me Mensual, Febrero 2008 §E14
Titulizados, SGFT, 5.A
U _f;'ai:x?a ig:'._‘,'ataiunyfe; %

Imipories sxprasados en auros

Fecha Gonstitecidn 25/11/2008 Birectores Aseguramienio Rarrill Lynch, Barciays Bank pi,
Fecha Emisidn Songs FBFL1L200% Lehman Brother
Facha Desarmbolst 30/13/2008 Qriginader Cakka Catalunve

Bociudad Bestora

Advedmistrador

St Tesorevia a Tipe Garantirado
Parmutas Interases

Frastame Subbedinads
raotares

Gigstion de Activos Tindizades, SGFT, 8A
Caixg Catalunya
Caixa Catalunvs
Caiva Catalunya

Garante det Bwap
Egarie de Pagos
Marcado Negociacidn
Reg. Contable Valores

Caixa ¢ Estalvis de Cotalunys
ALAF

S.2.L0W, Bspactenr

Caia Catalunys

Detoitte & Touche

Caiea Catstunya Pep
Caixa Cataiunva, Ids CIB, Deutsche Bank

io Particip

Audditoras

sorie Hominat Cironlacion (Unitaris/Total) Clase Intereses ; é?%?fgz%fgudi Amorthracidn C"“i*;ﬁ;é;ig‘giﬁi‘: 8

S f‘j‘f;gg;fng o facror Actual Iniciat Erecusncia Base: A7 360 promal  Préxima Actusf  Twicial
SERIE AT 0,008 100000, 006 Variable -~ 15-07-2038 Ana LY 13
ESOTAN 21007 - 2,004 2.500 EURIE. 3M+0,04% Fecha: 15-04-2008 - AAR BAR
Prafarants / Pase-Through 0,008 200.000.000,00£ 5147018 Intereses: - 15-144/7710 AAR LY
SERIE AZA 91 839,52€ 100.000.00€ Wariahie 4, 706% 1572038 Ang Asa
EBUNIARTIL0LE 91 5am 5.000 5.0 BRI 340,13%  Fachar  15-04-2008 15-04- 2008 AEA AAK
srefarenta/ Pass-Through 457.599.608,00€ SO0, 000,000, 00€ 18- 11447740 Intereses: 1088834  15-104/7/14 Ak L1
BERIE AZE 91.539,92€ 104.000,008 variable 4, FOE% 15-07-2038 fua Als
ESNBARTII0R3 91 540 2.362 2.362 LRI AM+0,13% Fechar  15-04-2008 15042008 AAA AAA
Prafarantaf Pass-Theowh 216.217.291.04€ 236.200.000,00€ I5-L47HL0 Intereses: 10BRG3IL  15-3/4/7/10 AAR LEES
SERIE B H00.000,006 100.060,00€ YVariable 4, 7465 15-07-2033 Aaz Aad
EG34872 1051 300,000 230 220 EURIB.3M+{0,17% Fachar  15-D4-2008 A teterminar Al L1
Fezzaning ! Pass-Through F2.000.000,00€ F2.000.000,00€ 15-1/4/7410 Intereses; 119868 €  1S-1/4/7/18 Adw A&
SERLE ¢ 100,000,008 100000, 00€ Wariable 4,866% P5-07-2038 AZ AZ
ES0IAG7II048 00,00 183 183 FURIB. 3M+0,29% Fechs:  15-04-2008 A detarminar & A
Merraninge / Pagss-Through 38, 300.000,000 38.300.000,004 A5~ A4F7N0 Intergses: 133003 € 15-1A4/7710 At At
SERIE @ 100,000,038 108, 500,008 Variable 5,106% 15-07-2038 Baald Baal
EROF4ETZ10EE L0, 00% 235 235 FURIR.3M+(0,53% Facha:  15-04-200% A datermingr HBE- BHB-

Merzaning / Fags-Through 23.500.000,00€ 23.500.000,00€ 15-144/7740 Intereges: 129068 £ 15-104/7/10 BB+ BRE+
SERIE € 100.000,70€ 190.050,00€ Variable 9,676% 15-07-2038 Can3 Cand

EROR4GT2I064 L0, B0 160 160 BURIE. 3M4+4,50% Fecha;  15-04-2008 A gdatgrminar -

Subordingda £ Por reduccidn 16.000.000,00¢ 16.000.000,00C 18-1/a 7710 Interesas: 2294214 15-1/4/7/10 oL frey

Fondo Hasarya

Totales

7L 7LI6.E81,040

1.8316.000.000.88C

opei6n oy % mensust constants 0.6054% $.7401%: 0. 8445% 0.925%8%
Vs anual squivalenie 7.02793% 8.5289% S.6764% 10.60640%
c o izl oo Vida Madia {afios) - - -
v 3 . 15 1§}
Honos GERIE AL 0N Sjerciain amirizacon gpoona Amgrilzacion Fingt - - - -
IREMY ERABAEIZI00NF — ) ) ) Vida Media (afias) - - - -
Sin giEecikih amorizacion opdonal o
Amartizacion Fingt - - .
S | Vide Media (afios) 9.62 &.58 787 .33
{lon sjerciic Bmortiz i . i .
Bonos SENIE AZA AN BlATCEG amertizaclan spclona Amortizscion Fing) 16/10/2024 1710472023 170172022 15/01/2023
ISIH: ESORSHTRINLE i ajercicio amartizacion opclonal Yidn Media (afios) 1002 8.98 8.327 775
il i % ]
Amortizacidn Final 151072632 15/10/2031 15102030 LB/05 2030
con eiare sacitn omcionl vida Media (afos) 3.62 8,54 pE 7.35
N ejarcicn amortizacin spciona
Bopos SERIE AZB SR =0 BEet Arprtizaciss Fnal 15/10/2024 1F/04/2023 17701/ 2022 150172021
ISI: ESOISSTELI0ZE Sin sjercics -, orat Vide Medis {afos) 10.02 g.98 8.27 176
] I H EL#7) }
i} MO0 BTORESHOR opdons Amnprtizacion Fival 15/10/2032 15/10/2034 187104 2030 15/01/ 2030
- ) it ; Vids Medis {afios) 1331 1385 10,98 I35
() SR BRONEESCON SRCIGNE
Bonos SERLE § FBrc = pet Arngrtizacion Finsl 1571072024 17104/ 2023 1012072 $5/017 2071
1IN BSORSEFRL03 ) ) o Vida Medie {(afios) 15.06 13.57 12.87 12,37
Hin gjercicio amortizacido oprional N
Amortzackn Final 15A08/ 2033 15/10/2032 1EDLF2032 LBL04F2031
- o setizacid canal Yids Mediz (aflos) 13.31 11.85 1095 165,35
Con SlerTiin Bmortiescion opciona i
Bones BERIE O 4 B Arnnrtizagin Firat 15102024 1F/0442023 LRAON B3 1541/ 2021
IBIN: EREOEAET L0540 ) » o _ Vida Media (afios) 1520 13.88 15.0% 12.6%
Sin glercicio amortizacion opcional ) . o
Arngriizaciin Fingl 1670142034 IB/0FF2033 IFI0L/AN33 RERATIINEL

Esta iformeng g9 U0 Sonplement:

& 3 in

nacicén establacida an ef Follet Infirmativo de la Emisidn de Bones 82 este Fonido de Titulizaciin.

L}néz:amerjte t informaciin comuricata por (Gestidn de acthos Tiulizados, en virtud de 1o establecido en e Follsto Informative, se considerard valida a los efectos
de publicided y difusion frente 2 fos tiulares de lee Bomos o cuslesquiars 1erceres,




c L o sonal Vvitta Media (aiios) 1331 11.85 10,98
£ Eroelo AarnortEAcE ORCong .
Bonos SERIE D e ’ " Amortizacién Finat 15/10/2024 L7/04/2623 17/01/2022

BTN ERQIASTRIONS . - o . vida Media (afios) 15.36 14,06 13.38
Sin ejercicio amortizacién opcional
Amortizackn Final 16/10/2034 16§18/2034 16/10/2034

T rrizacs gl vida Mediz (afios) 1.48 1.8 1.48
1 SIErCICIO SMOrtizadion Dpoinng,
Bonos SERIE e " Amortizacion Final 1571072008 15/16/2008 15/20/2008
ISIN: ESBIAST 24064 o o ) Vida Media (afios) 1,48 1.48 1.4%
Sin glercicio amertizaciin apcional o
Aamortizacion Final 1571042008 15/10/2008 15/10/2008

Hipdtesis WALS (% de pérd:da aue experimentan jas Ph's susceptibles de entrér an litigio) del 20,00% y WAFF (frecuencia de impago) det D,15%..
i Amortizacién @ opcidn de ko Sociadad Gestora cugndo e importe del principal pendiente de amortizar de las Participaciones Hu}otecaraas ses infarier 8l 10, nu% Ge

icigl ¥ fuas las
chligariones de pago de ks hmm puedan ser atendidas vy canceladas en sy totabidad, :

Gitimos & Oitimes 12

{iitimo mes  (Htimos 3

Tipo de prosiamos

faafoiisioy akes SR
Ganeral Actust Focha de = " - Sl
Constitucidn Bga Mersun 3 :
‘ P 0.7401%  O80BA%  0,6363%  0.8445%
Tasa Anual 8.5289%  7,0273%  7.3735%  G.5744%m
Himero B.431 B.277 Equivalente
$atdo Vive 726.077.402,06 € L.000.000.068,62 &
tadic 11296922 8 120.816,74 £

Fienirng 456,98 £ 1500329 €
#axime FE. 395,38 £ FPE2BEE .
Al
Mpdio Ponderado BARL % ,2632% Catatlunya 69,04
Minimo 4,5140%: 2,3770% Madrid 10,84
Maxime 8,9600% 5,5000% Comunidad Valenciang 9,81
Baleares 3,80
Medio Fonderads 293,28 320,06 Arggbn 1,15
.
Minino 1,02 18,17 Andsiucia 1,38
MaAxime 135,98 383,15 ’
o Myrcia 2,24
Mavarra £,40
Tipo Actlvo CECA 3, 31% 0,14% . .
’ iundach
Euribor 3 afio 57,45% 58,52 frres Comunicades 432
Fragiemos Hipotecariys Cajas 0,60% 3,73%
Mibor 1 Ao 0.07% 3.08%
Prégiamos Hipotecarins Calas TAE 31,72% 33,54%

Antigliadad ?aﬂ':;;‘azgnes pouda Vencida ne‘?::c?r:?g;gm Deuda Total
Préstamos Principat E Intereses y Otros Totat Principat ! U
Hasta 1 Mes 231 38662734 55.598,77 € 9466250 € Z7.B850.398,34 € 2788906107 € 55,43%
Del e d Mesas T IES16,0E L rnigee € 85927 61 £ 8.738.153,84 € 8.767.070,89 € 17,48%
De 2 a2 ¥ Mesas A% 3308500 € 81.491,20€ 114.585,20 € 73EG7F0L € 7. 3BIFTIIE 14,63%
De 3 a6 Meges 35 35,596,690 ¢ FU146,30 4 114.742,98 £ 4.438.071,57 € 4473.658,26 € #,89%
e & 12 Mases 15 3148386 £ 83314105 € 7479781 € 1.803.175.91 € 1824655537 € A 63%

Totales 3835 18775483 € 226.86208C 4547 86,88 € SR LG0.476, 10 € B0.318234, 60 C 100, 00%

) Tasacidn sclo an Fréstarnos Hipotecerios

Antigliedad Pam?;:;i?Znes Duouda Venclda nﬂ:::‘;:?:;fgm ' Breuda Total
Préstames Frincipat Intereses ¥ Dires Totsl Frincipal i W
De 23 3 Mesas 2 1333184 31826 L 4.351,45 € 306.3431,27 € IRG.574 46 € 7330
e 3 2 4 Mesas 3 259207 € 734,08 9.916,29 £ 330.317,22 € 33270828 € &, 10%
Ded a 12 Meges 1% 30.849,14 € F8.504,33 € 10%.253,47 € 2.994.818,76 € 302546590 € 55,48%
D 17 Meses & 2 Afos 12 2187241 € 36.6383,00 € S8.610,41 € 1.673.413,53 € 1.695.385 44 & 31.09%
Totates 335 BG.446,81 € 12158481 € IFRERLG2C 5.3594.688,78 C AT AZE SR L 00, 00% :

(u Taspoidn suio en Préstaros Hipniocarios

Este informe a5 un complements 2 s Informacion estatlecids & ¢ Folleto Informativa de 1a Emisitn de Bonos de este Fondo de Titulizacién.
Gricaments 12 informanién comunicada por Gestidn de Activos Titulizatios, en virtud de lo estableido en el Folleto foformativo, se considerard valida a los efectos
e publicicad v difusitn frente a Ins ttutares de los Bonos o cuslesquiers terceros,
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=

Actusl & la mrnisidn

Saldo Interds
RO Forminpl B BRL % Honos Hantinat T PO
SERIE AL £,00% 0006 0,00% [ 15,69%  200.000.000,000 7,98% CUENTA DE TESOREREA T seevissese £,50%
SERTE A2A BUTHY%  AET.EG9.600,00€ 10,829 | 49.21%  500.000.000,00¢  7,58% CUENTA AGENTE DE PAGOS DT E 0.00%
SERIE A28 26,68%  215.217.091,04C  10,82% 23, 5% 236,200.000,00€  7,98% CUENTA TESORERLA - AMORTY 0,00 ¢ 4,000
SERIE B 2,%2% 42080, 050,00¢ 7 B3 2,17% 22000000000 §.78% Lisd, ISP, LENEA LIQUIDEY 0,00 € 5,00%
SERIE € 2,43% L8 300.000,008 5, 35%, 1,80%: IB.300.000,00¢ 31,95%
SERIE I A% 23,560 000,008 2,174 2,31 % 23.500.0500,00€ 1,60% e : :
o £
SERIE & ZA% AB.000.L00,006  000% {  L57%  16.000.000,00¢ 0000  PRESTAMO SUBORDINADG B0 € B0
PRESYAMO GASTOR INICIALES D¢ 0,004
Fotal PELTLEE0L,04 € 1,006.500,500,00 € CMBBRTE DISPUESTD BOR LIN .00 ¢ 0,00%
AVAL ESTADO- DISPUESTS 88 0,008 8,00%
Fondno de Raserys 2,12% 16,000, 800,006 LB 18.000.000,00€

! R
Actual 5 ba emisidn Saldo Vive Ph's perisdo an aspora 21067 464,33 €

Intereses Devengados 364.322,06 €
Pardides Sopnibsdss Evolutivas F.2a5,41 € 200 €
. Rativ: (Saldo vive GE + Intereses 2 9451,
Wheie-UHT Acomulados 483 780,13 € jeRe R 4 Devengados)/Salde Vive Totat '
Recuperaciongs sobrg Write-0F scumuladas 1286235 ¢ 4,00 ¢
Ratio de morpsiduat: Salde Vien Impagados>81 diag 1,6130% 0,00060%
7 Balde Yivo Totai )

iﬁf}ﬁ% }iﬁi?cﬁmam Principat / Valor de Tasagicn 72,2187% 75,4534% Princinal Rocional Ynteris

Racaptor A Determinar 5, 57 3004 %

Fagador A Detarminas & Patarmingr

INFORMACEON ADTCIDNAL BN

Seoedad Gestora: Festion de Acthas THulizados, S68T, §.4. o Fontanalia 5-7, Barceiona Tel B1 484 732 35 - FAX: 03 484 73 41 info@gat-sgf.oom werer.ont.sof. infs
Raqistrs Oftcial: Comisitn Saconal det Mercada de Valords Passeig de Gracia 16, Barcalona

HESPOMSABILINAD CONTERIDD INPORMACION: Gestidn de Activas Titulizados, SGFT, 5.4,
Ei DIRECTOR.EIBCUTIVO

Est informe es un complements & k2 informacidn sstablecida en al Folleta Informative de la Emision de Bonos de este Fonda de Tiulizacion. .
Unicahente g informarion comunicada por Gestidn de Activos Thulzados, en virtud de o establecidn en of Foflato Informative, se considerard valide 3 los electos
de publicidad v dfusidn frente 2 los thulares de ios Bonos ¢ cualesguiens beroerng,



eport, February 2008 g1y
lizados, SGFT, S.A :

Calxa Catalufya Group w% §TW

Thi mnounts are expressed in euros

Date of Constiution 25/11/2005 Managers Merdll Lynck, Barclays Bank pig,
Swseha Diakag IBI1142005 tehman Brother
Bisbursement Dals AGFLL2005 Griginator / Sarvicer Zailxa Catalunya

Masagement Comgany Gestion de Activos Titulzades, SGFT, S4 Swap Guarantes )

Ademinigteator Calxa Catalunya Paying Agent Caixa d " Estatvis de Catalurya

Secondary Market
Register of Book Securities
Dapositary

Auditors

AIAF

5.C.LY. Bspedienr
Laixa Catalimya
Detoitts & Touchs

Gusrantesd Intarast O,
Interest Bwap
Seebordfinated Losn
Lo Manager

Catng Cataiunya
Caixa Catalunys
Caixag Catalunya
Calg Catalurys, Twis CIR, Deutsche Bank

Frincipal Qutstanding {Unit/Bonds/ Total} Coupon Type ::gﬁ;; gzt&%’: Redemption Moody's il’g ci # f Fitch
Elss 21 days - .
Pfimit:«?i’f;;:f ?&2& p—_—" ?;fggt Currant Oviginal Eraguency Base: A/360 F';?é:{ﬁ?;“ Mexk Current  Original

BERIE AT G008 100004004 Floating - B 15372038 Ass Aaa
EENEAST 21007 0,50%, 2000 2,000 EURIE. 3M+0,04%  Dates 15-D4-2008 AAA AfRA
Sanjor f Pass-Thiough .00 200,065.600,00€ 15-3/4/7/10 Interssts: - pEERPE TN Ia T AMD Adb
HERIE A2A 91.539,92¢ 100,000,008 Floating &, FHE% 15-07-2038 A Ana
BRO34ET21018 H1,54% 5.080 54800 EURIB.AM40,13%  Dater 15042008 15-08-2008 Ans AR
Senior { Pess-Through 457.699.600,00€ S00.000.000,00€ YE-0A5710 Interests: 108893 & 15-1/4/7/10 ABA HAL
SERTE AZE 21839 828 100, 500,00€ Floating 4, 706% 1E-07-2038 Aas Agam
ER0345721023 9% 540 2.362 +.38% BURIB.AM0,13%  Date: 15-04-2008 15-04- 2008 ABA Add
Sevior/ Pess-Through Z16.217.291,04€ 236.200.000,00€ 1E-1/8/7/10 Interssts: 108893 €  15-104/7/10 ABA AAE
TGERIE D 100,000,006 00, 800,00€ Fluating 4, 746% 1507 -2038 AaZ Aad
ER0345721037 L0, 008 220 iyl EURIB.IM+0,17% Dabe: 15042008 To e determined  As Ay
Mazzanivg /. Pass-Trrough 22.000.000,00€ 22.000.000,008 1R/ F10 Inferasts; 1199684  15-1/4/7710 Al AdE
BERIE C 100.000,00¢ 100,000,006 Floating 4,866% 15-07-2038 fiid AL

ERORALII104% 108,009 183 183 ELRIB. 3M+0,20%  Dates 15-04-2008 To be determined A 3
Megzaning / Pess-Through 18.300.000,00€ 18, 300.000,00C 18-17AF7/ 80 Intaresis: 1230.02&  15-184/7/10 A A
SERIE D 108.000,008 100.000,00€ Floating 5,106% 15-07-2038 Baal Baal
ES3AR72L058 10, 0% 235 il EURIB.3M0,53%  Dater 15-04-2008 To be determined BRA- BER-
Mezzaning / Passs Thraugh 23.8500.000,00€ 23.500.000,00€ AB-/EFL0 Interests: 129068 € 15-1/4/7410 BRB+ facat-E
SERIE £ 183,000,004 100,000,008 Floating 3,07 8% 15-07-2038 Lpald Laad

ERQIAETII064 100, 00% 160 160 ELIRIB. 3M+4,50% Dabter $5-04-2000 To ba determined - -
Bubordinmted ] f;;:;ﬁ ?C:é;aﬁﬁ Fasares 16.000.000,00¢ 16,600,000,00€ 15-1/4/7710 Interasts: 238421 €  15-1/4/7710 oo <8

reduchinn
Totals F53.716.893,040  1.016.000.000,00C

0.2294%

4.7401% 0.84945%

8.6054%
. e monthiy constant
GpHon 7.0273% 3.5200% 5.6784% 10.6040%
% anmual constent
ith Ciption Red " Average iife {years) ) ) )
BERIE A 1ER Mtin Redematon Finat madurity
TRENT ESOBARTRLO0Y Average Ife {years) ) ) i ’
Withaut Gptlon Redamption ' . - - - B
Final madurity
) 9,62 2.58 7.87 7.35
With Dption Resempt Average e (years) 15710/2024 1704/2073 17/01/2022 1512202
SERIE AZA i Optan Resemption Final radurity /20f ! 5 i
FEIM: REUB4HYLLIOLS Averane life (yvesrs) 10.02 888 &.27 776
Without Dption Redemption ) ) 157102032 15/10/2031 15/10/2030 15/01/2030
Final msdurity
‘ 562 5.58 Ty 7.35
Wizh Cption Redemplio Averags lfe (years) 15/1072024 10472023 1T/01/2022 15/08/200 3
SERIE AZB R pton Redemplion Final enadurity / e
; 3 27 .76
ERIN: EBORMSTIIONR Averpgs ifa (years) 1602 B35 N 8.2 s
Withoist Ciption Redemption , ’ 15710/ 2032 15/10/2031 15/10/2030 1540172030
Final madueity
. 13.31 11.85 10.95 10.35
With Gption Redempti Average iife {yoars) 15£10/2024 17/04/2023 130172028 15/01/2021
o 1 . £ 4
SERIE B i Gt pHion Fined madurity
% 7
IS EBOS45TELOR Average life (yaars) 15,04 1367 a7 1437
Without Gption fasdemption ) ‘ 15/04£2033 15/10/2037 15/01/2032 1540472021
Final madurity
i 13,31 11.85 10.95 10.35
With Option Retempt Average Hfe (yesrs) 541072024 22073 1770272022 15080
] i
SERIE © i ap “eiption Finat maducity 157207 17704 103/
LI SR0345721949 Average fifa (years) 15.20 13,55 13.0% 12.65
Without Option Redemption IBPO/054 15/07/2033 1142053 15/0772032

Final madurity

ISECLAIMER: This commumication i for informationat purposes only, it s not intended as an offer ar sofickation for the purchage or sale of any financial instrument o as an
afficial confirmation of any transaction. A4 data and other information are not warrsnted 55 to completeness or accuracy. Additionst information is avalaible on reguast.

The sssusitions underlaying the infermation, including structrs end collataral may be modified from the time o time to reflect changed droumstances. Past performancs: is
sob indicative of futlre returns, The Spanish Dffering Choular, approved by the LNMY, 35 the anly legally binding document for this issus,



with Dption Redermption Average life {yaars) 13.31 11.85
BERIE D Final madurity 151042024 17/04/20%%
ISIN: ESGR457 230846 Average fife (years) 15,356 14.06
withowt Ootion Redemption . . S
Final madurity 16/10/2034 BF10/ 2034
with Optinn Redemption Averags Ifa (ysars) a8 a8
SERIE E Firal maturity 18/10/2008 15/10/2008
IREN: ERGRAET 21084 Without Cotion Redemption Average Nife {vears) 1.48 1.48
Fipal madurity 15/10/2008 154102008

1088
1012022
13.38
L1610/ 3034

1.48
15/10/2008

1.48
1B/1052008

Mindtesis WALS 20,00% snd WAFF 0,15%. 4 P k5
ny Amortisation, st the discretion of the management ComEany, provided the remaining balance of the principa! of the morigage leans is fass than 10,00% oF the Initall afnount sl all the

payrment eiiigations arising from the ponds can be paid and canceiad in full,

Pont of Mortage Loans {Foating Rate) Current Last 3 Last & Lagt 12
py—— Month Months Months Mantin
Ganeral Currant LR i ;
ke Single Monthiy ; N
Morgality (5MM) 0,7401% ©,6054% 0.8353% (3,:%%3%_ .
Aanual y J ;
7
et 9.977 Equivalent {CPR) 8,5389% 7,0273% 7 AV %,?754%; :

¥26.127.402,06 €
112.969,22 €
465,58 €
726.395,38 €

1.000.000.168 82 £
120,818,374 €
15.002,28 €
FF331z 88 €

Dutstanding Batance
Average Lods
s

Maxinmumn

Lierrant

Waighted Average 5,3713% Catalunya
Mimimum 4,5140% 2,377 0% sadeid
Maxirmun &, 96036%

5,5000%

¢ o Balearas
Weighted Average 793,28 320,08 Aragda
fead 1.02 7 :
Mﬁmf’ﬂ“"ﬂ S0 18,1 Andaluciz
P xiraian 335,98 353,18
g ASIRERY MuPCia
Mavarra

0,11% 4,14%

Buribor § i 67, 45% #5 52%
Préstames Hipotecarios Cajas 0,50% 0,73%
Mior 1 Ao 0,07% 0,08%
Bréstames Hipotesarios Cajes TAR 31,73% 33, 54%

Comynidad Volenciana

Raost of Avtonompus Regions

54,06 e
10,84 ' o
2,81
9,60
1,16
1,38
3¢
2,40
4,52

HMumber Mortgags Mature Debt - 2%
Aging Parﬂci;}atiugtsg Remaining Dabt to Tota) Deby
Principal Tnturast and Others [ Totals Mature Principat i Sy

Ug ko 30 days 221 38.682,73€ SEA3N I L 94.682,50 € 27,850,398, 34 € 7.B89.061,07 € 55,43%:'
Erom 3t 2 months 76 28,915,954 SELI0,86 € 88.927,81 € 8.738.153,54 £ BI7EFOT0ER € 1?,42%f
From 2 o 3 monihs 4% Z3085,00 € /149120 € 114.586,20 £ 7ARGR0LE 736377201 € 34;&3%.
from 3 to & months 35 3559669 € 79146, 350 € 114,742,992 £ 4438 071,57 € 4. 4¥3.688,26 € B,89%
Froem & to 172 months i) 21.483,46 ¢ 53314354 F4.797,61 € 1.803.1758,91 € 1.H24.658,37 € 3,63%

Totals 285 15775483 € 32686208 € 484,716,931 & 50.1460.476,37 € 50.358.231,60 € zen;aaﬁfé
11 Valuations exclusively for mortgage participations.

. ﬁvmh@rv Mortpage Bratuse Debt “ i Debt to Totad Debt
Aging Participation Mature P
Principai i nterest and Dthars Totals Frincipat E L0

Erovn 2 10 3 months 2 1.233,48¢€ 3.118,26 € 4.351,45 € 358,341,237 € 39957446 € TR
From 3 1o & months Z 255207 ¢ F.3248,22 € 9,916,298 € 330,117,224 220 E &, 104
Fromm & o 12 months i A0.648,14 £ 7460433 € 105,853,487 € 2994 818,76 € 3.025.485,90 £ 55, 48%%
Frewn 12 rronths to 2 yesrs 12 2197841 € 36.638,00€ BRBLU4LE 167341353 € 1.595.385,94 £ 21, 00%

Totals 35 H6.456,81 € 13368481 € 178,131,562 € 5305688, 78 € A5 AR50 C 106, 48%:

10 Walustion sxclusively for mortgags participations.

DISCLAIMER:

This ommunication is Tor informational purposas anty,
official confiemation of any transaction, Alt data and other information are nof
The assumptions undedaying the Infarmation, including structure and collateral may be mo
nok indicative of future retiens. The Spanish Offering Clroular, approved by the CRMY, is the onfy legally bingding document, for this issue,

# is not intended as an offer or solicitation for the purchase or sale of ary finandial instrument or s an
+ warranted as & completeness or accuracy. Additional information is avalaible on vaquest.; b
dified from the time to me to reflect changed circumstances. Past performdinee s 3




Lurrant A% Isgue Date
S Makas Homing) a5 LF % Motes Nerminal B OF

BERIE AL 13, £H 45,008 0,00%, 19,69% 00000000006 Fe8%
BERIE ARA BO,73%  AB7.699.600 005 10,82% 45, 71% NOO00.000,4508  7,98%
SERIE A2B ARG 2IGZI7.ERL08E 10,82% 23.25% I36.200.000,006  7,98%
RERIE B 2,82% 3000 B, 0 7.83% R 22.000.000,006  5,76%
BERIE L 2,43%, 18.300.000,008 5359 1,80% 15.300.000,000 3,98%
HERIE D 3.32% 23500, 000,000 2,17% 2,31% FLEODO00,008 1B0%
BERIE & 2,17% 16.000.000,008 0,00% 1,57% 15000000008 0,00%
Totals FERFIBEBL05 1.016.008.000,00 €

Bosarve Funds 3, 12% 16,000, D00, 08 1,57% 16.008.000,00

Curpent A Issue Date
Tuemative oubskanding losses F245,41€ B0 €
Carmiative outstanding Write-Off 483,780,135 8008
Lumuiative owistending Wirite-OFf racavary 12,682,355 ¢ .00 £
i:gggi{;ﬂ &miggzg WHE arvears >Rl davs 4 61200 0,0000%
Walphtad Sverage of LTY Distribution o FR.2187% FEA534%

ATHNTIONAL TMNPORMATION:

Manggesertt Company, Gestién de Acivos Titulizados, SGFT, 5.4,
Offcial Register: Comisitn Maconel det Mercads de Yalores

FNFORMATION COMTENT RESPONSABILITY:
THE EXERITIVE HERECTOR

Gastion de Activos Tiulizados, SGFT, §.4,

Report, February 2008
Titulizados, SGFT, S.4

(:a ..(:atﬁiu‘i:‘lyéi Group W% gﬁm

Balance Inberest

Guargnised Interest O, 28811 498,57 € 4 58%
Yreasury account {Paying Agl ARE RN O, 00%
Rapayment account PRE IR 0.00%
LEguidity Line [Limit) G0 9,00%

Subordinated Loan 000 € G, 00%
Other 0,008 .00%
Amaunt of the Uauidity Line [LRLEES 3, (%,
Generalitet Susrantog G.00€ O, 00%

EER

Principal Quistanding of Forbearance
Pariod

21067 464,31 €

Intersst

Ratio: {Dutstanding ¥2 + Interast) /
Toatal Outstending

33412208 €

2,9461%

Motional Principal

To be detgrmingd 5.3

Payving

To be determined T be determined

&f Fortanells 5-7, Sercelona Tel. 93 484 73 36 - FAX: 93 484 73 41 infoBeat-soft.oom www.gatsgitinfo
Passalg e Grécla 16, Barcslong

DISCLAIMER: This comemunication i for informationst purposes only, i is not intended a5 an offer or sobcitation for the purchase or sale of any financial instrurnent or as an
officlal confirmation of &ny transecting, All data snd other information are not warrented s to coropleteness or poturacy . Addiiona information is avalaiide on requast,

T sssumpions underinying the formption, rsluding strocture and sollaterst may ba moedified fram the timea o tme to reflect changed circumstances. Past oerfarmancs 6
nok indicativa of futlee retuns. The Spanish Offaring Clroular, soproved by the SNMY, is the only legally birding document for this issus.





