13.84B,96 £ 38.323,81 € S2172,77 € 2 RYZ2.186,36 £ 2.586.045,32 € 12,59% 02, 24480
From &t 12 moaths 70 103.026,02 € 277,264,595 € 380.290,97 £ 1.864,122,64 £ 10,567, 148,66 € 53,39% a0 RGPS
Frogn 1.2 months 10 2 years 35 5Z.550,31 € 138.456,97 £ 161 .07,28 € 5.808.22%,2% € 5 BE0.778,60 € 28,53% 85,3441 %

Tatals 127 12194998 C q457.55,73 € 628.525,71 € 20.36%.127,.31 € 20,540.072,29 € 100,90% BE, D895V

m Waluption exclugsively for mortgage participations.,

BISTLAIMER; This commautivation s for informational purpeses only, it is not intended as an offer ar sohcitabion for the purchase or sade of any finandial ingtrament or a5 an
efficial confirmation of 2ny transaction, All data ardt cther information are not warranted a5 b completeness oF a0y Addtional infermation s avalaible o regquest.

The assumptions underlaying the information, including structure and collateral may be motitted from the time ko time ko reflect changed drcumstances. Fast performance is
Aot indicative of future returns. The Spamish Offering Clreular, approved by the CHMY, is the only fegally binding dorument for this issue.
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‘Gestién de Activos Titulizados, SGFT, 8.4 =

Laixa Catahunyas Group

.
Current At Issue Date Bafanoe Interest
% Notes Maminal % CE %% Notes Mormisal %% CE

SERIE &1 0, 0% 0,006 {1, 0% 10, 495%, 180.000.000 00 8,581%: Guaranteed Interest ©. 30,602 B 4,24

FERIE AT 49,08%  609.230.466,22¢  10,87% 48,068%  733.400.000,008 &,81% Treasury account (Paying Ag) GO0 BO0%

SEREE A3 24,97%  300.000.000,00C 10,87% 15,67% 300.000.000,00€ BRI Repayment accourt 00§ 0,00%

SERIE a4 16,21%  200.000.000,005 10,87% 13,11% 260.000.000,006  8,81% Liquidity Line {Limit) IOLOGH.O00,00 € 000%

SERIE & &, 41 5%, £4.800.900,008 5,36% 3,59%; 54 B00.000,00¢ L 5%

BERIE C &,17% 51, 500,000,004 2,104 3,40% 51800900, 00 1,70% otar e oo o e a00%

SERIE O s ) I5.500.000,006 £, 00% 1,67% 25, 500.000,00€ T, 00%: other 423 605,80 4 4,96%

Totals 1.241.330.466,22 C 1.535.500.000,00 € Amount of the Liguidity Line 0400 000
Generafitat Goarantee GAGE 0,00

Réserve Funds L0 25 500,004,004 1,57% 25,500,400 {0

Frincipat Cuistanding of Forbearance 575855182 €

Current AL Jasue Date Period
Cumuiative outstanding losses 1,006 0,00 £ Interest 125,805, 56 £
Cumudative outstanding Write-Gif 1.185.453,74 £ 9,00 € ;‘E::i‘;‘ é:;sza; din'g 9 FP + ¥ 5,7404%
[ tative out ding Write-Off racovery 11559485 ¢ 0,00 €
Principal Quistanding With arrears>90 days / 13,1238 T OO00Y
Principat Outstanding ‘ !
Weighted Averane of LTV Distribution () 76, 93480, TB.9781% Hotionasl Prinzigat i

Receiving To De deterrnimed 2FTIRS

Payiny To e determimaed To by Debennined

Pate

Humber of additional credit rights i}
Principat of additional credit rights

Nursber of additional cradit rights &
Priricipal of additional credit rights

Mext acguisition

The ¥ uri il i ri

AGDTTIONAL INFORMATYION:

Managanient Tompany: Gestion de Activos Titulizadgs, SGFT, §.4. of Fontgnalls 5-7, Barcelons Tel, B3 484 73 36 - FAX: 93 484 73 41 infofioat-sglt.com wow g5t 5uf infe
Dzl Regester: Comistn NEoonz del Mercado de Valores Passeig de Gracia 16, Barcelonz

INFORMATION CONTENT RESPONSABILITY: Gestién de Activos Titulizades, SGFT, 5.4,

DISCLAWER: Tha cammumcation s For informatianal RUrpGses orly, it is ot tetended as an offer or solicitation for the purchase or sale of any finandial instrirmens or as a8
officiat confirmation of any transaction. All data and other information are not warranted as to campletenass or accuracy. Additionsl information is avataibla an request,

The assumptians undarlaying the infarmation, including structure and collaterst may be medified from the time to time to reflect changed circumstances. Past perfarmance is
Aok ingdicative of futire refurng. The Spanish Offering Cicgular, appraved by the CHMY, is the only Jegatly binding docutnent, for this issue,





