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Grupo CAINA CATALUNYA

Barcelona, 28 de Marzo de 2008

COMISION NACIONAL DEL MERCADO DE VALORES
Pagseig de Gracia, 19
08007 Barcelona

Asunto: Hipocat 6 Fondo de Titulizacion de Activos

Con relacion al fondo de referencia les adjuntamos la siguiente informacion periddica
correspondiente al 17 de Marzo de 2008, fecha de pago de intereses v de resemboiso
por amortizacion de principal de los Bonos Series A, B, C y D emitidos con cargo al
Fondo,

« Estados de los Bonos de Titulizacion al 17/03/2008 (en espariof v en inglés):

- Emisién de Bonos de Ia Serie A (ISIN: ES(0345782008)

- Emision de Bonos de la Serie B (ISIN: ES0345782017)

- Emision de Bonos de ia Serie C (ISIN: ES0345782025)

- Emisidn de Bonos de ia Serie D (ISIN: ES0345782033)

- Vida media y amortizacion final calculadas con la hipStesis de
mantenimiento de la tasa de amortizacién anticipada real experimentada por
tos Préstamos Hipotecarios Participados durante el Gitimo trimestre

+ Estados de la cartera de Participaciones Hipotecarias al 28/02/2008:
- Clasificacién por los indices de referencia del tipo de interés.
- Situacién de impagados vy fallidos: clasificaciéon por tramos de antigedad
de la primera cuota vencida v no pagada de cada préstamo.
- Situacion de impagados v fallidos: clasificacion por tramos de antigledad
de cada cuota vencida v no pagada de los préstamos.
- Amortizacion anticipada y tasa de amortizacion anticipada real.

= Estado de origen y aplicacidn de los fondos disponibles correspondientes a la
ﬁ@@h&v@é@fagc 1710312008 (en espaiiol y en inglés).
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Anexo: Documentacion que se cita. (20 hojas)
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Hipuoeat 6, Fondo de Thalzacién de Astivos

Bones Titulizacién de Aclives Serie A

Niumers Bonos: TATS PROMEBMORIA
Chdigos ISIN: ESGA45782000 Amortizacitn Bonos Serfe A, B, Oy D
%% Tipo Cupdn por Bong Intereses Tolakes Amortizacion por Bono Amortizacion Toisl Principal . Salde Cra.
Fecha Pago nterdy . ) . Principal % aobre . . o Devengado Ps’.znc}’pai Prefiviencia
Norinal Brito Neto Pagados tmpagados §J Amoriizado endiente Ermision Amrtizado Principal Pendiente Amortizacion Amortizado Principal

TIAE0G8 522804 €487 42 399 68 £3.338919.92 €0.00 € 100229 € 35.880,73 35,88% £ 7894.036,04  £282.59662948 € HUU324237 € B993.84237 €000
F742/2007 50100% € 480,60 £ 394,00 € 3.785.205,50 €000 € 1.066,36 € 36.883,02 36,88% £8398.051,36 €20049066552  €9.568.728,52 € 6.568.728,52 £0,00
FTH92067 4,4250% £ 433,64 €372,23 € 337523144 € 0,00 € 1.338,59 €37.949.38 3795% £10.542.734,84 €298.889316,88 € 1201147918 €12011479.18 €4,00
15/06/2007 4,1690% € 436,45 €357.89 £ 3.437 480,20 €000 € 167729 € 39.287.97 39,29% €13210.336,04  E309432051.77  E€13.050702,19 € 15.050.702,19 £0.00
15/03/2007 3.9340% € 425,59 € 348,98 €3.351.946,84 €000 €2.08882 €40.965.26 40,97% €1645134632  €322.64238776  €18.74344194 € 1874344194 £0.00
13412/2606 3.6010% €412,31 €3360.46 €3.247.353,56 €000 €2.242.23 €43.034,08 43,05% €17639061,00  €33509393408 €2012020046  £€20.120.20046 € 0,00
PS/A092006 312390% € 395,09 £336,68 €3.115.604 84 €0,00 €7,555,36 € 4539633 45,30% £20.12601536  €336.753895,08  £20.126.01536 €20.17601536 € 4,00
30512006 2.9810% €394 .07 €33496 £ 3105.695.32 £0.,00 € 387646 £47.851.6% 47.85% E30.53099896  €376.87991044 € 31.183.775,15 €31.183.773,15 €000
F5/63/3006 2.7360% £ 38335 € 325,85 €3.019264,60 £ 000 €4317.76 £ 5172815 51.73% €34.006.677,76 €407.410909,40 € 34.976.306,96 € 34.976.506,50 €000
1371272005 24160% € 369,96 £314,47 €2.913.804.96 € 0,00 €4.5332.29 € 56.045 91 56,05% €£35.09631604 €£441417587,16 €36.636624.04 €36.636.624.04 £19,00
13/08/2005 2,3910% £395.41 €336,10 €3.114.249,16 £0,00 €4.132.85 £060.578.20 60,58% €32.350.405,36  €477.113.903.2 E3357189938 €33.57189938 €000
1370672005 2.4150% €429,37 £365,13 £ 338329332 € 4,00 £4.892,21 £64.711.06 64,71% €38.531.045.96  E509.664 308,56 € 39.668.0%6.01 £ 39.668.096,01 €000
150372005 2.4540% £456,39 £ 387,93 £ 3.394.527.64 e0060 £4.787.13 €64.603,27 £9.60% E37.703435,88  E€54E8.195354,52  €38910014,58 €38.930.014.358 € 0,00
1571222004 2.3960% £€478.35 € 406,60 € 3. 767.484.60 £ 3,060 € 4,585 86 £ 74.390.40 T4.39% E36. 14973736 ESBREO8IS040 E3729799516 €37.207995.16 £0.00
15/39/2004 2.3930% £ 513,97 € 436,87 €4.048.027,72 €000 € 500897 € 78.980,26 T8,98% €40.139487,72  €62204852776  €41470.752.56 E£41.470.752.36 € 0,00
13/06/2004 2,3380% £ 536,03 E45641 €4.229.018,20 €0.00 € 5,788,719 £384.079.23 84,08% E45587.784 44 €66220801548 € 4702877343 E47.028.773,43 £4.00
1370372004 24300% € 384,29 € 486,65 €4.601 868,04 €000 € 525431 £ 89.80742 89.87% E413829453%6  €707795.79992 €43.070386.94 £43.070.386 %4 €000
1S/1273003 2AX00% £ 367,00 €481,95 €4.463.652,00 £ 0,00 €487427 €95 121,73 9%5,12% #38421.23452  E€T740.178.74548 €39.384.865,35 £ 39,584 86535 € 0,00
2200972003 € 190.006,00 € T87.60(3.000,00

iestidn de Actives Tilulizados, 8001,




Hipocat &, Vonds de Tituliracin de Actives

Bonos THulizacion de Activos Serie B

Nimere Honos: 157 PROMEMORIA
Cadigos ISIN: ES(345782017 Amortizacion Bonos Sevle A B, Oy D
% Tipo Cupdn por Bong Intereses Totales Asmgortizacidn por Bong Amortizacidn Total Principal . Saldo Cia.
Fecha Pago Intorés Prinvipal % sobre Devengadn Principal Deficiencia
S Brato heto Pagados Impugados | Amertivado e o Amortizado Principal Pendiente o Amortizade o
Mominal Pendiznte Emision Amorlizacion Principal

1772008 3 4980% €1131,63 €921794  €17766591 £ 0,00 £221289 € 79213, 75.21% 347.423,73 £ 12436444,14  €B8W9384L3T € 890384237 €1,00
122007 5,2800% £1.118.19 €916,92  €175.555.83 4,00 €2.35428 ER142391 8143% £ 36962196 €12783.867.87  €9568.72852 TR568.728,52 €0,00
17/09/2007 4.5950% € 1.06330 €878 € 166.938,10 €40,00 €293522 £ 83.780,19 83,78% € $63.969,54 €13.153488.83  €12011479,18  E€12011.479,18 €000
18/06/2007 4,4390% £1.02594 €841.27 £161.072,58 €40,00 € 3.702.05 €86.735.41 86,74% €581 363,15 €13.617453937  €15050702,19  E13.050.702.19 €000
15/03/2007 4,2240% F1.003,73 €R82306  €157.58586! £9,00 £4561148 €90.438 36 90.44% €723.599.22 €14.198.822,52 €I874344194  €18743.441,94 €000
18012/2006 38T10% £ 978,50 €831,72 £153.82450 £0.00 £ 495018 €95.049 82 95 05% €777.178,26 €14922821,74 €20.12020046  €20.120,20046 €4.00
15/09/2006 1,3090% £856.74 £76223 € 140.788,18 €0,00 €000 € 100.000,00 100,60% €0,60 £13.700.000,00 €20.12601536 £€20.126.015.356 €000
I5/06/2006 32510% € 830,81 70619 £130437,17 €£6,00 €0,00 € 108.000,00 100,00% € 0,00 €15700000,00 €31.1B377515 €31183.77518 €0,00
150372006 3.0060% £ 731,50 £ 638,77 € 117.985 30 €£4,00 £90,00 € 100000 106,00% €0.00 € I5700.000,00  €2497690696 € 3497690696 £0,00
1571272003 2,6860% € 678,96 €577,12  €10639672 €000 €060 € 100.000,00 1006,00% €0,00 €15.700.000,00 €3663662404 £3663662404 € 0,00
13439/2005 2.6610% € 680,03 €37803 €106.764.71 €000 £0.00 € 100.060,00 H30.00% €4,00 €15 F0.00000 E3357189938 £33.571.899.38% £0,00
154672005 2,6850% € 686,17 €583.24  £107.728.69 £9,00 €000 € 100.600,00 100,00% €0,00 E1570000000 €39668.09601 £39.668.00601 €060
15/03/2005 2,7240% € 681,00 €378385 €106517.00 € 0,00 £0,00 € 100,000,600 100,00% €000 E15.700.06000  €38930014,58  £389030.014,58 €000
1571242004 2,6660% £673,91 £372.82 € 10380387 £0,00 €0,00 £ 100.000.00 10,00% €000 1370060000 €37297995,16  €3729750516 €000
150972004 2.6620% € 680,24 £57825 € 10680553 € 0,00 €4,00 £ 100.000,00 100,60% €000 €13700.000,00  €41470.752,56  €41.470.752.56 € 0,00
15062004 260809 £ 666,45 €366,52 £104.63893 €0,00 £0,00 £ 100.000.00 100,00% € 06,00 £15700.000,60  €4702877343 €4702877343 £€0,00
18032004 2,7000% € 682,50 £380,12 €107.152,30 €000 €0,00 € 160.000,00 106,00% £0.00 E1R700.000.060 €43.07038694  €43.070.386,94 €0,00
15712/2003 2,7000% €630.00 € 535,30 €98910,00 €4,00 €060 € 100,000,00 100,00% €000 E15700.000,00 E€30584.86535 €39584.86535 £0,00
F2H09/20003 € 100.0060,00 € 13.700.000,00
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Higoent 4, Foado de Thulizacidn de Activas

Bouos Tiolizacion de Activos Berie O

Nimers Honos: 340 PROMEMORIA
Codigos IBIMN: BSO345782025 Amortizacion Bosos Serie AL B, Cy D
Yo Tipo Cupon por Bono intereges Totales Amortizacon por Bono Amortizacion Tofal Principal . Saldo Cta.
Fecha Pago {itterds . ) . Principal % sobre ead incingl Pendienrell | evengado épﬂm}pﬁé Deticiesicia
Mominal Brato Neto Papados Impagados § Amortizade Pendicate Farisian Amortizade Principal Pendiente Asmortizacion Smortizado Principal

T7A3/2308 5, T0R0% €1.193,38 E97857  £405.749.20 € 4,00 €£2212%9 €79.213,02 79.21% €752.382.60 €26.93242680 € 8.001.84237 £ 8.003 84237 €0,00
V71272007 3.5800% €1.181,72 € 969,61 £401.784,80 £ 0,00 £72.354.28 €81.42591 81 43% € 800.455,20 £2768480940  £9568.728,52 €9368 72852 €000
VFOB2007 4,9950% €1.131.28 £927.63 €384.625,00 £0,00 £2.95522 € 83.780,19 83,78% € LODAT774.80 €2B4B526460  €1201147918  £12.011.479,18 € 0,00
1540652007 4,7390% €1.09528 E898,13  €372.39520 £4,00 €3.702.95 € 8673541 88,74% €1.350.003,00  €79490.03940 €15030.702,19 € 1505070219 £10,00
137032007 4,5240% €1.075.0 £3881.51 €365.303,40 £0,00 €4.61145 € 9043836 80,44% € 1367890640 €3074004240 €18.74344194 £ 1874344194 £0,00
15/12/2006 4,1710% €1.054.34 £896,19  £358.475,60 £0,00 €495018 €93.049.82 95.05% €1683.061,20 €3231693880 €20.120.20046 20.120.200,46 € 4.00
130942006 3.80090% €973.41 £83740  €£330.939,40 £0,00 £5.00 € 100.000,00 H00,00%% €38.00 €34000000,00  £20126.01536 €20.12601536 €45,00
F3/06/2006 35510% €907 48 €T7L36 €308.54320 £ 0,00 €400 € 100.000,00 100,00% £0.00 £34.000.000.,00 £3LIB7ISIS E3LI81175I5 €£0.00
150372006 3.3060% £ 826,50 €70252  £281.010,00 € 6,00 €006 € 100.000,00 100.00% £ 0,00 €34000000,00 €3497690896 € 34.976.906,96 €000
13/1272005 2.9860% €7134.79 € 441,57 256.628,60 €0,00 €0,00 € 106.000,00 100.00% £0,00 €34.000.000,00 £36036.624,04 £3663662404 €000
1570972005 2.9810% €736, 643,19 £257273.00 € 0,60 €000 € H00.006,00 106,00% £0,00 £34.000.000,60 €33571.899.38 £31571.89938 € 0,00
15/06/2005 2,9850% £762,83 £ 64841 25936220 €000 £0,060 € 100.000.00 100,00% €000 €34.000000,00 £39.608.096,01 € 39.468.096,01 £0,00
1343372003 30240% € 756,00 €642,60 €257.04000 £0,00 €000 € 100.000,00 100,00% €000 €34.000.000,00 €385930.014,58 €38910014,58 € 0,00
1571272004 2.9660% €749,74 £43728 £254911,60 €060 €000 £ 1060.000,00 100,00% €000 €34.000.000,00  €£3729790516 E£37.329799516 €4.00
15A9/2004 296200 € 736,96 €643,42  €257.36640 €000 £€4,00 £ 100.000,00 100,00% €0,00 €34.000.000,00  €41470.752,56 €£41470.752,56 €40,060
1340672004 2.9080% € 74316 €631,6%  €252.67440 £0.00 £6,00 € 100.000,00 100.00% £8,00 €34.000,00000 €47028.77343 €47.02877343 €000
15/03/2004 3.0000% € 738,33 €644,58 €257.83220 £0.00 £{,00 € 100.0060,60 100,00% €000 €34000.0600,00  €43.070.38694  €4307D.386.94 €0.00
1571272605 3.0000% € 700,00 E59500 £238.000,00 €000 £(,00 € 100,000,060 100,00% €0,00 €34000000,00 E€3958486535 €39.554 86535 €0,00
220972003 £ 100.000,60 £ 34.000.000,00
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Hipovat 6, Fondo de THelizaeidn de Actives

Bonos TiHulizacién de Activos Serke D

Mimero Benos: 127 PROMEMORIA
{Cadigos 1S ERG345782033 Amortizacion Bonos Serie A, B, Cy D3

% Tipo Cuopdn por Bono Intereses Totales Asmortizacion por Bono Amartzcion T ol Principal . Haldo Cin,
Fecha Pago Interds ’ o ) ) . Principal %% sobre . "y _— Devengado Pﬁmﬁ iii Deficiencia

Nominal Broto Neto Pagados bnpagados §  Amoriizado Pendionte Emision Amortizade Principal Pendiente Asmortizacion Amoritzado Principal
FEO6/2006 3.6510% €47 96 £40,77 € 600092 € 0,00 €313997 € 6,00 £4,00% €46527F76,19 £0,00 €31.383.775,15 €31IR377515 £0,00
1370372006 3,4060% € 108,82 €92.50 €13.820,14 £0,00 €7.639.60 €3.13997 5,14% €970.225.20 €632.776,19 E£34976006,096 €34976.90696 £0,00
1371272005 3.0860% £€157,45 £133.83 €19996,135 € 0,00 £ 7.404,00 € 1277957 12,78% €940.308,00 € LE23.00530  €36636.62404 €3663662404 € 0,00
13/0%/2005 3.0610% €220,81 £ 187,69 €28.042.87 €000 EE.043726 €20.183.57 20.18% € 102149402 €2.55331339 €33.57189938 £33371.899.38 £6,00
15/06/2005 3.0830% €293,12 £249,15 €37.226,24 €000 £EBU5315 €28.226.83 28,23% € 1.137.050,05 £3.584.807 41 €39668.09501 £ 39.668.09601 £0,00
15/0372005 3,1240% €365,381 £310,54 €46.457.87 €000 £9.658,10 €371 98 37.18% €1.226.578.79 £4.721.85746 €3R930.014.58 €38930.014.58 £0,00
15/1272604 3,0660% £432.08 £368,12 €33001,16 £0,00 £9.041 40 £ 46 838,08 46 84% € 114825780 £5548.436,16  €372973995,16 €£37.297.995.16 £0,00
150972004 3.0620% £ 518,06 € 440,35 £65.793,62 € 0,00 £€10,32492 A5 870 48 55,885 €1311.264.84 €T096.69396  €41470.752,36 €41470.752.56 0,00
13/06/2004 3.0080% € 596,14 £€306,72 €75.709,78 £0,00 €11.34637 £ 66.204,40 66,20% € 1.440.988.99 €8.407.058,80  €47.02877343 €47.02877343 €0,00
130372004 3,1000% £711,8] € 605,04 £90.399,87 £0,00 £13.28694 € FLAMLTT 71.55% € 168744138 £9848947,79  £43.07038694  €43.070.3865%4 € 0,00
13712/20403 3,1000% £€723.33 £614.83 £91.862.91 £0,00 £9.14279 £90.837,71 90, 84%% € 1.163.610.83 € 11.538.388,17  €30.584.86535  €39584.86535 £40.00
22003 £ 100.000,00 € 12.700.000,00

Gestion de Actives Titulizadss, 5657,




Hipocat 6 Fonda de Tiulizackon de Actives

Mortgage Securitisntion Bonds Class 4

ENumber of Bonds: TR EXPLANATORY MEMORANDLM
ISIM numbers: ESO343 782000 Amportisation of Class A, B, C ang D Bonds
. . Coupon per Bond Tomal Intorests Amortisation per Bond Total Amortisation . Recovery
Date of Pavment % Noming] . . . . . Priﬁcigsi o e . Principal Pﬂ;;cagaé‘ﬁc‘cmﬂﬁ Principal Amortised]  Deficit
Rate {iross MNet Paid Unpaid Assostised Outsianding %ol Issue Amotiised Outstanding Amortisation Account

17030008 3,2280% £ 48742 MO 6E  €38380109) €000 € 1.002,29 € 33580, 73 39.93%, € TE94036,04  €282595.62948 €8993.842,37 €R.993.842.37 €0,00
11202007 5,0100% € 480,60 £394,00 €378520560 €000 £ 1.066,36 £ 36.883.07 41,04% €8.398.651.36 €200490.665,52 £9.568.728,52 €9.568.728,52 €000
17092007 4,4250% £ 45394 €372,33  €3575231.44 E40,00 & 1.338.5¢ £37.949,38 42,23% € 10.542.734,84 € IUB8BL.316,88 €12.011.479,18 £12611.479,18 € 0,00
15406/2007 4,1690% 43645 € 357.89€  343748020¢€ 0,00 F6TI29€ 3928797 € 39.729% 1320033604 € 300432031728 13.050.702,19¢ E5050,702,19¢ 0,00
13/G372007 3,9340% 42559 € JME9BE 335194684 € 6,00 ZO8BR2 € 4096526 € 40.97% 1645134632 € 31264238776 € 1874344104 ¢€ 1874344194 € 0,00
I5F12/2006 34010% 41231 € 33046 € 3247333356€ 0.60 2RALIRE 43,034,068 € A3,05% ITH3 961,00 € 330.00303408€  20.2020046€ 2012020046 0,00
PRA 2008 3.723%0% 396,09 € IGABE 311060484 € 6,00 2.83536¢€ 4329633 € 4530% 012601536 € 336 TIZRO508€ 20126015366 2013601534 € 0,00
5672006 2.9810% 304.07¢ 33486€  3.103.69532€ 0,00 38T 40€ 47.851,6% € 47.85% JOB3099896 €  3T6RTININA4 € 3LIR377315€ 3118377515 € §,04
15/03/2006 2,7360% 18335 € 325.83¢€ 3.01926480¢€ 0,00 431776 € F1728,15€ 51,73% 3400667776 €  40741000040€ 3497690696 € 34976006566 0,00
I5/R2020058 24160% 36896 € 31447€  ZUIBR04 86 € 0,00 433220¢ 3604301 € 56,05% IFERORT604E MIAITIETIGE 366264624048 3663662404 € 6,00
1340972005 2,3910% 30541 € 336,106 311424916 € 4,00 413286 € &0.578.20 € 60,538% 3253040536€  ATTHIZN0320€ 335T7LEU938€  33.37189038¢€ 0,060
TEHOA2005 24130% 429,37 € 365,13€  338320332¢€ 0,00 489221 € 84.71L06 € 64,71% JBIML04396 € 30060430856 € 30668006016 066809601 € 0,00
15/43/2005 2A5340% 45639 € 38793€ 3594527 H4 € 04,00 478713 € H.60327 € 69.60% 37 70343588€ 54B.195334.52€ 38.930.01458¢ 3803001458 € 0,00
1511272004 23960% 478,35 € 06,6068 376748450 € 8,00 458886 € 7439040 € 74.3%% 3614073736 €  383808.79040€ 37297993166 37207995 16€ 0,04
5943004 2,3520% 31397¢€ 436,87€ 4.0M48027.72¢€ .00 SOUBHTE TROB026€ T8,98% A 13948772 € 62204852770 € 41470.732.56¢% 4147075256 € 3,00
1310672004 2,3380% 538095 € 45641 € 422001820¢€ 0,00 5.788.19¢€ 8407923 € 84.08% 4558778434 € 062 208.015,48€  47.028.773.43 € 4702871343 € 0.00
1510372004 2.A4300% 58420 € 40665 € 4.601.868,04€ 0,00 523431 € BoBeT42¢€ 89.87% 4138294556€  TOTTOSTUONZE 43070386946 4307038654 € 0,00
1571272003 2A4300% 567.00€ 481,95€ 446569200 € 0,00 487827¢€ 9512173 € 85,12% 38421.254.32€ 74907874548 €  105B4RE535 € 3058486535 € (.00
227082003 HIOO00,00 € T8IH00.000,00 €




Hipocat & Fende de Thulleseidn de Actives

Morigage Secaritisafion Bonds Class B

Munber of Bonds: %y EXPLANATORY MEMORANDUM
ESIB numbers: ER0345782017 Amurtisation of Class A, B, C and D Bonds
o Coupon per Bond Total interests Amortisation per Bond Total Amoriisation o . Hecovery
Date of Payment % Nominal ] . . o . F;ﬂi:wig; o . Principal Psmcipa!';%a;{:i’aeﬁ Principal Amortised]  Deficit
Rate (ross Net Paid Ulnpaid Amortised Outstanding % of lssus Amortised Outstanding Amortisation Account
TIOR8 5,4580% £1.131,63 £927,94 € 177.665,91 0,00 €2.212.89 €T02I302 '?“9,2}% € 34?,423[?% £1243644414 € 8.003.842.37 £ 8093 842 37 €0,00
FIAZ/2007 5,2800% £1.118,19 £01692 € 175.555.83 € 0,60 €2.354,28 E81.425,91 81,43% £369.621,96 € 12.783.867 87 £9.568.728,52 €9.568728,52 € 6,00
1770972007 4,6950% € 1.063,30 £871,91 € 166.938,10 € 0,00 €295522 £ 83.780,1% 83,78% £ 463.969,54 €13.153.48983 €I12011.479,18  €12.011479,18 € 0,00
1570672007 4 4390% LOZ3 04 € g41,27¢ 16107258 € 6,00 370085€ 86.73541¢€ B6.74% 381.363,15¢€ 13.617.43037¢€  15050.702,19€  [5.0%0.707,19€ 0,00
18/63/2007 4,2240% LO03,73 € 82306¢ 157,383,611 ¢ 0,00 461146€ 43836 € H.44% 2399622 € BLIORB22,52€ 1874344194 € 18.74344194¢ 0.00
FE/12/2006 3.8710% 9VBIGE 831,72€ 153.624,50€ 0,06 4535018 € 95.04082 € F5.05% T17178.26€ 149228314 € 2012020046 € 212020046 € 000
187092006 3,5090% e 74 € 762,23 € 140.788,18 € .00 000 € 0000060 € 100,00% 006€ 15.760.00000€  20.12601336€ 2012601536 € 0,00
ES/06/2006 3,25 0% B30B1E 706,19 € 13043217 € G,08 400€ OO0 E 100,00% 0,00¢€ 13.700.000,00 € 31837515 ¢€ 3LI83TIS5E 0,80
15/03/2006 3,0060% TSLAGE 638,77 € J1798550€ 0,60 0O0€ 160,000,000 € 100,00% Q00 € 13.700.00000€ 3497600696 € 34976006968 4,00
18431272005 2,6860% GIB 96 E 39712 € 650672 € 0,00 000€ HIDO80.00 € HHLO0% L0 € 1570000000 € 36636624048 36636624404 ¢€ 0,00
1570820058 1,6610% 680,03 € 57803 € 106.754,71 € 0,00 000€ 100.060,00 € 100,00% 0,00 £ 15700000006  3357180038€ 33.571.8993%¢ 0,00
130672005 2,6830% 686,178 38324 ¢€ 16772869 € 0,00 8,008 HWO06000€ 106,60% 000 € 15.700.000,00 € 39668096061 € 3966809501 € 0,00
1870372005 2.7240% 681,00€ 378,85 ¢€ HS17,00€ 0,00 000 100.000,00€ 109,00% 00 € 15760.000,00€  33930014,58¢€  38.930004,38€ 400
1272004 2,6660% 67391 € 572,82€ 105 803,87 € 3,60 0.00¢ 10000000 € 100.00% GOGE 13.700.0060,00€ 37297005 16€ A7287.095 16 € 000
FE/09/2004 2,6620% 6RO20E 37R25¢€ 106 805,53 € 0,60 0400€ 000000 € 190,00% 0,06€ 7000000608 41470.752.56¢€ 41.470.752,56 € 0,00
15/06/2004 2,6080% 666 A0 € 366,52 € 104.63893 € 0,00 GA0E HIDGO000 € 106.00% 006 370000000 € 4702877343 ¢ 4702877343 € 0,00
1570372004 2,7000% GR250GE 580,12¢ i07.152,50 € 0,00 GO0 000000 € 100,00% DOGOE PR70000000€ 4307038694 € 4307038694 € 0,00
13/12/2603 2,H00% 830,00 € 53550¢€ 2891000 € 0,00 000€ HHL000.00 € 100,00% 0.00€ 13,700, 000,00€  39584.86535€ 39584863 35¢€ 0,00
22HP2000 H0.000,00 € 15.700.000,00€




Hipoeat § Foode de Tirbzaclén de Actives

Mortgage Securitisation Bonds Class O

Mumber of Bonds:

IBIN numbess:

344

ESM345782025

EXPLANATORY MEMORANDLUM

Arnortisation of Class A, B, C and D Bonds

o R Caoupon per Bond Total baterests Amortisation per Bond Total Amortsation L Recovery
Date of Payment || Nﬂ!rimal — X B . Principal o g : Principal Pr;zze;;.ml.;}c?wed Principal Amortised)  Deficit
Rate Gross Met Paid Uinparid Amotised Outstanding % of lssue Amortised Outstanding Amortisation Acconnt
TH03/2008 5 7980% £1.193,38 €97857  £405.745.20 £34,00 €2211,89 €79.213,02 79.21% € 752.382.60 E26.952426 80 € RIUV3.E4237 € R.993 842,37 €40,00
1771272007 3. 3R800% €1181L72 €968,01 £401.784.80 € 0,00 €2.354728 €8142591 £1.43% € 50043520 €2IT08480940 €9.568.728,52 €9.568.728,52 €0,00
FTO0 2007 4,9950% €1.131,2% €027.63 € 384.625.00 £0,00 €2.953,22 £83.780,19 83 78% € L004.774.80  €2848526460 €1201147918 € 1201147918 €40,00
18/06/2007 4,7380% 109328 € §98I3 € IMBNLA0E 04,00 370285 € 8673541 € 86,74% L259.0603,00€ 2949003940€  15.050702,019€  15.050.702,19¢€ 0.00
18/G37/2007 4.5240% LO75.01 € B8LI1E  3aSABA0€ 0.00 361146 € HA43836¢€ 9 44% 1567896406 30.749.04240€ 1874344194 ¢ 1874344194 ¢ .00
181202006 41710% 105434 € 896,196 35847540¢€ .00 4930,18€ 9504082 € B5,05% LS83061,20€ 3231693880€ 20.12020046€ 2012020046 £ 0,00
50972006 3.8090% 97341 € 827.40€  330.93940¢€ 040 006 € 160.000,00 € H00,00% 0.00¢€ 34000000,00€ 2012601536€  2012601536€ .00
1 5/06/2006 3,5510% G748 € TILIGE 0B3220 & 0.08 006E 10000000 € 00.00% 0,00 € 34000000006 3LIBITISIS € 3LIB3TISISE 0,00
15/03/2006 3,3060% 816.30¢€ F2E2€E ZBLOI000E 4,00 200€ 000,00 € HOG,00% GO0E 34006000006 34.975090690€ 3497690596 € 0,00
15£1272005 2,9860% 754,79 € G4137T€  236028460€ 0,00 006€ 108.000,00 € 100,00% Bo0€ 3400600000€ 36636624046 3663062404 € 0,00
15/09/2003 2.9610% 756,70 € 543,18€  BST2TR00€ 6,00 000€ 0800000 € 100,00% GO0E 34000000,00€  33.87189938€ 1357189938 € 0,00
15/06/2005 2 98350% TH2B3E 648416  25036220¢€ 6,00 Ga0e 13600000 € 100,00% GRoE 3400000000€ 3966800601 €  3D6EROMNIE 0,00
T3H3/2605 3,0240% 736 00 € 64260€ 257040006 € 6,00 300 19000000 € 100,00% Gooe 3400000060 €  38930.01458€ 3B930074.38€ 0,00
TE12/2004 2.9660% 749,74 € S3T28E 254911606 0,00 oo 100.000,00 € 100,00% 000 34060000008 3720799516 € 3729790516 ¢€ 0,00
15/0%/2604 2,9620% 756,96 € 643426 25736840€ 0,00 Booe 10000000 € 100.00% 8.00€ 3000000006 4147075256€ 4147075256 € 0,00
15/06/2004 2.9080% 743,16 € 631L,69€ 25267440 € 1,00 BO0E 100.600,00€ HHL00% 000€ 3400000000€ 4702877343 € 4702877343¢€ 0,00
15/03/2604 3,0000% TE833€ 644,58 € 25783220€ 0,00 G,00€ 06,000,066 € 100,60% 0.00€ MO000000€ 43070386946 4307038694 € 4,00
1571272003 3,06000% THLO0 € 39500€  238006000€ 4,00 000¢ 100,000,006 € 100,00% a60¢ 3400000000 € 39358486535€ 3058486335 ¢€ 0,66
22/09/2003 160.000,00 € 34.00000000€




Hipocst 6 Fonde de Tuatizaciss de Actives

Mortgage Securitisation Bonds Clase D

{Number of Bonds: 127 EXPLANATORY MEMOBANDUM
ESIN mamnbers: ES0345782033 Amortisation of Class A, B, C and 1 Beads
Diate of Payrsent % Nominal e e Amm}?jj:ﬁii:; 2 == Amﬁmgaﬁ?ﬁ?&ipéﬂ Principal Accrucd Principal Amnortised RI;{:;EZ:??
Rate {3ross MNet Paid Uripaid Amoriised - % of Issue Amortised . Amortisation ] )
Cutstanding Cutstanding Avcount
13/06/2006 3.6310% 47,96 € 40,77 € 6.080,92€ 4,00 iiwyie goce G.00% 83277619 € an0e ILIB3TISI5 € 31.183.77513¢€ 0,00
13/03/2006 34060% 168.82¢€ 2250€ 1382014 € 0,30 763960 € 513997 € 5,14% 97022820 € 85277619 € JAGTHO0696€ 3497690694 € 0,00
15/12/20405 3.0860% 15745€ 133.83¢ 1999615 € 0,60 7400 € 1277957 € 12,78% 4030800 € 1.623.005,39 € 636624 M€ 3663662404 € 0,00
13/0%/2005 3.0610% 23081 € 18769 € ZBO42.87 € 4,00 B04326 € 20.183,57 € 20,18% TALARL02E 256331330¢ 3357LB9G38€  33.371.89038¢€ 000
15/06/2003 3.0850% 293 12¢€ 249,15 € 3722624 € 0,00 895315€ IBI26,83 € 2823% Li37.05005¢ 338480741 € 3966800601 € 3066800601 € 4.00
13/053/2003 3,1240% 36381 € 31094 € 46,437 87 € 8,00 965810 € 3717898 € 37,18% 1.226.578,70 € 472183146 € 3803001458 €  3B930.014,58¢€ 0,00
51272004 3,0660% 43308 € 368,12€ 5500116 € 0,00 204140 € 4683808 € 48,84% L1438 325780¢€ 048 436,16 € 37297995, 16€ 3729799516 € 8,00
F5/09/2004 3,0620% SiRgne 44035 € 637362 € 0,00 13.32492¢€ S3RTRARE 55.88% 131126484 € 709669396 € AVATDTS236 € 4147075256 € 0,60
13/06/2004 3,0080% 3R 4 € 506,72 € 739,78 € .00 1134637 € 6620440 € 66,20% LA4D.988 99 € RAUTSIRR0E ATO2R.77343 € 47.02877345¢€ 0,00
15372004 3.1000% FILR1E [SIARIE R S0.399,87 € (.00 1328604 € FLE5077 € 77,35% LER7 44138 € 984894770 € 4367038604 €  43.070.386,94¢€ .00
1578272003 3.3000% F2333€ G483 € D186291E 0,60 D.16229€ 2083771 € 941,84% Li63610.83¢ T1536380.17€  JO5B486335€ 30584865335 € 0,00
220972003 100.000,00€ 1276000000 €




Hipoeat 6, Fonde de Titalizacion de Activos

Bonos Titulizacidn de Actives al dia 20/02/2008

Vida media y amortizacién final estimados segin diferentes tasas constantes de

amortizacién anticipada de cada timestre

TAGA AMORTIZACHIN ANTICIPADA

INICIAL 3L /0872007 31/0B72007 3073172007 2070272008
% mensuat constante 0,874% 1,546% 1,497% 1,440% 1,389%,
% angal constante 160,000% 17,055% 16,560% 15978% 15451%
BONOS SERTE A (151N ER0345782000)
Sin elerddio amortizacién opcional &
Vids Media Afios 6,63 4,23 443 4,58 & 73
Fecha 0510872010 16/01/2008 2270273008 1G04/ 2008 H0EZ008
Amortizacion Final Afiog 24,49 18,74 4,25 15,49 19,99
Fachs 15/03/2028 15706/2022 177282012 1570372023 T5A00/2023
Con ejercicio amortizacién opoisnet O
Vitla Media Afios 581 3,90 440 4,16 4,29
fFecha 1550872006 1270872007 18/08/2007 IRFELF2007 QL2008
Amortizacitn Final Afigs 1325 9 G425 9,75 in
Fecha 17/1212016 1770842012 1771272012 1206/2013 162013
BOMNOS SERIER  (ISIN: ESOSAETRININ
Sin ejercicio smortizacién opconal
Viga Media Afing 1142 7,50 7,584 7,89 813
Fecha 1870272015 1970342011 2LHF2081 1470872011 (471172011
Amertizacion Final Afios 24,49 18.74 18,99 15,49 19,49
Fechs 1B/03/2028 15/06/2022 1R/AR2022 I5/03/2023 1570972023
Con ajerciciy amortizacién opcionat (U
Vida Media Afios 49,96 6,58 6,87 77 7.2
Fecha O2/09/2013 17704712010 $1708/2010 1373072010 2971542040
Amortizacitn Final Afios 13,25 9 9,25 975 8,99
Facha #1201 17708/2012 1771243012 17/06/2013 15/09/2013
BONDS BERIE © (ISIN: ESO345782025)
Sin ejercicle amertizacién opcional 00
Vits Media Afios 11,42 7,50 7,584 7,59 8,13
Fecha 1802120185 194372011 217072001 140872011 (3441172011
Amertizacion Fingl Afios 24,49 18,74 18,59 159,49 15,99
Fecha 15/03/2028 15/06/2022 1570872022 1570372023 I5MEI02T
Con eferciche smortizacitn opcional 9
Yide Media Afios 3,96 6,58 5,87 7.07 TR0
Fecha Q20972013 1770472010 O1/08/2010 1371072040 29f1172010
Arnortizacion Final Adios 13,35 9 9,25 9,75 i
Facha 1713212016 1092012 PR1242012 1770842013 162013
BONOH SERTE D [ISIN: ESO345782033)
Sin elercicio amoriizacién opcional (0
Wida Madia Afios 149 N - -
Facha 15/03/2008 - -
Amortizacion Final Afos 2,89 - - - -
Fecha 15092006 - - - -
Con efsrcicio amortizacion opcional ™
Yida Media Afins 1,49 - " -
Fecha 1832005 - ~ - -
Amortizacidn Fingl Afios 2,59 - - - -
Focha 147082006 - - - -

Higbtesls de morogidad de fallidos de ia cartera de Participaciones Hipotecarias: 0% & introduccion

da una curve de ETTT (29/02/08)

{1} Amortizacin a opoion te 1a Sociedad Gestora, cuands of irmporte del principal pendiente de

armortizacidn de fas Pertcipaciones Hipotecarlas sea inferfor af 15% inicial

Gestidn de Actives THulizades, SGET., S.A,



Hipocat 6. Fondo de THullzacién de Activos

Mortgage Securitisation Bonds at 2B/02/2008

Ectimated Average L#e and Final Repayment of Bonds according to quarterly rates of early repayment

RATE OF CARLY REDEMPTION
INETIAL 3170812007 317082007 3n/in73007 870272008
% constant monthly ,874% 1,546% 1,497% 1,440% 1,389%
% constant annyuat 10,000% 17.055% 16,560% 15,978% 1545196
LLASE B BONDE (TETN: ESO24TTRIONG)
Without optionat repayment
Average Life Yearg 6,63 4,33 443 4,58 4,73
Bate 05/05/2010 16/01/2008 202008 16/04/2008 1O/06/2008
Final Repayrment Years 24,49 18,74 9,25 19,49 1999
Date 1570372028 15/06/2022 1774272032 1570342023 I 2023
With optional rapayment (M
Average Lifs Years 5501 350 4,00 4,16 4,29
Date 15/08/2009 12/08/2067 18/09/2007 154812007 B1701/2008
Final Bepavment Years 13,25 g 5,25 8,75 in
Date 171212018 TF092012 17i1g2o1z 1HOBI20L3 16/0%72013
CLASS B BOMDS  [I87N: BROR45782017)
Without sptivnal repayment
fverage Life Years 1142 7,50 7,64 7.9% 8,13
Date 18/02/3015 19/03/2011 407200 14/08/2011 0471172011
Final Repayment Years 24,49 18,74 18,99 19,49 19,99
Gate 15/03/2028 15/06/2022 1540872022 15/03/2023 15082023
With optional repayment @
Average Life Years 9,96 6,58 6,87 7.07 7,20
Diate 02022013 17/0472810 G1/08/2010 13/10/2010 291172010
Fingl Repavmant Years 13,25 9 825 Q75 3,99
Date 1771243016 17/09/2012 1F8272012 17/06/2013 15/08/3013
CLARS © BONDS (TSTNy ESURARTRINGS)
Without aptioral repayment
Avarags Life Years 1142 7,50 784 2,99 8,13
Date 1870272015 1970342011 KATIVE R Y] 1470972841 0471172011
Final Repayment Yegrs 24,49 18,74 18,99 19,49 15,99
{rate 15705/ 2028 15/06/2022 15/059/2082 15/03/2023 157092023
With options! repayment &
Average Life Years 9,98 H,58 5,87 707 7,20
Date 02/0872013 17/04/2010 OLA08/2010 P3L0/2010 2971172010
Final Repavment Years 13,25 G 2,25 5,75 10
Data 121272046 17709/2012 17712f2002 1HO6/2013 1670572013
CLAZS D BONDS (181N EXO345782033)
Without optional repayment
Average Life Years 1,49 - - - -
Date 1570372005 - - - -
Fingl Repayment Years 2,94 " - " -
Date 15705/2000 - - - B
With optional repayment 'Y
fAwprage Life Yours 5048 - - - -
Date 15703120605 - - - -
Firal Repayment Years 2,99 - - -
Date PG 2006 - . -

Hypotesis of bad defaulter of Participations Portfolio: 0% and ETTI (Interest Rate Temporary Structure} af 29/02/2008

{1} Amortisation at the Gestora's discretion, when principst outstanding balance of Participations Is less than 15% of initial amount,

Crestibn de Activos Thtulizados, 5.G.F.T., 5.4,



HIPOCAT 6 FTA

Caitera por indices a 29/02/2008

Situacion: Regular
Inclulr en WelteOff: No

Cedente: 2013 Caixa ¢ Estalvis de Catalunya

A _ Tipy BMaraas s/ Principal/ Yida residusl
Indics {13 Himero PH U Principal peadiente B soina Reforencia Tazacién Muses Facha
indice CECA  Tipo Activo CECA 181 3,726580% 6.064.325,75  1,814640%  5,911488% 0,265980 59,552B83  154,959847  2B/01/2021
indice ERIA  Eunbor 1 afio 577 11,879761% 56.267.676,18  16,877085%  5,340998% 0873132 72355384 255458800  14/06/2029
Indice IRPC  Préstamos Hipotecarios Cajas 659  13,568046% 30.505.171,50  9128121%  5.867171% £,538973 68411336 200619110 171172024
Indice MBIA  Mibor 1 Afio 271 5,579576% 11.405,735,63  3,439891%  5474913% 1,069536 57,141587  166,304985  08/01/2022
indice TAEL  Préstamos Hipotecarios Cajas TAE 3167 65,204859% 229.666.608,81 687235839  5,536608% 0,267617 77102183 250,638628  19/10/2029
indice TAEZ  Tipo Activo CE.CA TAE 2 0,041178% 18941445  0,056679%  5,500000% 0,600000 83,950036  251,542382  14/02/2029
Total Caixa o Estalvis de Catatunyva 4857 200% 334.388.932.32 100% 5520251% 0421738 74508456 24BAZITEZ 12/11/2028
Total cartera 4.857 100% 334.188,932,32 100%
Metlia ponderada: 5520251 0421738 FESO845E 248432782 12/11/2028
Mextia simple: 58.808.63 5560146 0436045 69602618 229341971 I11/04/2027
prae 348,63 L.583000 -0,500000 0342351 LOIRGBD 31/03/2008
Mdxirng: L35.955,00 £ 793000 2000000 SRALIIBI 208053388 31/12/2032

Yipos de interés, Margen, Limiles, PrscipslTasaciin y Vide Residual, son medis ponderadas por of Prncipal Pendients

Informe: Indicesnt

Usuarie:  Elens Rostovelaia

Pagina l de 1

Fecha v Hora:  28/03/2068 95743




HIPOCAT 6 FTA itwacidon Irregular
Incluir on WriteON: No

Cartera por indices a 29/02/2008 Cedente: 2013 Caixa d Estalvis de Catalunva

) Tipo Margen s/ Principal/ Vida rasidust

Indice {13 Hdmers PH Y Pringins! pendiante k) nomingt Beferencia Tasacibn Mosss Focha
Indice ERIA  Ewibor 1 afio 16,666667% SEROU8.37  42,348466%  5,0R68B1% £3,644485 66,872244 197419086 12/08/2024
indice IRPC  Préstamos Hipotecarios Calas 18,666667% 10568525  B,040679%  5.760457% 4,600751 T7ABBGY7 234633737 1H/09/2027
Indice TAE!  Préstamos Hipotecarios Cajas TAE 8 66,666667% B51.229,03  49,601855%  5479795% 0,337040 83,863468 284317017 0971172031
Fotal Cales o Fstaliis de Catalunya iz 160% 131281265 100% S.3535750%  Q48018f TEIB6PEE 243517756 15/06/2028

Total cartera 12 100% 1.312.912,658 156%

Media ponderada: S335750 (489191 Z6 86995 243517736 15/06/2028
Media simple: 108,408 39 B 455667 Q445833 B0,323198 255764545 23/08/2029
Aiimio: 46.395.39 2873000  R.250000 68505722 113018480 31/07/2017
PAxios 301,108.58 B Q80000  0.750000 91338491 IV5030801 30/09/20332

Tipek de fnterss, Margen, Limiles, Principal/Tesaciin y Vida Residuel, son media pordiensdas por of Principel Pendlents

Informe: Indiceapt

Ustario:  Elena Rostovakais

Fecha y Hora:

Paginalde 1

28/03/2008  9:58:08




HIPOCAT 6 ETA Siuacion: Regular
. . Encluir en WiriteD#: No
Impagados desde primera cuota vencida a 29/02/ 2008 Cedente: 2013 Caixa & Estalvis de Catalunya
Beuds vencida Deuds pendiente veno Douds total Dewda/Tasacién
Antigiiodad de gg = il E g . l? d §
iz douds PH's  Principal  Intersses Total % Total Principat % Principad Principal % Deutds  Tots! deuda Yalor garantfa  &/Principal  s/Totsl
Caixa d” Estalvis de Catalunya
Hasta 1 Mes B4 1138180 1220758 2358538 37 43% £.669.058 65 73,85% 6.680.440,45 73,82% 6.692.648,03 BAG3930.94  75,4919% 79,6371%
De i a2 Meses 17 513750 1048306 15.620,56  24,79% 1.364,590,29 15,12% 1.368.727,69 15,14% 1.380.210,95 1.890.854,35 72.4358% 72,9902%
De 2 a3 Meses & 3.049,19 4.859,01 7.8908,20 12,55% 429,444 58 4,76% 432.493,87 4 78% 437.352,88 671.503,22 64,4068%  65,1304%
De 3 a6 Meses 7 4.748,13  11.155,24 1580327 25,23% 562.602,14 6,23% 567.350,27 6,27% 578.505,51 729.934,14 F77262%  79,2545%
Total cedente; 136 2431662 3870489 53.021,58  100% 2.025.695,88 180% 205001248 I00%  BOBRIIZIT 1169632265 IR ITE0% FT.I0O5R%
Total fistade: 116 24.316,62 3870489 8302151 100% 2.025.695,56 160% 9.050.012,48 100%  9.088.717.37 11.696.322,65  77,374%%  F7,7058%
Informe: PorPrimeraCuctaVencida.rpt Pagina t de 1

Usuario:  Elena Rostovskaia

Fecha v Hora:

28/03/2008 958112




Shtuscion: Dreguiar

HIPOCAT 6 FTA e ituacién: Irregul:
- s sciuir on Wik 1 Mo
impagados desde primera cuota vencida a 29/02 /2008 Cedente: 2013 Caixa d” Estalvis de Catalunya
Antiatiedad Dauda vencida i% Dreuda pendients vencer f ; Prensdn tobat Deauds/Tasackin
ntigledad de
ia deuds PH's  Prindpal  Infereses Totad %% Tobal Principal %o Principal Principal % Deuda  Totel desda Valor garantle  s/Principal  s/Total
Caixa o Estalvis de Catalunya
Hasta 1 Mas i EREH 0,60 0,08 000% 59.288,86 4,52% 59.288,85 4,42% 59.288,86 BOO313,25  73.8220%  VRBI20%
De 3 a6 Meses 2 1.341,74 338028 472200 751% 231.407,76 17,63% 23874850 17.37% 236,129,76 28277333 82,3096%  B35050%
e 6 a 12 Meses 5 1023997 1170930 21.849,27  3491% 446.543,40 34.01% 456.783,37  34.09% 468.482,67 582.033,40 78,4B06% 804%24%
DeiZMesesa 2Afos 4 15.577,75 2061783 3619558 57.57% 575.672.63 43,85% 591.250,38  44,12% 611.868,21 802.017,23 737204%  76,2912%
Fotal codentar 12 27.A5846  38.707.39 SLB65.85  100% 1.312.912 65 1009% 134007281 100%  L37EFFS.50 174X 3302  TEIOI0%  FRILIEY
Tobal lustatio: 12 27.159,46  35.707,38 GLEGGEE  100% 1.512.912,65 1009% 1.340.072,31 1W00%  LI?EIIRS0 L747.137,20 76, 7010% 7B, 744B%
Informe: PorPrimeraCuctavencidarmt Paging 1 de 1
Usuario:  Elena Rostovskaia Fechia v Hora:  28/03/2008  9:50:28




HIPOCAT 6 FTA

Impagados por antigliedad a 29/02/2008

Incluir en WriteOff: No
Cedente: 2013 Caixa d Estalvis de Catalunya

Situacién: Regular

Antigiiedad de la deuda  Cuotas Principal % Principal Intereses % Intereses Comisiones Demors Total deuda % no cobrada
Caixa d” Estatvis de Catalunya
Hasta 1 Meg 116 16.095,02 56,19% 23.016,69 59,47% 0,00 0,00 3311L,71 62,06%
DelaZ Meses 32 4.515,75 18,57% 8.743,17 22,55% 4,00 0,00 13.258,92 21,04%
e 2 a3 Meses 15 1.960,83 8,06% 3.318,04 8,57% 0,00 0,00 527887 8,38%
De 3 a b Meses 12 1.745,02 7,18% 3.626,99 9,37% 0,00 0,00 5.372,01 8,52%
Fotai cedente: 1z 24.316.62 100.00% 3J8 704,89 100.00% 200 800 6302151 I80.060%
Total listado: i7s5 24.316,62 100,00% 38.704,89 zaa,nm};' 8,00 0,00 $3.021.51 100,00%
Informe: PorAntiguedadCuntarat Pagina L de i
Fecha v Mora:  JB/03/2008  9:5%:5%

tisuariy:  Elens Rostovskaia




HIPOQCAT 6 FTA

Impagados por antigiiedad a 28/02/2008

Siteacicn: Irreguiar

Incluir en WriteD#H: No

Cedente: 2013 Calxa d” Estaivis de Catalunva

Antigiiedad de ladeuda  Cuotag Principal %o Principal % Intereses Comisiones Toizl deuda Y% no cobrada
Caixa d " Estaivis de Catalunya
Hasta 1 Mes i 117,92 0,43% 0,88% 4,00 431,59 0,60%
De 1 & 2 Meses 2 371,13 1,37% 3,10% 0,00 1.476,39 2,35%
De 2 a 3 Meses 3 481 42 1, 77% 3,92% 0,00 1.882,74 2,59%
De 3 a6 Mases 15 3.926,55 14,46% 15,26% 0,00 9,375,558 14,51%
De b a 12 Meses 31 11.610,12 42,75% 37.72% 0,00 25.080,39 39,89%
De 12 Meses a 2 Afios 24 10.652,32 39,22% 39,12% 0,00 24.620,16 39,16%
Yotal cedente: 75 27,158 46 100 00% 100.00% a.00 2866 8% 108.00%
Total listado: 76 27.159,46 100,00% 100,00% 4,00 6,00 62.866,85 100,00%
Informe: PorAntiguedadCuota.rpt Pagine 1 de 1
Fecha v Hora:  28/03/2008  10:0m11

Usuario: Elena Hostovskaia




HIPOCAT 6 FTA 2013 Ca jnc!uiz en WriteQff: No
Cedente: 201 ina 4" Estalvis de Catalunya
Tasa de Prepago a 29/ 02/2008 Tipo Listado: Por fecha wa;ér
Amortizacién | Datos del Mes | Datosde3Meses |/ Datosde6Meses || Datosdei2Meses || Historico
de Principal % Tasa %% Tasa % Tasa % Tass % Tasa % Tasa % Tasa % Tasa % Tasa
Principal % Bobre Anticipads % Tasa Anual Mensuad Artual Mensual Anual Mensual Anual Mensual Anuat
Fecha Fendiente {1} Infcial {Prepagy) (2} Mensual Equivalente Constante Equivalente Constante Equivalente Constante Equivalents Constante Equivalente
1770882003 850.000.308,84  100,000000% 2,00
IDA0GZ003 843.792.324.02  99.265649% 46804 536,78 0.54171001%  631028820% 1.15721484% 15,(3586304%
3111042003 B30.711.087,95 97,7306878% 1165332174 1,381088158% 18.37012873% 1.30810783% 14,51578205%
301112003 814,432 683,35 05.815575% 14.792.225,45 1,78087032% 19,38470156% 1,48732847% 16,55085102%
FM22003 78066826397  B4,07B5EH% 13.122.515.84 1. 61124823% 17,71028305% 1,588109441% 17 47863567% 1.52783700% 16,86721779%
F101/2004 FEB10B.774.08 52, 718046% 9.831.047,80 1.22938701% 13,79480427% 1.53813363% 15 97348354% 1,45884417% 16,18761459%
2840272004 TIZTTT 472,09 80,914884% 13.844.270,51 1,76033324% 19,28208312% 1,533568176% 16,82721882% 1.512490887% 18,71372820%
31032004 FH7 200.8910,87  BO.083487% 13.998.845,63 1,61148763% 10,69776530% 1,600030881% 17.59778055% 1,56051133% 17,49188592% 1.556546473% 17,14860425%
30/0472004 742.035.321,08 87.208241% 13.653.970,73 1.80310493% 15.51824425% 1. 79125784% 19,40800366% 1.6501B473% 18,19013837% 1,58526246% 17,44912832%
3HOB2004 727.998.242 58 85.648586% 12428 48671 1.67401848% 10,34708841% 1,75088776% 19,18762494% 1.54119386% 18,01038906% 1.58281153% 17.52307133%
30/06/2004 F12172.405658  B3,784058% 14.224.866,62 1.05307528% 21,08404228% 1,B05682882% 10,65103335% 1,560782647% 18,57506026% 1.82624882% 17 ,86773336%
IOTIZE04 GO3.617.226,23 81.500232% 17.028.702,20 2,38081185% 26,202271858% 2.00198523% 21.54740116% 1,89054661% 20,47012001% 1,68526344% 18,549580686%
31082004 B86.351.4668,37  80,747202% 5.530.381,86 0.78743686% 9,18050305% 1.71335110% 18,72023727% 1.73002272% 18,90342029% 1,81561000% 17,75417854%
3DA0B/2004 B75.756.302 51 TH.5800715% 8.521.0686.31 1,38710082% 15.43307874% 1,52454587% 16,B2580702% 1,65068882% 18.20815310% 1,51480605% 17, 74480038% 1,50435139% 17, 54056808%
MO2004 BO3.445.688,10  78,052408% 10.518.62080 1.6868718713% 17,18135176% 1,24447430% 13,88277632% 1.51961088% 17, 7084200358% 1,B20026808% 17 88788122% 1.58825040% 17 47910085%
JGH G4 $48.781.302,28 76,444811% 12.477.876,13 1,83554082% 19,903409687% 1,58086005% 17.40548500% 1,64505047% 18.05702642% 1.63257307% 17 92408440% 1.60133752% 17 61078938%
311272004 836.280.537.92 74.854154% 12.008 404 51 1.84522254% 20,05744486% 1, 74297845% 19,01481563% 1,62778157% (7,.875809501% 1,65174343% 18,115823358% 1,81319259% 17,72082545%
310142005 B825.352.320,17  T3570838% 9.473.312,85 1.40800487% 1847398237% 1,72063675% 16,80140078% 1.47603100% 16,35207440% 1,67382262% 18,33614723% 1,80227507% 17.62020899%
280212008 814, 133,583,912 TA50851% £.954.900,33 1,501886866% 17 51578075% 1.63045053% 17.90300806% 1.50812218% 17.680072458% 1.65853812% 18,18388418% 1,50802564% 17 87750677%
I1A32005 500 58022048  FO.540000% 12.903.895 58 2,10115459% 22.404800581% 1.72330123% 12,828804408% 1,72623620% 18,85600844% 1,68182817% 18.412021208% 1,62045508% 17 80267590%
JA42008 KEE325.162,08  BBO70408% 11.922.873,60 1.08850308% 21.41770076% 1,88945271% 20,45048834% 1,70820798% 19,56812744% 1.69502663% 18.55617433% 1.634868279% 17,94500539%
IVOBR005 574.615.70525 67 801823% 10.560.650,61 1.80269436% 19.61132688% 1,.05035167% 21.13885460% 1,70272143% 19.51330074% 1,70624368% 18,65608582% 1.63853519% 17,98378056%
30/06/2005 561.292.122.42  66,034343% 11.784 658,67 2,04565520% 21,96580878% 1,84136682% 20,96307403% 1,82832113% 10, 83332478% 1. 71308613% 18,72040050% 1.652565827% 18,12403413%
3IN0OT2008 547 371.007.38  64,306866% 12.580.548,00 2, 24135447% 23,81620177% 2,02511960% 21.76035708% 1,94887534% 21.04533377% 1,68023261% 18,58903580% 1,67328527% 18.33058226%
31082008 540,705 387,28 83.812375% 5.383.654,34 0,07989%24% 11,14530774% 1, 753309012% 15,125063849% 1.85007721% 20,075500068% 1.71830874% 18, 75882783% 1.54130382% 18.01208817%
3002008 53058944175 62 422285% 8,992 538,81 1.56311245% 18.22084051% 1.52508006% 17, 85807611% 1 7T7AB053% 19.86731212% 1. TBB126683% 16,897473300% 1.63804045% 17,078B0095%
31102005 518.460.550.97 BO595337% 10.801.322,66 2.08572137% 21.87087801% 1.55611203% 17.18523117% 1,785106816% 19,43837478% 1,77B08044% 10.30828134% 1.64847780% 18,08319007%
30112505 508 28530083 5L.BEZUBEY% 10,982 514,42 2120221958% 22 B7575104%  1.03511470% 20.00063235% 1.83088500% 19,94441117% 1,800048759% 19.50417726% 1 0ODB2848% 18,20852718%
F12I08 A01.008.584 99 57.B81978% 12 874.568,65 2.54200760% 268, 5BB05478% 2.20720418% 23,68385783% 1,01000800% 20.74848782% 1.887330405% 20,14650851% 1,08634826% 1846080631%
302008 48179586417 55.881858% 85974 314,45 1.81380673% 1H.V2130105% 2.15431888% 22 DUBSETO0% 1,84773502% 20 05288882% 1.88438136% 20.41013080% 1.68508257% 15.45805822%
ZBINZIZO06 472.705.307.82  55.6123680% §.206.301.30 1,70329183% 1R.BJ036787% Z,015868G8% 21.58007307% 1.U0B18975% 21,22153002% 1,00042004% 2048827016% 1,68120288% 15,41664064%
SHOH0E 480,772 757 82 54,208540% 10.847. 799,35 2 20483341% 24 31400603% 1,9326R6038% ZOEVODTTO4Y% 20TZ2VOBR% 22 21005084% 1.00031024% 20.03354842% 1 G087TEG0% 18,554588550%
30/0472006 45111221811 B3.U72008% BAG1.547.84 1771E7397% 19.30211766% 1.91054753% Z07S1777R1% Z.02020005% 21 80B531684% 1.B01084008% 20478284805% 1.68320709% 18,52073757%

Informe: TasaPrepagoapt

Lsuarie:  Elens Rostovskaia

Fecha v Horas
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Incluir en WriteQff: No

HIPOCAT 6 FTA Ledente: 2013 Caixa 4 Estalvis de Catal
H HOYE
Tasa de Prepago a 29/ 02/2008 Tipo Listado: Por fecha xfaiz;r
Amortizacién ! Datos del Mes || Datosde3Meses || Datosde6Meses || Datosde12Meses || Histdrico
de Principal % Tasa % Tasa % Tasa % Tasa % Tasa % Tasa % Tasa W Yasa % Tasa
Principal % Sobre Anticipada % Tasa Anual Mensual Anugl Mensund Arnaal Mensual Anigal Mensual Anual
Fecha Pendienta {1} Inicial {Prepago) {2} Mensual  Egquivalente Constante Equivalente  Constente  Equivalente  Constante  EBquivelente  Constante  Egquivalents
31/05/2006 440.981.073,56  &51.880107% 89.123.356,30 2022471370% 21.74342510% 2,02451854% 21,76350850% 2 01243B87% 21.B4776856% 1,80842741% 2064385007% 1 8U760804% 18,57375264%
306006 432.281.835,530 50,350048% 7.430.843.81 1.68508350% 15.44840838% 1820058732% 19, 70055304% 1.87035502% 20,27340400% 1 B7060270% 20,363607858% 1,68252075% 18,52230703%
3140772006 423.604.352.87 40 871082% 7.316.503.50 1,69253185% 18,522415468% 1,79500785% 715,54483271% 1.B5077623% 20,08240030% 1.83415191% 19.01081350% 1,88763570% 18,47370873%
3082006 419,994 638,18 40411116% 2792.753,80 0.65481607% 7.62553602% 1,34387461% 14,0B8583044% 1.B7027806% 18,38050223% 1.81080631% 19.58090060% 1.65687426% 18,16707141%
30/08/2008 413.751.356.11 48.876812% 8.225.382 65 1.24415700% 13,84045850% 1.10672260% 13,45218477% 1,50410832% 156,62854244% 1, 7766T081% 10.35530658% 1,64106853% 18.01810772%
3F0/2008 407.138.503,44  47.888630% B771A16,01 1,30480960% 15,51248130% 1,00630462% 12,30060737% 1.44241373% 15,09972538% 1,72431327% 18,83754263% 1,63130008% 17,91143885%
ADI11/2006 400.118.283,92 47.072722% 5.879.116, 73 1,44400802% 16, 01603888% 1,35772706% 15,12048260% 1,34517505% 14, 00070086% 1 668Z8859% 1B,28007535% 1.62221879% 17,85033124%
3111272006 J03870.712,76  48,302420% 5.474.381,33 1,38818675% 15.23740183% 1,39912887% 15.55506605% 1,29253464% 14,48304208% 1.57123365% 17, 30780818% 1 61174816% 17, 71533051%
/012007 387.661.300.96 45 B07207% 4.860.174,86 1.23717917% 13,87646805% 1,34622685% 15,01066775% 1.21638710% 13.65864271% 1,52421900% 18,83250350% 1,6088383684% 17.58562780%
2BRY22007 38142847019 44 B73821% 5.236.244 .82 1,35072039% 1505717493% 1,31515160% 14,6BB86210% 1,33148349% 14.85013026% 1.40421274% 18,52707304% 1.58881780% 17.48400817%
310372007 FTRT48.780,70  44,205723% 4.652.310,54 1,21970721% 13,69345038% 1.26585711% 14.17008434% 1,327580358% 14.81770488% 1,40452631% 158.61140033% 1.57847812% 17,36084446%
300412007 37071814172 43513883% 4.134.378,08 1,10030379% 1243319767% 1,22080000% 13,70202321% 1.27829810% 14.30576624% 1,35032297% 15,05300845% 1.56222499% 17.21604194%
IHOS2007 366094 173,02 43,0693887% 3.705.812,23 Q.D99R3067% 11.35754460% 1,10388090% 12 47107583% 1,20808672% 13,530740587% 1.28630405% 14,17031526% 1 5465B517% 17,.05807287%
302007 381733442 45 42,555884% 382782280 0.96383803% 10.07004754% 1 01802108% 11,86351038% 1.13828874% 12,83561584% 1.20827094% 13,582587871% 1,53088082% 16,80007481%
310712007 36656708524 41,9480584% 4.087.319.83 1,13272162% 12,777071430% 1.02038031% 11.B787H827% 1,12008538% 12.652085238% 1,15068557% 13,06008058% 1,51008848% 16,77854584%
3170872007 353810647 48 41,601238% 205528808 (.876408368% 6,70478792% 0,88930024% 10,16480620% (,00319142% 11,28833342% 1,15447048% 13,00808412% 1.497372684% 16,56000096%
30092007 350.551.912,48 41.241386% 2.189.425,78 0.61350804% 7,11808846% 0,77284480% B, 888500068% 0.88307300% 10,20883472% 1,10326485% 12 4B468346% 1.47735152% 16 35835776%
2007 347.830.883.78 40821267% 1.845.600,28 0. 52848872% 6,13806%31% O.57072067% S.63781054% O0.70807777% 9 16754542% 1,03182739% 11,70286416% 1,450682208% 16,14402688%
30H 12007 34438023134 40.514012% 2.585.688,36 0, 74625000% B,50044525% OB270BBGZ% 7.27¥087426% 0, 75580203% B 701086¥T% 0,97453080% 11,08788070% 1,44033008% 15.97844224%
3272007 340.459.250,10 40,084016% 3.074.308,42 0.80Z73500% 10,202170684% 0.71981308% 8,30387422% 0.74341008% 8,50508563% 0,935147092% 10.686222241% 1.42700435% 15,84108041%
I1HZ008 33750827132 389,717428% 2.139.102,31 0.62829006% 7.28442748% O, 75403302% B.68241651% (.85853175% 7.63351160% (,B8522871% 10,12051037% 1,400983281% 15,66602213%
2810272008 F35.501.844.87 30.470791% 1.121.483,85 0,33210478% 3,914304688% OG.61608711%  7.15769722% 0.61968404% 7,18793601% 080167963% 8.20711328% 1,3BBBT8UT% 15,45055680%
{1} Safldo de fin de mes
{2} Amortizacion de principal realizade durante of mes menos amortizacion de pringipal esperads &f infcio del mes
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informe: TassPrepagospt

tsuario:  Blens Rostovekaia

Fecha v Hora:
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HIPQCAT & FTA, Fondo de Titulizacion de Actives
Facha de pago: 1770372008 5:00:00

Caixa d " Estalvis de Catalunya

Origen v aplicacién de fondos

A. FONDOS DISPONIBLES

Fondos Disponibles por Ingresos - Principal
Fondos Disponibles por Ingresos - Infereses
Fondos Disponibles por Ingresos - Comisiones
Fondos Disponibles por Ingresos - Demora
Fondos Disponibles por Rendimientos de Cuentas
Fondos Disponibles F.Reserva

Fordos Disponibles Neto Cobros Swap

Total:

B. APLICACION DE FONDOS

Gastos Terceros

Pago Costas

Comislon Socledad Gestora

Comnision Agencia Pagos

Pago Intereses Bonos Serie A

Pago Intereses Bonos Serle B

Pago Intereses Bongs Serie C

Retencion Fondo Disponible Tercero
Dotacidén Fondo Reserva

Ints. Préstamo Subordinado

Amartizacion Ptmo.Subordinado {(G.Inicko)
Amorlitzacion Pimo, Subordinado (F.Reserva)
Page Com. Dontrate Interm. Financlera

Total:

Gestidn de Activos Thuolizados, 5.8.5.7., 84.

9.069.293,08 €
4,511.543,56 €
59.545,36 €
377327 €
33273755 €
19.030.162,21 €
242.113,32€

33.249.148,4004

B58,40 €
1.209,62 €
54.378,46 €
6.708,09 €
3.838.919,92 €
177.665,91 €
405.749,20 €
B.993.842,37 €
18.513.016,27 €
230.884,50 ¢
74.001,70 €
438.956,13 €
51295783 €

33.249.148,4004

Pagina {1 de 1



HIPOCAT 6 FTA, Fondo de Titulizacisn de Activos
Payment date; 17/03/2008 0:00:00

Caixa d Estalvis de Catalunya

Source and Application of Funds

A. AVAILABLE AMOUNTS

Available Amounts of the revenues-principal
Available Amounts of the revenues-interest
Available Amounts of the revenues-commissions
Available Amounts of the revenues-default interest
Available Amounts of the income of accounts
Available Amounts of the Reserve Fund

Net Available Amounts from Swap

Total:

B. APPLICATION OF FUNDS
Expenses
Costs Payment
Management fee
Paving agent fee
Class A bonds inferest
Class B bonds interest
Class C bonds interest
Third capial repayment fund
Allocation to the Initial Reserve Fund
Subordinated Loan Interest
Subordinated Loan Amortisation (Initial expenses)
Subordinated Loan Amortisation {Reserve Fund)
Remuneration for Financial Infermediation

Total

Gestitn de Actives Thulizados, 5.6.5.T, 5.4,

9.069.293,00 €
4.511.543,56 €
59.525,36 €
3.773,27 €
332.737,59 €
19.030.162,21 €
242.113,32 €

33.245.148 4004

858,40 €
1.200,62 €
54.378,46 €
6.708,00 €
3.838.919,92 €
177.665,91 €
405.749,20 €
8.993.842,37 €
18.513.016,27 €
230.884,50 €
74.001,70 €
438.956,13 €
512.957,83 €

33.249.148,4004

Pagina 1 de 1



