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Ongnador Claixa Catalunya
Administrador Caixa Catalunya
Cra. Tegorerin a_Tipo Garuntimdos Caixa Catalunya
Pernuta Intereses Caixa Catalunya
Préstamo Subordinado Caixa Catalunya
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VALORES EMITIDOS: BONOS DE TITULIZACION HIPOTACARIA (ESTRUCTURA PREFERENTE/SUBORDINADA)

Nominat Circuineion e .
Serie - P Amortizacion Calificacion Moody™s
Cadigy Isin EC::: li",:" (Unitario/Tola) Clasc Intereses Tipo Interés Actual Frval -
Prelaciin i Artoal [nicial Frecuencla Prixima Actaal Bxcicizl
— 4.6024% i
25.000.000 25.000.000 Variahle Frox. Cupon: Aaa Aaa
ES03220680 | 25.0-1998 927 927 LIBOR 3M + 0,18% 15-0- 1998 SN2 15-09-1998 _
oo 23.175.000.000 | 23.175.000,000 15-08/06/09712 Bruto; 255,491 50 % Pondemeion
Prelerenie Neto; 193,568 Coef. Salvencia
|} 4.826%%
. . 25.000.000 25.000,000 Variable Prox, Cupon:
ES03220680 [ 25.6-190% 33 13 LIBOR 34+ 0,80% 15-09-1998 iz 15-09-1998 A2 A2
" #25.000.000 825.000.000 15-0306/09/12 Bruto: 276.716
Subordlinics Nete: 207.537
“I'ntales 24000000000 | Z4.000.000.00:)
Vida Media cn ARvs v Amuriizacién Final Estimadas segﬁn Tasas de Ampriizacidn Anticipada B
Tasa Mcnsusl Tasn Anpal ’ Bonos Serle A Bonos Seric B T
Opclén' Constantc de Fauivirlente de Vida Duracién va TIR Amortlzaclon | vida | Puracida % TIR Amortizacién
Amortizacion Amorlizacidn " - s 5 3 Final Medi — 3 = o Final
Antigipmia en % Anticipada en %, Media SR" | CR ER CR nal cin | gRe CR SR CR’ na
Con Amoriizncion Op. 0 168% 2.000% 6.19 F17 | 523 | 4468 [ 464 15-12-2010 935 746 | 755 | 502 | 457 15-12-20110
Sin Ampribascion Op. 0.168% 2,000% 636 | 526 | 532 | 463 1 asa | 16032015 | 1099 | 816 | 826 | 502 | 497 | 15-08-201%
“Con Amortizagion Lp, 05058, 5 874% 504 A0 4447468 | 464 {5-06-200% 796 | 654 662 | 502 | 497 15-06-200%
Sin Amortizagion Op. 0,502% ss7av% | 533 | 450 | 435 | 462 | 464 | 16062014 § 968 | 742 | 751 | 502 | 497 | 15.06-2018
Can Aindstizacicn Op. DERET T TUTG, 20 AT VA 3T | AN AR T TITARE00E T 65 |80 | 5,77 | S [ 497 [ 17-03-2008
$in Amorlizacian Op. 0,886% 10,129% 445 | 334 | 388 | 268 [ a6a | 17.062013 | 862 | 670 | 678 | 500 | 497 | 5062018
C'on Amortizacion Op. | " 3455 12.000% 350 1337687 ek | 464 15-09-2006 3,98 ﬂ,ﬁ_!f 400 | 5,02 | 497 15-09-2006
Sin Amgnizilci:'m Op. 1.345% 15.000% 3,68 324 | 325 | 468 | 484 15-03-2012 7,57 598 | 605 | 502 | 487 ]‘5_:(:)..6-2013

Flujas Totales por cada Bono pdr-s-l-lITon!gldur sepiin Tagas de Amortizacion Antlcipada

[ “rasa Mensual Tasa Anunal Bonos Serig A Bunps Serie 13
Oncién’ Constante de Equivalcente de
P Amortizacién Amortizacion Principal Total Intereses* | 'Total Flujos® Frinclpal Total Intereses® [ Tokal Fiujos®
Anticipadaen %% | Anticipada en %
Cob Amortizacion Op. 0, 1657 T 000%™ “33.000.000 7122476 32.122.476 25,000.000 T11.523.045 36.523.045
Sin Amordzncion Op. | 0,1658% 2.000% 25.000.000 7.318.227 32318227 25.000.000 13. 32.297.912 |
Ton Amonimcion Op. 0.303%, 5§74 5000000 FOisATH| 30515478 35000000 URIEEGGT ™77 JAHIT 600
Sin Amortizacion Lp. 0.503% S8 25.000.000 6,135,501 31.135.501 25.000.000 C_1LB31L99Y 36,93(.000
Tion Amogtizacian Op. 038R T0.775%; e STV IV Y X5 W 20591274 XTI 4T R e P LA ] 33335070
Sit Amortizacién Op. 0386% 16,129%, 25.000.000 5.125.653 30,125,653 25, £00.000 10.620.362 35.620.362
Con Amartizagion Lip. L N L TR O00 oo 4030809 FIOERETI 25.000.000 XL TER S WS A
Sin Amortizacion Op. L3159, 15,000% 25.000.006 _4.240.44% 20.240.448 25.000.000 9,335,599 34,335,899

Hipdiests de muocusidad y de Gailides de la cartera de Participaciones Hipotecarias: 0%, asimisme, existén olrag variables sujetas a cambics continuos yue nfectan a a vida media
y a ka duracion de los bonos (principalmente: tipo de interés de lo carlera hipolecaria, lasa dg amoerizacidn anticipada, tipo de interés de los bonos de ambas series y opeidn de
amortizacién anticipnda por parle del emisor) ks cuales y sus hipoidioos valores iniciales constan cspeeificados en el Follsto Informalivo de Fmision det Fondo. Para Ta

confeccidn de la presente hoja informativa, se han tenido on cuenta los valores actuales de las refericdas vasiables.

| Ammortizacion a epeidn de 1a Soctedad Ciestora cuando el fmporte del principal pendlente de amomizar de 1as Pamicipaciones Hipotecarfus sea inlerior wl 10% del inicial y wdas
T obligacinnes de papo derivadas de los Bonos puedan ser atendidas y eanceladas en su totalidad.
* 8in retencitn paru &] tomador,
*Con retencién para ol omador, suponiendo que sc recupers ¢ primer semestre del aiio siguicnte.

4 s :
Bin relenciones,

* A fecha de amortizocion.




HIPOCAT 1 Fondo de Titulizacion Hipotecaria.
Informacién a 31 de Agosto de 1998

ACTIVO AGRUPADO: PARTICIFACIONES HIFOTECARIAS (PARTICION EN PRESTAMOS HIPOTECARIOS)

Gcncr“i P|'é-stnr5|5'?'s Hipotecarios 5/Vivienda Libre .
o | Tocha de Amartizacion Anticipada
chua Constituetdn - Ultimo Ultimos 3 Uitimos &  Ultimoes 12 Histériea
Nimero Io09 3.747 Mus Meses Moses Mgk
Prinripal: Pendiente 23073739239 Mao0L71407) Tani Mensuat " . YT
Mexdic £.289.38] 6.405.557 Constante t5032% PN
Minimeo 99337 [6%.454 Tasat Aol o u
Maxuna 307640068 11.449 462 liguivatenic 1870 - - B 10.1291%
inferds: Medio Ponderado 6.6334% GR1REY -
Minimo 5.0000% 5.2500%
. Mk 8.5000% 10040003 g T
Vida Reslduat (Meses)  Medin Panderada 144.137] 1461 640 stribucitn Geoprdliea e ]
Minima 90548 12,4189 Actuzal _F"""-‘ﬁ d_““
Méxima 213.054% 2564 139 _ . (_.nn.\;tllucmrlu
indice Referencin MIIIS (Distribucién) Cataianq 344031% 84,3474
indice CECA % 7595% 8.7743% Madrid . 3.7797% 3.8579%
indice MIBOR 1 afin 2966 1% 3 2557%, Comunidad Valenciana 0,783 7% 0.?&';2‘;&':
IRPH Entidades AARIRT  A47305% Baleares 0.4933% DAt
IRPH Cajas 44.3328% 14,1396% Amgsn . 0.1842% L043%
— - == Otras Comunidades (6 Conwnidades) 0.3560% 0,3470% |
Morosidad Actual _
Mimern Mgy Ve Deuda Denda Total - . o .
Anligitedad Participagiones | . . intereses ¥ T Pendiente . o Dentda Futal /
Fréstumos Principal Otros Total Vendimiento % Valur Tugitidn
Hasia [ mes — - - T — - - =
De a2 meses 13 287.945 ! 169077 4570022 33.960.357 4,417,379 84,614-4‘!@‘ 51.9142%
D¢ 2 0 3 meses 2 J_f7d. 184 T172.354 346.518 15.003.205 15.349.723 15.3856% 45.5735%
e 3 a 6 meses — — — - e —
(Deba |2 messs — - -— — - — -
Mas de 12 meses -— -— — - -— -— -— -
Ci'otales — — —- — - -— - -—-
Mcjora Crediticia Oirus Qperaciones Financicras (Actuul)
Actoul A I Kmitidn Activo Saldo Laterés
Lmistén Subordinada 3,4375% %25.000.000 34375%  §25.000.000 Cra, Inv, % Garantizado [ 488.832.228 4,3000%
Fondos de Reserva
= Principal 1.4500% 3438.000.000 14500%  348.000.000
Fasive Enlido Ielerés
Préstamo Subordinado 600.000.000 5.3600%
Ot Informacion
Cuenta de Deficiensia 0,0000%. 0 00000% 0 Parmutas Interés (Swap) Principal Nocienal Interés
De Principal = Swap
Receptor 24.001.714,170 4,6136%
Saldo Principal Pendients de Pauadeor 24000714170 t5,1951%
Papo de fos Bonos de la 55001, o
Serie B en relacién a los de 335 35509%
la Reric A
Media Ponderada Principal / 53,2192V 54.0358%

Vator de Tasacidn (P/VT)




GESTION DE ACTIVOS TITULIZADOS <

Grupo CAIXA CATALUNYA

HIPOCAT 1 Fondo de Titulizacion Hipotecaria.
Information as at 31* August, 1998

Date of Constitution 17 June, 1998 Lead Manager Caixa Catalunya

Management Company Gestion Aetivos Titulizados, SGFTH.SA IP Morgan, 5V
Originator / Servicer Caixa Catalunya Paying Apment Caixa Catalunya
Guaranteed [ntorest . Caixa Catalunya Secondary Market AIAF

Class A & B Inlerest Swap Caixa Calalunya Register of Book Securities  5.C.L.V.
Subordinated Loan ‘ Caixa Catalunya : . Deposilary Caixa Catalunya
Class Swap Guanmtes Caixa Calalunya Auditors Arthur Andersen

MORTGAGE BACKED SECURITIES: BONOS DE TITULIZACIHON HIPOTECARIA (STRUCTURE SEN1OR / MEZZANINE)

Pl'lncibnl Outstandiny, (Esp) Redcmption Muoody's Rating‘

Clyss BT -z .
151N Crode Issuc Date (Unit/N" Bond/Total) Coupun Type Current Coupon =
Uriority Currunt Original Final Maturlty Next Currenl. | Original
E ’ Frecuency .
A 4,6024% A A
25,(100.000 24.000.000 Flnating Next Coupon: a3 oa
ESO3220080 | 25.06-1908 427 927 LIBOR 3M E5P | 0,18% 15-09-1998 Ay 15-09-199%
Semor 23175.000,00¢ | 23.175.000.000 15-D3/06/09/12 258491 Gross 50% RIS
! 193,868 Mot
4.9260%
saasoeao | 25000000 | 25.000.000 ~ Floating Next Coupon: 15122018 A2 Al
e 25.06- 1095 3 13 LIBOR 3M ESF + 0.50% 15-03-1499% 15030670912 15-09-1998 |-
Mezzaning 825.000.000 §25,000,000 15-03/06/09/12 276.716 Gross 100% RIS
207,537 Mey
Totals (ESF) 24.000.000.000 | 24.000.000.000 } ‘__
" Averape Life and Final Maturlty According to Monthly Bales ol Frepayinent
Prepaayment, Class A Bonds - Class & Bonds
Option! 4 Constant Vo _dfnnual Average Duration % IRR Final Average Duratlon % IRR Final
Maonthly Equivalent Life | Casc | Case | Case | Case | Marurity Life Case | Lase | Case | Case | Maturly
(EMM) (CFR) A | A A | w | A #
With Optional Redempiion 0.168% 2 I00% .19 507 | 5,23 | 4.65 | 464 | I5-12-2010 535 TAR | 1.55 | 502 | 497 | [5-12-2010
Without Optional Redemgdion 0.168% 2.000% 6.36 526 | 532 | 468 | 464 | 16-03-2015 0,79 16 | 826 | 5.02 | 497 | 15-06-2018
With COpidenal Redemption 0,503, SRy B P I TV W O S R R T W T [ T BR4TERE TR A T T TS RIHITY
Willoul Optiotal Redemption || 0,503% 5,8744% 333 4,50 | 455 | 468 | 4464 | 1606/2014 9,68 742 | 75 487 | 15062018
With Optichal Redemplion 048654 16, 1795 437 THTEIT T AR ded | (70372008 675 L f 497 T9-03-200%
Without Optianal Redemption 0.880% 10.129% 445 384 | 3,88 | 4.68 404 1'7-06-2013 8,62 6,70 | 4,07 | 15-06-2018
SWAil Optional Redemption TS W 17y O S T T I O e S I W P B S IR R ) 434 | AG7 T TS ENE
Without Optional Redernption 1,345%, £5,000% 1,68 324 | 328 | 468 | 464 | 15-03-2012 157 595 | 6,06 | 502 | 497 | 1506-2013
i TOTAL CASH FLOW FOR EACH BOND ACCORDING TO FREFAYMENT T
Prepayment Class A Bondy - Cluss B Bonds
Ovtion' o Constant "4 Axtnual
P Monthly Equivalent Principal® Total Intercst® | Tutal Cash-Flow® Principal® Total Inferest® | Totnl CasheFlow®
{EMM) {CPR)
Wilh Qptional Redemption 0.168% FITTIZ AN 75.000.000 T2 476 32.122.476 250060000 11523045 36.523.045
Without Optional Redemption 0.168% [ 20005 25,000.000 7.318.227 32318227 25,000,006 13.207.512 33207.512
Wil Opticnal Redemption TUTSNNE TS AT T T TE4000.000 LI ENAES IOFEAE| T S 500,000 §.313.650 I{HI3 860
Without Optional Redemption 0.503% 5,574% 25.000.000 6.135.501 31.135.501 25.000.000 11.930.999 36.930.999
Wiih Optional Redempiion [ B.886% TG 38 35.000.000 o ey RUX P ANTEY 3%.060°060 8325928 IZTIRGIG
Without Optional Redemplion 0,866% 10,129% 25.000.000 5.125.653 30,125,653 25.000.000 10.620.362 35.620.362
Wik Ophonal Redemption 1 345%; 150005 000,000 EOFUAOE T 20050809 35.000.000 R E R - SR kY
without Optional Redemption 1.345% 15.0005 25,000,000 4.240.448% 29.240).443 25.000.000 9,335,899 34.333.899

Delinquency and delilt assaomplions of the Mortgage [oans 0%, in the same way, others variables are liable to continuos changes than they affect 1o the average life and to the
duration of the Bonds (principally: inferest rale ol the mortyuge portfolio, prepaymenl, interest e of both Bonds and the option of prepayment on the part of the issving bank),
Lhese variahles and 1heirs hypathetical initial values are in the Information Leaflet of Flotation of the Fond. For the confection ol this paper, we have used the actual values.

' The Fund, through the Gestora, muy repay ail the Bonds, il the remaining balanee of Mortgage Partcipations iz less than 10% of the inital and ali the puyment obligarions
demiving Mom the Bonds may be paid and cancelled in fudl.

 Without retention lot tax Purpses,

* With retention for iax purposes (25%), we supposc that it's reauperated next year.

* To the dute of amortzation.



HIPOCAT 1 Fondo de Titulizacién Hipotecaria,

Information as at 31* August, 1998

COLLATERAL: MORTGAGE PARTICIPATIONS (1N 100% POOL OF MORTGAGE LOANS)

Gcncrai Fool of Morlgage Laans (Floating Rate) o1 i
' Current Constitution N PREPAYMENTS
Date Current Last 3 Last 6 Last 12 Historleal
Clount 3.008 3747 vinnth Nonths Muonths Muooths
Principal: 'wial Outstanching, 23075739239 40015714170 Smgle Monthly a - . T
Average 1.oan [.289 28! f.405.552 Muoitality (SMM} 0-3032% 0460
hinimim gu 117 168.454 Annual 5 . . g8
Magximum 10,764,668 11449 402 Equivalant {({ TR} 38740% l 0-1291%
Inlecest Weigtthed Average (WAC) 6.6334%, 601 88% ’ e
Rate: Minioun 500005 5.2500%
Maxunuam §.5000% 1000605 o i
Remaining Matarity  Welsthed Average (WAIM) Firant 461840 GEOGHAFHIC DISTRIBUTION ]
(Maonths) Minitnunt 00548 12,4148 _ Current o Constitution D’“ﬁ“
Mazitmam 233.9548 2364189 Catalufia 94.4031% 94.3474%
1ndex {Distribution) Madrid , 3‘77‘”"/" 3.3379%
Index CECA 2.7595% 8.7743% Comunidad Valenciana 0,7337‘;4 0.7692%
T ‘ - " )
Index MIBOR 1 year 22601% 22557% Balcarcs Qavins DAz
IRPH Entidaries 446357 447805% Aragdn ‘ 0,1542% Soaole
IRPH Cajas 4133787 44,1596 Rest of Autonomens Regions (6) U.JSﬁlﬂfu 0.3476%
CURRENT DELINQUENCY — i
Number Matete Debt ) Remalnine Total Debi T
- . __ T " :
Aing Martyage Principal Interest und Totals Debi to Mature W Loan ta Value
Participations (thers
Lp to | month — - L — - - -
From | [o 2 months 13_ 287045 169.077 457022 23.860.157 B4.417.379 ‘ Bd,a6ld4% 51.9142% _
Trum: 2 ta 3 months 2 1741 172354 346.5T¢ 13003, 205 15.349.723 15.3856% 455755k
“Fram 3 ta 6 months — ae — - -— -— —
From & to 12 montls — -— - -— -— -
 Over T ylsar --- -— - e -— - -—
Totals — — -— — N — — — ]
Credit Enhancement Oiher Financizl Operntions (Current)
Current At Issue Date Assuts Eulance Interest
Mezzaning s 3.4375% B25.000.000 3A4375%  B25.000.000 Guaranteed Interest C. 1. 4BEE32.228 4.3000%
Reserve Funds
= Principal 1.4500% 345.000.000 1,4500%  348.000.000
Liabilities Balance Lnterest
Subordinated Loan 600.000.000 5,3600%4
Onher Information;
Lte i | Principal
Principal Deficiency Ledir  0,0000% 0 G0000% a _“ S":f“PSWﬂPS Motignal Frincipa Interest
Receiving 24.001,714.170 4,6136%
e Ougstanding Palance of Paying 24.000,714.170 06.1951%
the Class B with regard to 3,5599% 3,5599%%
Class A
Werighied Averape of LTV 53219274 54.0%38% N

Dizribution

ADDITOMAL INFORMATION:

MANAGEMENT COMPANY:  GESTION ACTIVOS TITULIZADOS, SA, SGFTH

QFFICIAL REGISTLER:

COMISION NACIONAL MERCADO DE VALORES - PASSEIG DE GRACLA 16 - BARCELONA,

-/ FONTANELLA 35— 7— BARCELONA - TEL. 93.484.73.36 - FAX: 93.454.754]



