Imiptirtes expresados €0 euros

Facha Constitucidn IFLLF 00T Sirgctores Assguramientoe P Movgarn
Funha Emisidn 8onos H1EL007 originador Catxa Latalunys v Calka Terrassa
Fecha Desembaise G8/12/200G7 Farants del Swap
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Rominal Ciroulacion {Unitario/Total)

Claza Intereses

Tipoe Interds Actual
Fariode Bavengados:

Avnartizacion

Sniificacidn Moody's / §

i/ Figgh e

::esu?;f?sm Factor g1 dins Final b Ywicial
et 3 : A EEREmet |
Pretacidn/Tipo Amesrtizecion | Actuad Actual Taleiai Fracuancia Hase:r A7 360 Fracaencia Priwin
SERIE AL FE200,208 100.000,00¢ Variable 3, 200% 15-12-304% Aaa Ban
ESO34L081000 TR 20 =787 2767 fur 3M + 0,25%  Pecha: 1%03-2008 ER-09-2008
Preferante f Pass-Throwsh 21£.380.230,10€ 276 700,000,008 IB-378/9/12 Interases; 102948 £ 15-3/8/9/12
SERIE AZG 100.086,00¢ 1G0.000,008 Variahie 5,118% 151 Has Bt A
ESQ34IDR1018 100,000 2,808 2.808 Eur 381 + 0,18%  Fachsr  15%09-3008 B determinay
Praferenta / Pasa-Through 280800000, 60€ E80.800.0006,50€ L5-3G/07 12 Intereses: 1393,77 € A5-37659412
SERIE B 100,000,606 L00000,000 Variahie 5,458% 15-32- 2044 Sl Aah
ESO34E081026 100,008, 116 118 Eur M + 0,50%  Fecha:  15-09-2008 & cebarriinas
Mavzaning/ Pass-Through 14,500,000, 00 11.600.000,060¢ FR-3/6FG412 Intereses: 1379684  159-3/8/4%/12
SERIE C 100L000,008 106,000,002 Varighls 5, 708% 15122049 A3 A3
341581034 100, 00% 338 X Eur 34 + 0,75% Fecha:  15-0%-2008 A derarraingr
Mezaaning/ Pass-Though J3.800.000,0068 33.800.000,00€ 15-376/912 interesen 144286 € 13-3/5/8/12
SERIE D EO0L R, 008 L00L 000,006 Yariatle €,208% 15-13-2045 Basi Baad
CEO341081042 100, 00% 21 s Bur 3 4+ 1,25% Fechar  15-08-2008 A debarimiar
Subordingsta ) Pase-Through 22,100.000,00¢ 22.3,00.000,00€ 153870412 Jntereses: 156%,24 € 15-3/6/9/12
SERIE £ L0000, 008 00,000,006 Varizbie B AR 15-13-20a% i [
ES034108105% 100,00% 188 188 £ur 3 e 4 50%  Fechar  15-09-2008 & detarminsy

Equity / Por réguccdin
Fondo Bessrva

18, 800,000,004

18.800.000,00€

1E-34E5710

Interasss: 2390,77 &

AB-BEsY

Totaias

S82.480.230,14¢

B45.800.000,000

Cpciéin o o menswal constante .3870% q.4166% CLEET A%, 0.8%43%
% anual equivalasts 4.54854, 4.5862% LAY 1GLGT00%
- ) ) o , vitha Madia (afios) 1.50 1.57 1AL 137
T 3 5 b - iy
Botics SERIE AL I SRTCIGE Bmortiadion opceng Amortizacsn Final 130472010 1571072008 1840772009 15/04/ 30609
18I B 081 ) 3 Meh ; 5 . A 27
Fo34 au Sin afercicio amortizacidn opoons Vidla Madia {afios) 169 .57 £4% #
Amortizacian Final 3H0L/2080 15/10/2008 LBAOHA09 1504/ 2008
con ‘ it i Vida Madia [afias) 7.21 7.10 .44 5.3
Y SIETCHID S i el . s N P - "
Bonos SERIE AZG fon & norEacion spcona Amertizacién. Fingl 150372019 180172019 13/OLAA0IE 15704/ 3016
ISIN: E50341081018 ) e ‘ Vide Media (afios) 7.55 7.43 .75 5.69
Fin giercicio amrortizacion apconat o
Amurtizacién Fingl 15/04/2024 18/01420624 1470/ E02S 1607/ 2040
- L — ) vids Media {afios) B.38 B.44 7453 716
el g o) T i ! i # - N
Bonos SERIE B sETEiia amsttization opcions) Arnortizacion Fisal 1570472018 1570173019 13072018 LE/0470LE
ISEN ESO34L08: 0k 5 {ad ' B.AL
BAU2H Sin ajproicio amortizacidn opoional vida Media {zfios) .55 .50 814 8.4
Arortizacidn Final 1541072024 16/07/2004 1B/0T/ 2003 130173021
o . a “ida Media (afios) 538 8,34 7.81 7,16
Ewce} 3 @ Flizacidn ! 1 ) .
Bonos SERIE © ARTEIC: BIMATLZALIOn GRciona Amortizacien Final 15/08/205%8 15/0172019 130L/2018 15/08/ 3016
ISth: E50341081034 ‘ itia B4 : &7
* Siry ejercicio anwrtizacion opions vida Mm‘a_(a%s) 9.86 o g}"fé BE
Amertizacién Final 15/10/7027 AP0 I0ET 16/07/2075 1271020
Con sircia o -y Vide Madia (aflos) 8.38 2,54 781 7R
LGN amorkizad
Bonos SERIE D JRrCicic amortization apcions Amurtizacion Final 15/01/2018 1570172018 VHOLIROLS 1B/04/2018
ISIR: ES0341081042 i | .
Sin ejercicio amortivacion opcional Vida Madna’{aﬁcs} 1084 10.74 10.40 9.49
Amertizacidn Final 1574072036 1571072036 LH1G/ 2036 SBFLG/036

£ste informe ef un complementss & ta informacion sstatiecids en el Follete Informativo de

Liriigamarte la

infarmacion comunicads por Gestidn de Acthas Tiuhzados, an virtud de o establecido en gt Foll

de publicidad v dfusidn frente e fos Ytslares de fos Bonos o cudlesquiara teroaros.,

fa Emision de Bonos de este Fondo de Titulizacion,
2t Informative, se considerard valida 2 os efecios




Mensuat; Junio 2008
ulizados, SGFT, S.A
Grupn Calxa Catatunya

o o \ Vida Madia (afins) 874 8,63 7.8 &.78
Com glervicio amortizacian outions Anctizacion Final 1570172019 15/01/201% 13/01/2018 L5/0472016
e e . Vigla Media (afies] 521 511 4,68 4,03
Sin ejercicic amortizacion opcional )
Amartizacidn Final 1H/01/2014 1470172014 160472013 LANEF 2

idas cawe exparimentan las PR susceptibles de antrar an fitigio} dal 201,00% v WAFF (frecusncia de impago]) del 1500%. .
e la Sovleded. Gestora cusndo el importe del principal perdiente de amortizer de (s Participacionss Hipotecariss sea inferior af 10,00% del imcial y todas las
boras pusdan ser atendidas ¥ canceladas en su totalided.

el Te

o
Gitime mes  itimes 3 smos & (limos 13 Histdrica

Tipo da préstamos

A T [££14 EERS fal-2-1
#&u ; : Faehs de .
Ll i1 H - . . .
ot Constitucion Tﬂg:ﬂ?tﬁaﬁ:a 0, 3870% 0, 4166% 7,3410% .t 0,5674%
i Fass hmgal 5 £ Ty JEPS e
6713 7.083 Eoutvalengs  O985%  48082%  6,3023% % 5,8007%

il 60240751 A2 £ 624, 989,603,864 £
B2.B45.85 € B8, 200,19 €
25038 380,09 €
§.300.205,58 € E.674.012 11 €

Actisal Fecha
Constitizcon

5, 7458 5,4752% Catalunys 41,89 59,56

£,0000% 0,0000% sadrd 0,20 513

10,0000% HHO000% Comunidad Valendans 8,53 5,48

Balesres 1AL 180

Ponderads 132,38 134,18 Acaghn .54 013

Finimn 150 13,04 \ N

; 464,87 4785 Ansdatucia 020 018

Murcia 0,03 003

Gin Garantia Hipoteraria 33,40 3774

A 0.89%, . -

: 36.58% 35.24% Orras Comunidades 2,18 3,18
ral Anotac, Boo. Espafis 12,90% 13,87%
ral Anotac. Boo. Espafis O, 05% £, 06%
Contrdl Anotac. Boo. Bepadts 25, 28% 25, 84%
val dia 10 - MBS T, 54% 0,69%
rmestrat dis 15 - 104 ,30% 5,21%
Sermestrad dia 15 - 103 1,05% 1,11%
Samastrad dia 20 - 107 0, 13% U, 13%
i, oo redonden £,08% 0,08%
Tipe o 8, 12% B,82%:
E&jﬁéi’ﬁ; £ 0 IR 0% Shrmastrat dis 20 £,16% 0, 15%
EURLEER 100 HIMES 0F Semestral diy 16 1,51% 1,53%
EURIERR 100 . 05-06 Semestral dia 20 0, 10% G,10%
Sempstea! ¢is 15 0,06% 0,00%:
LGS Semastral dia 20 0,16% 3, 15%
o Lains . 4, 4% 4, 2%
cavias Ertidades 0,47% 0,44%
strat dla 20 - MES AL 0,052%
Miberj Ay 0,04% 01, 04%
MiborICH Se i - WER 2,40% 2,40%
carios Cajas TAE 4,11% 4,03%

Préstithos Hip
§§

Pa;:i?;;‘:e;gﬂes peuda Vencida Douda ‘;Eﬂdiﬁﬂt@ Druda Total B Douds Totals
brdstamos Principat i Intareses y Otres Toral Vencimlants Prigcips %% Valor Tasavion o
Hasts %ﬁaﬁ B4 3h3.515,85 € 201.311,76 € Led. 728,41 £ 4% 333,421,623 £ 45 FO2. 938,27 € TE FO% 43, THES %
i
TN n‘ﬁ% Hoses 57 132.028,93 € 82.17R,72C 214207 LE FHAD.640,86 € FRTRETRESE 1AA0% 51,6040%
.
54 87,615,406 € 565.4%6,12 € 147.071,58 ¢ 3.583.082,01 8 TEHLETIATE &, 555 ERRCY LAy
3 78 410,40 € 1799858 € 9FI88, 86 € 7RL.686,11 £ BR1.098,51 € 1, 48%: 54417
pi2 1Y 662.57L,50 € 360,825,108 € 1,833,386, 66 C FRI4818.680 C ER.G07.388,38C 108, 860% 45,3448%,

Armos Hipotetanies

Aipleiiante a k& informacon establecida en ef Foliato Informative de fa Emisids de Bonos di este Fondo de Titulizeciin.
wEite Rorunicads por Bestidn de Activos Titulzados, 8o wirti? de io establecids en 2 Folletn Informatig, e considerard valids a los efectos
&a fearte 2 los titularag de fos Bones o CUBIBSTUISTT MRrtRrOs.



Antigitadad 9aﬂ?é;pmaec§§nes peuds veneida Deuda Fenients . ?méa ?ﬁmt NaSiapasibul
Préstamos Frincipal Intereses y Otros Totel Principal E s
Hasta 1 Hes 2 00 £ 5,00 £ BO0 £ 13.331,77 € 13131,77 € 0,25% 0,00
Do L5 T Meses 3 651,34 € 52,11 € 743,45 € 3168145 € 32.332,75 ¢ 0,51% 9, 0040%
Di 7 a2 Meges 5 3.875,39 € T2R23E 4,800,672 € 133.831,67 £ TR, 06 ¢ 2,65% i3, 500%
De 7 8 & Meses 58 151.278,3% € 85.533,32 € 226.111,63 € LBLESEI 05 E  ADIEEAS,BE € VE1I% a1 BEOOY,
D B 3 12 Motes 15 34.444,85 € 16,624,891 ¢ $1.069,75 € LO4Z2T4 75 € LOVEFINEI L 2041% G, 4TS
Totates o7 190,249,895 B6.275,57 € PFGERE,46C  SOSG4AB668C  S.276.736.57€  100,50% 45,451 %

w Tasaclon solo en Préstamos Hipotecarios

é{ﬁ%
Wi

AcEriat A is emisida Sidn Intarés
SoBaonos Nominal % PR o Bonos Mominal W WL
SEBIE A3 A70B% ZIS3B0.230,10€  15,38% | 42,98%  IP6.P00.000,00€ 13,31% CUENTA DE TERDRERIA 34,295 589,14 € &
TERIE A20 48,13%  280.500.000,008  15,28% [ 43,62%  280.800.000,00C 13,81% CUENTA AGENTE DE PAGDS 000 £ 0,00%
SERIE B 1,999 1LE00.000,00€  13,23% 1,80% 11.600.000,008 11,95% CUENTA TESORERSA -~ AMORTI G008 0,00%
GERIE L 5.79Y, IEO0.O00,008  7,74% 5, 25% 3.800.000,00€ 6,549 LiM, DISP. LINEA LIGUIDET 0,00 ¢ o,00%
SERIE D 3, 76% ZREO0.000.006 3,059 343% 22.100.000,008  3,05%
SERIE & 3,22% 18500, G00,00€ 0,00% 2.57% 38.800.000,008  ,00%
PRESTAMO SUBORDINADG 000 4 3,00
Total 583.480.230.00 € 542.800.000,00 £ PRESTAMO GASTOS IMICIALES GAT.5H7, 87 € £, Gy
IMPORTE DISPUESTD POR Lin o,00 € ,00%
Fandn de Resarva 1,200, 18,800 000,000 2,90% 18, BO0.006, 008 AVAL ESTADO- DISPUESTO S5 oo e b0

Salde Vivo PR's poriods o eapars

Actuai A ia emisibs
Phrdidas Acurmuiadas Evoiutvas 0,00€ QAOGE
Wirite~8F Acimulados 0,00 ¢ [EREHEN
Recuperaciones sebre Write-Of acumsuladas 0,00 € 000 £
Ratio de morosidad: Saldo Wive Impagados>80 diss 1.0856% 0,0000%
/ Baldo Vive Total ’
Media Ponderada Principal / Yalor de Tasaoién )
(BAYTH 52, 7900%, 54, 191 6%

INFORMACION ADTCIONAL BN

Socladad Gestora: Gestldn de Actives Titlizados, SGFT, 5.4,

of Fontaneha 5-7, Barcelona Tel, 93 484 72 3
Fagistro Oficial: Comisidn Navional dal Mercade da valo

res Pogseln de Gracia 146, Barcalona

RESPONSABILIDAD CONTENIDD INEORMACION: Gastidn de Activos THullradas, §GFT, 5.4,

gste informe e5 un complements a la Informadien establecida en of Follet Tnfarmativo de s Emisicn de Bonas
Wriaments ks informacidn comunicada por Gasticn de Actios Tiustizades, an virtud de lo establecids en ol Folk
de publicidad y difugide frente a los tulares de los Bonos o cuslesouiera tercecns.

Intereses Devengados

Ratin: (Saldo vivo 68 + Intoresss

: £ G000%
Devengados )/ Bakio Yive Tota!

Principst Hoclonat

Tasiarda

Reacepior

& Detarmingr BRFR4T

5

Pagador A Daterminar & Detamingr

6 - Fa: B3 484 73 43 infofpgat-sgit.com wisw.gat. it inth

d¢ asta Fonde de Fitulizaniin,
at Informative, se considerard valla 2 los efectos
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e 2008 S -

The smounts are expressad in surcs

Date of Constitution 3071372007 Hanagers 18 Morgan

Tssus Date BOSLILF 2087 firiginator f Seevicer Catwn Cataburys v Cafss Terrassa
Bisbursemant Date DA I0F Swap Suarantes

Managament Company Gustitn de Actives Titultrados Paving Agent Tatn g Estabvis de Cataburye
Auinistrator Caixa Catalunva, Calxa Terrassa Secondary Market Boiwa o Valores de Barogione, BOL
Suaranteesd Interest O Caika Catalunys, Calxa Terrassa Register of Book Securities S.0.L.Y, Bipaciaar

Inturest Swap Caixa Catslunya, Calxe Terrassa Depasibary b Catatumya

Subordinated Loan Caixs Catzlunys, Caixa Terrassa Anditors Dedoitte

Lesd Manager Cabtka Catadunys, Coiva Terrassa, 1P Morgan

Prificipat Dutstanding (Unit/Bonds/Total) Coupon Type e Rudamption Moody's [ SBE / Fich
Ciass 91 dave y g "
Mwatis)?:}:f giéemp. oo Current riginal Frequency Base: A7 32& F’?fiéfmi“ Mest | Current  Originad
BERIE AL 78,200,306 100,000,008 Foating %,208% 15-12-2089 Bai B
EGO341081000 FB,20% 2157 2757 Eur 3 + §3,254%  Date: 1E-05-2008 PATE AN
Senior Pass-Through 216, 380,230,508 278 700.000,008 I5-BFAFOF1R Interests 103848 € 15-36/90E2
SERIE A3G 100,000,008 100,000,008 Floating 5,118% 15-12-2048 Az AEH
ESTI4L0810186 100,00% LE00 2.608 Tur B+ 0,16%  Dete 15092008 To be defermiined
Seniors Pass-Throsgh 280 800,000,008 280.800.050,808 183817 Inderaste 1203,72 £ 15-3/6/9/332
SLRIE B 100,000,008 14303,080,00¢ osting 5458%, 151320445 A3 A
EEQE4L0581028 100, G 118 118 Bur 38 + 0,50%  Date: TGS 2008 To be-determined
Marzaning/ Pass-Through 11.600.606,00€ 13 500.000,00€ 15-31675112 Imterests: 137288 € 15 378/%/12
SERIE L 00,000,060 106,000,008 Frosting 5,708% 151 2-204% A3 A3
ESDE4I0RIN3G 10U, O0% 338 338 Eur 3M o+ 0,75% Dater  15-09-2008 iy be detarrrined
Mexzare! Pass-Through 33.800.000,00€ 33.800.000,008 15~3/8f5512 Interests: 144286 € 15-3/8/9/:12
SERIE O 160.060,00¢ 1G0.000,00€ Floating 6, 208%: 1512204 B3l Bagd
ESG341081047 100,00% E#al 2Z1 Bur 3¢ + 1,25%  Date: 15-5%-2008 T by degarmined
Subordinatsd / Pass-Through 22.100.000,008 22.180.000,10€ 1S-3/8/9118 Interssts: 156%9,24 £ 15-3/6/912
SERIE E 100,000,008 10G.090,00€ Flaating 9,458% 15 A e =
EEOIS10A1059 100, D% 1588 188 Eur 3M 4 4,50% Dste:r 15-09-2008 To ke determinesd
Fuity ¢ Dus 16 cash 8,800,000, 508 18.800.000,00€ 1537615712 Intarasts: 2390,77£  15-%6/9/i2
Reserve reduction
Totaks 583.480.236,10¢ 642, 800.500,00C

Sotion % monthly constant 3.3870% T.4166% fERTL G874
2% anual coRstARE 455657 2.8867% §.5007% 18,0635%
P E— Average e (years) 1.60 157 1.45 1.27
SERIE A1 fEh Laptin Raceniorn Firat madurity 302000 1571072004 RO LT 20
ISIN ES034508 1000 “ o red Average fife {vears} 160 1.87 1.4% .27
—— N
iheut Gptiar Redamptien Finat madurity 13/01/2010 171872009 16/07/2009 AN
with Option R Average ife fyears) 7.8 AL 5.84 .39
¥ fon Redenptio 014
SERIE A2G i Dt puon Firat madurity B30 15/08/2018 13/0L/2018 1504/ 2016
ISIN: ES034108L0LE it Oetion fod Avirage ife {years) 7.55 742 675 5.65
Witk th § P e
fhout bptin Redeametian Final madurity 16/04/2024 16/01/2024 1470112623 1610772020
With £ fed X Average life {years) £.38 8.34 741 718
SERIE B I Drprion Reden ptied Final madurity 15/0872018 150142018 VD108 {5706/2G16
ISIN: ESC341085025 - oo fed . Average life {years) 2,58 @50 8,44 .41
ithout Tiptice Redemption Final modurity 154107 2074 1E/074 3024 1BIOFIR023 130378023
With Option Red " Svgrage e (years) .38 .34 FEL 716
SERIE © T Lo Redemption Final madurity 15/0172018 18/D1/2048 1YL 1570472006
5N E50340081034 Witheut Grtion Ras Average e (vears) .86 574 EEE BBY
U tion Redempiio " ; .
e e pren Final maturity 16072027 13/07/2027 1670712025 1F/10/2073
With Cotion fed ) Aversge life {yoars) 8.38 834 71 FLE
H sl T
SERIE B BHER Rosampiion Firat madurity 15/01/2018 156172015 V3012018 £5/04/ 2008
I8N ESD341081642 Withowst Orten Redemot Average lfe {vears) 3084 1070 1640 4.9%
Rt HIGH Redem s
i phin Final madurity 15/10/2036 15/15/2636 1571072038 154072035

DISCLAIMER: This communication is for wiormational purpases only, 18 not Intended as an offer or solicitation for the purchase or sake oF any finaaiisl msloiment or 88 4n
fosa:%ai tonfirration of any transaction. All dats and other information are not warranted 48 t cergietanass or soowracy. Additionat information is avalaibie on regudst.

The assumptions untertaving the information, icluding structure snd collateral may be modifiad from the time to Hime o reflect changed croumstances. Past parforMance s
ek indicative of future returms, The Spanish Dfering Cireular, approved by the CNMY, is the only legaily binding document for this issue.



Report, June 2008 {
s Titulizados, SGFT, S.A 223

,_i'a_-;'cfégmi_.uhya Group

o R Average ife (years) 874 B.69 7.38 678

. ]

vaith Gpton Redetption Fimal madurity 15/00/3019 15/08/2019 130172018 15704/ 2046
. 7 a ) Average life (years) NS 5.4% 4.68 4,03

witheut Option Redemption inal madutity 14/01/3014 1470172014 16/0a/ 201 3 P 012

ik WAYE 15,00%.
Eoretion. of e management company, provided the remaining balance of the principal of the mortgage loans 16 Jess than 10,00% of the nitial amount and & the

5 Fromm the bowds can De peid and cancetied i full,

Lurrent Last 3 Last & tast 12 Historical

Poul of Mortegs Leans [Fisating Rate)
s M P - Honth Months Honths Months
Currant Constitution promm—"
{rate SRinly 2 LB 4 . . -
Morgality (SMBE G, 387 0%: 0,41 06% 0,54310% k) 0,507 4%
Annual 45465 4.5862%  8,3023% - &, 6007%

6.713 785 Eguivatent {CPR)

ndlng Balance . SH0L4T. 5142 4 $524.589.602,64 €

ge Loan 62.545,85 € £8.200,18 €
jam a3 380,09 €
wm 5.300,205,58 € 6.874.918,12 €

Constitation

Currant
Date
R 7856% 5 ATEI Catalunya 51,89 59,26
0, 0000 % O, DO Hadrid 0,20 @19
+0,0080% 48,0000% Comunidad Yalensiana 053 0,49
1 Balpares 1,48 1,80
134,18 Aragsn 0,13 o,13
e 1,5t 13,04 sndalucia 0,20 b8
471,85
Murciy 4,02 03,03
Sin Garantla Hipotecaria 38,40 37,74
iz 107 36.58% :sgﬁiz: Rast of Astonomous Regions 3,12 0,18
Angtac, Boo, Esparta 12,90% 13,87%
Anptac, Bon. Espalia 0,05% 0, 06%
Ei ‘2l Anotac. Bog. Espafie 3, 23% 25,84%
Al glia 10 - MBS . B, 64% 0,6%%
35 irastrel dig 15 - 104 ,20% 0,21%
i Gemaitral g 15 - W5 1,05% 1,13%
i estral dia 20 - 107 T,13% 0,13%
Gy rpdondan 0,08% 0,068
: 4,12% ,82%
5 Samestral i 20 0,16% 03,15%;
- Samastral diz 15 1,518 1,53%
(-6 Senastrad dis 20 4,10% 0 10%
peskral dia 15 ,00% 4,00%
6 Semestest da 20 0,16% 3,15%
Cains 4,24% 4,200
‘Entidades 0,479 0,44%
di 20 - MBY ©,01% ¢,02%
! ,04% 0,04%
BE 2,40%, 2,40%
Cojas TAE 4,11% 4,05%

R
e

: ot Dent
Runtber Mortgags HMature Del Remaining Debt o Total Debt %o Loan 1o Value oy

o Participationy
: Erincipst E Interest amd Others Totals Mature Frinvipal B
554 363,516,865 £ 201.211,76 € 56472841 £ 45, 359.421,62 £ 45 253,27 € TR T 45, TEREY,
7 13202888 ¢ A2178,72 € 21420771 £ T HA0.646,86 € FHFLEVEEEE 13,40% 51,5948%,
54 B7.61546 £ 549,486,123 € 147,071,858 € FHB3.082,01 € EX-Y R &,53% Y
oy 70.410,40 € 17.978,56 £ Q7. 386,96 € 8168811 € 861.008,51 € 1 4H% 25,441 P
845 B6Z,.57L,50C FEG. 825,16 < 1.023.396,.66 € BF.E344.818,80 & 58 00738818 ¢C SOE. 0% 45, 34:48%

For morgags participations.

iention is for inforrmational purposes onty, it 1S not intended &g an offer of sodicitation for the purchase or sate of any finendal Instrument or as an
sransaction. A date ang other information are not warrantad 85 10 completeness or scouracy. Additionat information is avalaible on reguest.

G the information, indiding structure and collateral mray be rodified from the time to time Lo reflent changed Creumstances. Fast performance is
oz, Tha Spanish Offering Ciroular, apgroved by the CNMY, is the only legally binding documant for this ssus.




. Numbar Mortgage Matare Debt Kemaining Debi o Total Debi ¥ Loan to Valos o
Aiyieeg Farthcipations Mature -
Principal j Enterest and Qthers Totais Frincipai g k)
Ly b 30 dave s 5,06 € 2,00¢€ (X PRIV E 1313137 & 0, A% (00
Frogm 1 o 2 months 551,34 € GY1t € 743,45 & ALEEIELE 33.332,75 € O.61% 0,0060%
From 2 1o 3 months 5 387828 4 FAB23E 460,52 € ERCERE S WS IBPABT O € FEL % 300004
From 3t & manths B8 TELEFE L 5B.833,32 € FEGIILEIE 3 BGHE.BEV,O5 £ AD16545 36 £ Fh, 189 @1, BE00,
Froum & 4 12 months 19 34444 85 & 18.624,591 € 060 ¥ K 1O42.274,78 € LOFATIRGE & 241 G4 4T RY
Totals a7 IB0R4T 8T € B6.3F5 5T C IFEHIE.46 € 5.086.486,68 C B.AFGFIGETC FO0,008% R L)

o3 Valhiation exclusively for mortgage participations,

Turrent Atk Issue Date

s Motes ecrsingl B CF & Hotes Nominai o CE
HERIE AL 37,08%  216.380.E30,108  15,28% 4, 8% IFEFO0L00600L  13.81%
SERIE 420G 48,13%  IRC.A00.000,008 1E78% 43,62% 280,800.000,00€  13,81%
BERIE 8 1, 59% 11.600.000,006  13,23% 1,80% 1L.500.000,006  11,95%
BERIE 578 EILA00.000 008 7,24% 8 25 33.800.000,006  5,54%
SERIE O 3,75% 22 100,000,006 3,33% 3,43% 22.100.000,008  3,01%
SERIE & 3,22% 18,800,000, 008 8,00% 2,93% LEEG0000,006  O00%
Fotals

BH3.AB0.230,10 €

Reserve Fundgs 3,229% 1880003, 00€

43, 800.000,00 ¢

Z92% 12.80C.000,00€

Balanoe Tninrest

Guaranteed Interest €. NG L &, BEY
Fraasury acoount {Paying 4g7 000 £ 4, D8%
Hepayment account [EXEIS 4,0
Liguidity Line {Limi) D00 £, 0%

-
Subperdinated Loan Gohe IRVINEY
hay G47 BRT BT L 4,36%,
Arount of the Liguidity Line 000G E 0,
Goneraiital Guarantae [ERY AR 1,030%

Cumaiative vutatanding losses
Curnutative outstanding Weite-0§H

Cuinuiative outstanding Write-Qf TEUGDYRTY

Brincipal Quistanding With srrears>80 days 7
Frincipal Outstanding

Weighted Average of LTV Distribution o

ADDITIONAL INFORMATION:

sManagement Company: Gestitn de Activas Tigulizados, SGFT, 5.4,

Uficial Register: Comisidn Nacional del Mercads de Valores

INPORMATION CONTENT RESPONSABILITY:
o
THE .ngdunwz DRECTOR
- R

DIECLAIMER" This (o umication is for nfarmatnng! purposes only, s not
official confirmation of any transaction. Al data and other information are not
The assurmstions undsriaving the infoareation, nsluding structure

nos ndicative of future returns, Tha Spamish Ciffaring Circular,

Lurrant &t Essue Date
0,008 [ERee R
G0 G,00€
0,006 0,00 £

1,0856% 0,G000%

B3,7975% 54,1916%

Pasueig de Gracia 15, Barcgiona

Gestidn de Activos Titulizados, SGFT, 5.4,

Principal Gutstending of Forbasrange
Pariod

Interest

Batio: {Outstanding FF + Interest) /

3,0000%
Total Ouistanding

Haotionat Principal

Reoeiving Fix e

5,88

Faying T b datarmiogd To b devermined

¢/ Fontanels 5-7, Barcelons Tal, 83 484 73 36 - FAX: $3 484 7341 wfoBnar-suffoom weew.gat sgit isfs

ntendad 2 an offer or solicitation for the purchase or sale of any financs! nstrument or & an
warranted 85 L0 completenass or acturacy. Additional information 5 avalpible an ranusst:

and eollateral may be rodified from the tine to time to reflect changed ciroumstanees. Past s hancs s

approved by the CNMY, s the only tegally binding docusment for this issue,





