mpurtas expresnios $n suros

Feahia Constitucidn 3510712008 Directores Aseguramianto Merrill Lynch, Sankander
Eachs Eaisidn Sonns U0 2004 Originador Caiza Cotafunys

Eagha dessmboisa 1070772006 Garants det Swap

Sociedad Gartars Geation gz Activos Tiklizados, SGET, &4 Ageote de Pagos Caiva o Estahis de Catalinys
Administrador Taing Catalunys Rercadn Megociaciin ALAF

Cta, ¥esoreria o Tipe Saeantizado Laing Catalurya Reg, Contable Yaloros £.0.0%. Espaclear

Farmutas Dnberases Caixa Catallnya Depositario Participaciones Caixa Catatunys

Prisiang Subordinsds Caixs Catalunya Auditores Oetoitte B Touche
Eaipechired Caixa Catalunys, HSEC- Calyon

s L g\.:l:cg:a?r_aiﬁi_li:csrcutac_ién {Uniario/ Yotal) Clase Intergses :;f%ﬂ;:‘g’j%f;;’;ﬂ Arsortizacidn “"*’i‘?‘}‘?‘;‘;t’;‘;‘f‘i‘é‘éﬁ /8
Profacit ?%fg Amortzaciss | by Actuat Inicis) Frecueacia Baser A7 360 Frowuoncia  PrOXima | Acwot oo
BERIE &Y 4,000 104,500,006 Wariahis - g - has Ass
EH0I4567 1009 - 1.500 £.500 EURIB. BMGD,02% Fecha:  26-0§-2060% - £AA AL
Preferents ) Pass-Through 00 160, 000,000,004 2e-1f4F 740 Intereses: - RE-1i447E 10 LEEY Afh
SERIE AT £1.46%,31€ L3, 600,008 Varinhls 5,076% 23-18-2033 tan ARE
ESOIASETLOLD HL,15% F.334 7.334 EURIB, 3ME0,14%  Fecha:  26-01-2009 28132009 AAA AR
Praferaita/ Pase-Thrauioh EOR.237.047,54€  PARAD0.000,00€ 2610470 Interegas: 107571 €  26-1/4/%10 AAA AAR
SERIE AT 100,000,508 LO0.000,008 Yarinble g, DBE%:s F4-10-203% R Zaa
BGUNSETION0 150,00% 3000 3.400 BB IM40,15% Fecha:  Z6-01-2009 & determinar &AR Add
Profarente ) Pass-Through I00.000.000,00€  300.000,000,00¢ 6174474100 Intereses: 1328,01¢  I5-1/447/10 ARS AAA
SERIE Ag 100,000,008 UL GO, 008 variabbe 5,036% 24-04-2012 A Bag
ESABARATION 100, 00% 2.000 2.000 SURIB. M40, 1M Pacha:  25-01-200% £ deterrminar FYYS Ann
Praferents f Pags-Through 200.000.000,00€  200.000.000,008 26-1/4/F/10D Intereses: 131496 € 25-1/477/10 BAR ARd
SERIE B 100,000,008 1000, 098 Varisbls 5,236% 24-10-203% 2a2 LAY
ESUBMEGTINAG L0058 545 548 EURIB. M+, 300 Fechar  26-01-2009 & determinar £ &
Mazzanine§ Pags-Theough S, 504000, 006 54, 800,000,006 26-1/4/7410 Intereses: 136718  26-1/4/7/10 & &

SERIE C 100.000,00€ 14 000,00€ Wariahle 5,536% 2a-182135 Baa2 Bad
ESOIEET10%3 EIRCIL N 51g 518 EURIBLIM4G,60% Pechs:  26-01-I009 # determinas BEE B
Subrdinada / Pans-Through S1.E00,000,00€ 53, 200,008,800 2E-174/7/100 Interases: 144551 €  26-1/4/7F10 aBa BEE
SERIE D 300,000,008 130,000,008 variable 9,436 4102039 aa Caa
ESISEETI0ES 100, % 288 i EURIB AM+4,50% Fecha  26-01-200% 4 determinay e Folaied
Eauity 7 Foe reductitn A%, 500,008,000 25,500, 000,006 26-1744 7730 Intereses: 24635,84 & 26-1/4/7/10 cog ol

Fraudn Raservs

Topates

‘227, 3TFG47,54L 1525500000, 004

Gpeién 1o o mensuat constanta $.6114% 0,735, 3.73200 105815
st enust eqeivalente ER LI .1230% £.4387% 11.9836%
Zon sjerdics Emortizacion spcional ¥ida tedia (afoc) i i ’ )
" 3 reaft
Bonss SERIE A1 o ARG S Amortizacén Final - - - .
ESINT EZGRSSETI004 o o ) Vids Medis (afos) - - - -
Sin aparolein amartizacion opiooal ]
: Amortizacidn Fing - - . -
con - izscibn opconat Vida Madia {aRos) 16,04 .10 250 624
t T BRETIZAC {ala?
Bumus SERTE AL o e Facon opciona Aartizacion Finst PAKGT/202S 2471472024 240172024 28/0172023
BN ESOISLETIDES ) ) Vids Media {afius) 10,72 .80 2.55 552
Sl slercicis grmortizaciin opclors i . )
' Amorizaciin Final 404£2D35 4/04/2036 A0S F4504/2036
o i tizacion pocinat \ita Medin (siios) .26 B.AZ 816 7.EE
ki ErL 2
Benins SERIE A3 epils Armortizacisn opdon Arnortisneion Finat 241072020 2441072020 2472020 24017268
ISTH: ESG345ETI0RD . - L ) Vit Madia {afios) #.26 8.12 8,10 78V
S sercicio amortizacidn spionat o . .
Amortizacian Final 2af10020%8 24/ 10/ 2030 P A0 2GET 24ITTIEG2
Cun earcioit smartizacdn opcional Vida beciia {afice) 583 585 >89 53
T A 1934 {34 1 {3 N
Bonos SERIE A4 ? e Arnertizacian Fnet 24/04£2012 2A/DATILZ D012 04120612
ISTHY ESO345E YIS ) . o ) Vids Media {afing 5.85 585 5.8% 585
Sire giestici smortizaciin opcional ) . .
Amortizactde Finat 40412017 24/6472012 Saitdjatad Ba/D4FIILE
o faredels sortizacion apdonal Vidu Medi {afios) 1321 1z.39 12,03 18.55
T IR B BTN, {34! ‘ - A . p
Bomns SERIE B W : priona Amcetizacibr: Final 2AJ0TF2025 24/04/20%4 2470372024 2401/ 2021
ESIN: ES0ASSET 008 ) o ) Vigia Medis {afios} 14.00 13.71 12.50 1151
Fir ejarcivio amortizacidn cpoionat .
Amnuetizacion Final 240202039 2440272038 240262035 2403025

Este infarme we Lo complermanto 2 @ infarmacin establacida en ef Folleto Enformative de fa Emision de Bonos de ests Fando de Titulizacksn.
unicamerde la INforasadn comunicacy por Gastidn de Actives Titulizados, en witud 08 1o exebiecido an o Follate Infarmstive, se conslderard valids a los efectas
e nublicice? v Gfusion frente B ioe tiulaees de s Bonos © cuslesquiera tarerns,



vida Media {afios)
Amortizacién Finat
Wigla Medin {afios}
Amprilzacion Final

Cor ejarcicin amortizaciin opoianal
fignos SERIE O

ESING ES0345671053 . _ o .
Sin gfErcicio amortizacitn opoonal

Vida Medla (sfins)
AMnGrrizacian Finsl

vida Media {aRos)
Amartizacidn Finat

Con sjercicio amortizacion oprignal
Roros SERIE £ ¥ B

IZIN: ESH34SE7A056E _ )
i ejercivio ameortlizacion apcienal

i3.21
28707720
14.00
24{03/20

2.68
24407424

468
2402730

12.3%
2450742024
1223
250272039

25

34
B.5Z
20T

B.62
24702/2033

25

ki)

12.02
2440172024
12.89
2440242035

8.5
/012034

8.60
24702F 2059

14,55
41017208
11.81
24f002/2032
.44
24012022

1129
FafQE IS

Hipdbesis WALS (% da pérdids que exparimentan lag Ph's suscaptibles de enfrar an itigri} chat 20,00% v WAFF (Trecuencis de impagn) det §,15%.
o Amortizacion & opcdn de la Sociedad Gestaraz cuando = importe det principal pendiente de amoritzar de fas Participaciones Hipots
obtigacicnes de page te jos bonos puedan sar stendidas v canceladas en su totatidad.

Tipo de préstamos

Facha de
Constitucian

Actusl

Rimern 0% 11,370
Saite Wive 3.135.583.968,45 € 1-H00OCL.316,08 €
Maodin 135,510,958 € 15130645 £
Minimo 1.12%,23 € 15.076,16 £

BB 523,82 € B4Z 481,02 £

.921% 3,6313%
sindm %, B3420% Z,4500%,
#,3510% &, 5000%

Maximo

e

Hadio Ponderade 204,45 322,38
Minimo 1.94 28,41
MANITI 325,95 395,88

Tipe Aitive CECE 4,02% 02,03%
Buribar 1 afio 57,74% 28,12%
Préstamas Hipotecarios Cajas £4.51% 01, 568%
Milsor 1 AR 0,17% 0, 19%
Préstemes Hipoteterins Cajas TAE 41, 55%) 41,55%:

carias ces Infertor at 10,00% del niciat ¥ bodas s

Histhricn

istimo mes  ftimos 3 Ultines's - (Mimos 12
Tasa Mensual g oy sae 1,0581% 14,8372% 0,7035% 0,7370%
Constanie -
Tass Anual
i 11, s 8,1230% i,
Equivatonts 7,0950% 9836%  B5HR3% 1230% BAITY

Actuni. Com:g:::i 5
Catatirya 69,32 58
Padvid 32,85 1173
Comumdad valenciana 157 703
Balenras 3,23 .45
beagén 1,39 1,33
Angdalucis 1,74 1,88
Mhercia 2458 2,70
MWavarra {?r.,‘?.fj [N
Chres Comunldadas 332 3,28

M N - =
; e Deuda Vendids Peuda Pandients Beuda Totst “h Deuda Total/
astighedad frarticipaciones Vencimisnte e G S &

Préstamos Principal Intevases y Olros Totaf wheimien Prineipal RTHAERY Tasacian o)
Hagta 1 Moy 415 £4.799 47 £ 175.122,45 € 2BEO7LEG € £3.387.850,94 £ B3.472.850,0L € A7, 35% F6,8773%
et g 2 Mages 248 108.525,51 € 308.973,34 € #17 458,85 £ AB.E04.024,26 € 38.512.840.7F ¢ 28, B0%, FAEIS
Dz 7 & 3 Meses ifit B3.420,00 £ 212 310,308 LIS E 15.608.043,8¢ & 15.671.468,85 £ 11.6%% B S5SG:
w2 g £ Meses ag BBTIS L I8367T,R2E 442,413,144 £ 14.025799,11 £ 14.110.234,73 € 16G,53% T, LR
Da g a1z Mases 14 FRABREDE YA QIS RE E 11,421 (5 & 215249347 € 2184 97B,97 £ 1,930% B, GRLED
Tobaizs a8 36706619 ¢ 1.42%.069,E3 € 1.501,035,32¢C 133.684,215,27 C 134.652.‘1}3‘2.4‘5 105,008 T ABEIT

 Tasacidn soio en Préstamas Hipotecsriss

Antighedad myfff‘:'eia Deuda Vencida De:ﬁa rendiente . ?é‘.‘da Total Y5 Deuda Totat/

Préstamos Principal Imterases y Otros total encimianio " Priricipe e Yator Tasacidn o
Mante i Mes 2 4,00 € 5340 & S840 £ 61.073,54 € BLOFLEEE 3, 25%: I8, LRERNS
Dalad Meses 3 o€ 0,00 € 3,00 £ 169,402,481 ¢ 159.402,81 € {3, 715% G4, BLE,
De da 3 Meses 4 B2 IZL 2.413,04 £ §.775,96 £ 158.214,11 € 159.576,53 4 {,66% Pl
T 32 & Moges 7 ERE R g A 10.558,82 € 1428944 € SE8.506,34 £ #62.242,96 € 3,50% FE IS4V,
D d oo 31 Meses I3 H57.048,65 £ 5,462,467 £ 393,511,124 11.911.562.54 € AL.998.611,1%€ 43,86% g B RO
Die 12 Masns & 2 Afos &6 100.283,80 € 2HZO¥T, 74 € 383.361,54 € 10665, 76341 € 10.750.047,25 € 44, 53% 1,555
Totales ASE 191,431,359 € 608.565,07 € FE9.99546 £ 23.B5.520,85€ 24.016551,24€ - 100,00% 87,5058%

o Tasacion solu en Préstames Hipotecarios

Fsbe forme £¢ 1o complements o i3 Informaién estabiecids en of Folleto Informathen de la Emigidn de Bonos de este Fordo de Titudizacidn,

esenrrente i FORTETER ComuMcada por Gestisn de Activos Titulizades,
e puisicigad v difuside frents g fos tiukares de los Bonos 0 aalesyuiersd tercerss,

e virtud di o sstabiecids en el Folleto Informative, se considerard vilida » os efectas



Ackeal

A 1a emisibn
elennims Hominal B WL % Bongs Marningt Y% MO

SERIE A2 0, 0% 0,008 £, %% 114949 LEDL.G00.000,00C 8,51%
SERIE £ S50 B9SEIT.047.548 10,99% 48, 58% 733.400.000,008  B,B1%
SERIE A2 B A4 IN0.0G0.000 008 10,50% 18,604 300.000.000,008  4,851%
SERIT A4 1%, 300 JEEO0 000,00 10,80% 13,01%: 200.000.006,008 8,851%
SERIE & 4, 46% B, BUHIL GO0, O0E &, 43590 3,559 54, 800.0060,006  5,3%%
SERIE &, 28% ELELDOH000E Z12% 340 51.B00.000,008  1,70%
SERIE & Z,08% 25.500.000,00¢ 4,000% 1,67% Z5.500.000, 00 0,00%
Toplimed LEIX.ITFO4F B4 € L.525.5005.800,08 ©

Fundo de Rasarn &, 0% £5.530.000,008 167 25, 500,000,008

FRIEG SRS

CUENTA AGENTE DE PAGDS Q008 5,00%
CUENTA TESORERIA - AMORTYZACION G504 G,00%
CUENTA RETENCION DE PRINCIPALES 22000000008 4.54%
CTA, TESOR. - COLATERIZACION SWAP DO0€ 0,00%
LM, DISP, LINEA LIQUEDEZ 101000000600 £ 0.00%

PRESTAMO SUBORDINADO GOt 0O00%

PRESTAMO GASTDS INICIALES 4I3.508,58 € 4,99%
IMPORTE DISPUESTO POR LINEA DE B00€  0,00%
LIQUIDEZ

AVAL ESTADU- DISPUESTO SERIES AL (G} GATE  G,00%
¥ A2 {G)

Actuai A la emigidn
Pérdidas Acemuladas Svsiutivas GoA06,7TEE 0,050 €
Write-OfF Acumuiados SOFOEER 8L £ L,00 £
Recuperadiones sobee Write-O8F scumaipdas B3 0,58 £ UL
Batis de morosidad: Saide ¥ive Impagados-30 diag 3 G
/ Seido Vive Tatal Sk, 0, 4000%
Madia Ponderady Priscipal 7 Yalor de Tesacidn
P AVTS o T, FHBG T 78,9781%

Wehmere de derechos de orddite adquiritos
Frineipnt durachos de crddito sdisgionates

timeare de derechos de orddito sdquirides
Principal derechos de crbdits sdicionalies

INFORMACION ADECIONAL EN;

Sociesad Gestors: Sestidn de Aotivos Titulizados, B5F7, S.A.

Ragistre Oficlal: Comdsidn Nacional def Marcado oo ¥alores Passelg de Gracs 18, Ssecelonz

RESFONSABILIDAT CONTEMEDO INFORMACTON:

Gastin de Actives Titulizadeos, SGFT, 5.4,

Sabdo Vivo s perigdo en espera

F1.584.417,12 €

Intereses Dovengados 1.862.726,808 £
Ratior (Satdo vivo GE + Intsrosay

Davengatdos}/ Salds Vive Total B 22B3%

Principst Nosionat Enberds

W

A Datgrminar B, P4R0500%

Raceptor

Pagador A Datarming: & Daferminar

of Fontanslly 5%, Barcelong Tel. 93 48B4 73 36 - FAX: 53 484 73 41 infodbgat-soft.oom wwiw.gat.sgitinfo

Eele informe os Ln ooriplenents a s informacide sstablecida en e Folietn Informative de s Emisitn de Boros de este Fondo de Titulizacidn, .
riuzenaies i infarmandn comunizata por Gestidn de Activas Titulizades, en viftud de o sstahlecido en &l Folleto Informative, s conslderars vilids & ios efectus

de gubticidad v dfusidn ferbs 3 oo Dealares og i0s Bonos o cuabesquisrs tertargs,



: -ﬁé'éémbgr 2008

Caixa Catabunya Group W r

The sineunts are oepreusad in auras

frete of Constitution GE/UFEODE Managars Merrl Lynch, Sarrander
Ferue thate OBFUTF 2008 Orrigimaior / Servicer Uaixa Cataiunya
Dizbursament Data L0200 Swap Guarantas

HManagemant Company Gagkion de Activos Tiullzados, SGFT, 54 Paying Agent Caixa o' Estaivis de Catafurys
Adlaeiniateaioy Caike Catalunya Hapondary Markat AEAF

Guarsntead Inarast C, Cains Cadalunys Register of Book Seourities 5LV, Espaciear

ImbBrest Swap Caixa Catdlunya Bepasitary Caboy Catadhunya
Suborditated Loan Caigz Cathlunyz Auvditers Delaitte & Touche

Lapinet BEanager

Cigiea Comrlures, HEBE- Calyon

“ i ?ri’;_nzc_.i?a_l.g.;.?.,._. atiding {Unit/Bonds/ Totat) Coupon Type i:;:m?;g; sodemption Moody's fgggg # { Fiteh
Chugs -
Wﬁﬁr&iﬁ"gﬁ:gﬂ&mﬁ %gégg,t Currant Griginal Frequeney B:;: Aj:;: Ff;f;::fe?gtv Naxt Carrent  Grigins!
SERIE A% {1,008 LG0. 000,408 Floating - R - Aas Az
ERLE4SE 71004 0, 00%, 1608 =10 ELRIB. 3M-+0,02% Dater 2g-31-200% - Ah AAA
St S Pass-Thigugh 0,008 1466006 060,006 26-1 8510 Tetaranty: - 26147510 LLEEY AdA
SBAIE A 2E.151,31€ 108,050,008 Fgating 8,078%, F4-10-203% Aza Ana
ENORSTEFI0L2 B, iE% 7.334 7.334 BURIB.IM+0, 149 Dater 25-01-200% 2L~ 200 LEY ALA
Sentor / Pm—?hmaggﬁ ’ . SY5.Z3F.047 546 TRLLDGD0H,00E 26-1/4f7/180 Interssts: 1075 7L & IB-1/4/7110 AAA AAA
SERIE &3 00000, 008 L00.000, 008 Flaating & J86% 241002038 Aaa EEE]
ESHB4AREFI030 pLERY 45 3000 ERUH] ELIRIS. 3M+0,15%  DBate: 26-03-2002 To be determtingd A48 ARA
Seniorf Pass-Through A1 DOC.000,008 B00.4508.000, 008 B LF4 T Interests: 1338,00€  26-L/47/L0 E-EEs ELE
SERTE A4 L0 00, 004 100.000,00C Floating 5, 4136% i i Aaa Ama
RTINS F 000 2.000 2,450 BURIS 3M+0,100%  Dabes 26-01- 2009 To ba detennined A AMA
Serase f Pass-Trenugh E00, 000, 000,00 243030050 000,36 2614477410 Interests: 133495 € 26-174/7710 AR AfA
SERIE B 108,080, 008 13G.000,008 Fisaking 5,236% A4 10200 Aigd And
ESUI4RERTIONG FRORE L 542 EURIS . 2M4-0,300%  Date: FH-0L-2005 To be detarmined A Y
Mezzaning / Pess-Thesegh B, BOG OGS, B0E 54.800.000,008 21T Interests: 1387 18 €  20-1/4f7410 A A
SERLE O 108, 000, 006 100,000,008 Floating 5. 536%, 2102030 Bazaz Gimard
EROBATERI0NE 10, 518 LB LIRS, IM+0,60% Date: FG-01-2009 Tis he detenningd  GBE Big
Subsndingted / Pass-Through 51800000, 00 1L B00G.000, 008 26-1F4027 10 Interasts: 144551 € 26-3/4FF7 10 BEE BEG
SERIE 00,008, 004 100,000,008 Floating G,«36% L S ] oz Can
ES0MMEETIONT 100,00% 55 255 EURIB. AMpd 5006 Dot 26-01-2000 To ba detarmined  CL0- G-
Equity / Dug to cash 25.500.000,006 Z5.500%.000,00¢ 217477710 Imtorashs 246384 € ZE-3 45710 oo fm
Prasarv psduction
Todnds -1-.'2?27_.33? l!_4?,5»¢_€ A BERSUE000,004

D703 (5. F 3205, 10581

511400
s minethiy constant
Cgilen g1 7059500, £.1230% B.4387% 11.5838%,
“% anneal constant
P I Avsrage e {years: ) )
SERTE A1 i Dption Redemption Firted iadurity )
ISEH; ESOB45EFL004 ot 0 N Average We (years: ) ) ) )
- . . . .
At Optin Redermyition Eigal madority
. 1004 8.1 5.80 624
with Option Redemption Averags e (yers; 24£07/2025 FAOAFILRS 2470172024 240172071
SERIE &2 e pS Final madunity - - *
i ) . 2 5.9
FEIM: ESUZSBEPLHLE Average life (years) 10.72 §.80 &5 "
Wihut Optics Redemption o ) 410412036 24/04/2038 2470452036 24fBAFAGIE
. Fissai madurity
) 8.26 812 810 7.56
3 Redempti Average ife {years} 297102020 EA/LG/I020 241042020 AL POEL
SERTE A% with Dakian fsdemation Final madurity
.26 5.12 .10 787
IEEN: ESDIAREY O Averags ife ]
without Dntion Rediemption i {yéa / 2471403020 FAIIAI2020 BT 2020 G027
Final madurity
. 5.85 585 558
wWith Optlan Redemps Averaga itz (years) 24;5482912 2a/087 2082 THDEFIOLE 24;04';}12
SERTE 24 R Lpkan recemption Firat madrity 7 / - had
ISEN: EEUE45ETIO2E verags lfe {yoars) 5.85 58S 585 5
without Uption Rademion ) ) 24f04] 2012 2410472032 24/04/2042 24704 20LE
e Final madurity
13,38 12.03 158
Wil . Tesdempt Averags e (years) 2 Hfziozs 2404 2:324 24, 014;29“4 zafr; fzazs,
1a8
SERLE B Hh Option Redemption Firsedd maduriy 07 /044 4 - i
e s
ISING ESO3ABEF1046 Average Ife (years) 14.00 13.21 1289 e
Without Gption Redemption 24/02/2039 40372039 244037205 QA EES

Firgl madurity

DISCLAIMER: This sommiunication is fof informationsl purposes only, I is ot intended a3 an offer or solicikation for the purchase ar sale of any Bnarcial StUmEnt or 28 a5
nffisst ouefirnation of any transsction. Al dab and other nformation are not warrantad 2% 1o completensss or accuracy. Additional nfarmation iz avateible an TEYEET,

The aasurnpliong anderlaying the Irformation, ncuding struciure and collataral may be modifled fram the time to time to refledt changed dreumstances, Past padormanse s
nat Indkizative of futues refurns. The Spanish Offering Croular, epproved iy the THEY, iz the ondy legally Binding decumant for this issie,



avgrage iife (years) 13.81 12.3% 1203 10,58

Whieh Cprion Rederrption

SERTE & Final madurity 240742025 2400772024 24/01/2624 2470972021
ISEN: ESORE5671052 Avarage \ife (years) 14.00 13.21 12.89 1161

without Option Redemption Final maturity 24/02/2035 2910272070 2410273038 2470272035
With Option Redemptian Avea_—age jife {yoars) .68 8‘.62 8.60 .44

SERIED Final madurity 2020625 2450772024 24172624 2470172021
IBIN: ESUS4E67I06L Avzrage e (years) .65 g.82 B.60 11,23

withowt Optive Redemptic #inal madurity 24/02/20%9 24/02/2028 2470272038 24p02/2652

Hipotesis WALS 20,0006 i WAPF 0,15%.
i Aenestisstion, At the Mdscretion of the managemeant company, provided the ramaining balance of the pincipal of the mortgaens loans s less then 10,00% of the initial ameunt and afi the

pa I abligaticns arising froem tho bonds can be paid and cancefied in full.

s%
i i

Poot of Mertage Loans {Floating Rate) Curvent iask 3 LSS tast 12 Historicat

T Maonth Muonths Miseiths Months
Gensral Curraiit st
Date Single Morthly  , coqae  p0SsI%e 08372%  0703S%  0,7320%

Morpadity {(SMM}

AR i Ansniual 70980%  11,9836%  5,5963% 8. 1230%: 8, 4307%

Wumber %031 11,370 Equivalant (CPR}
Gutstanding Bajanos 1.135.883.248 43 £ 150000134005 €
Avarage Lasn TESEL,85 8 134.906,46 €
Kinirm 1IR3 E 154076,16 £
MaxiFuwm 805.5329,82 € BaZ 481,92 €
iz%g‘;%ﬁ%{ﬁm i .. ; . . Qurrant Cﬁsﬁgtaiifim
Weighted Avarage 5,9321% 3,5313% Catalunya 85,32 3,55
Mintrwm 4, 5430% 245009 Madrid 1288 13,72
) Maﬂmmﬁ“ I ?‘m ] ,5?)00‘& ) Comunidad ¥alenciana 757 7,55
Al e W Baieares 0,43 8,45
Waighted Average 254,45 322,39 Aragbn 1,35 1,3%
o ) ) e Murcia 2,98 270
3 AT Mavarts G40 42
e Ativn CECA Hest of Autonomous Regions 332 3.28

gurdhor 1 aio

Frestamos Hisotersrios Cajas 0, 51% 0, 565%:
Miflor 1 Al 0,17% R4
Prastamos Hipokecarids Tajas TAE 43,555 43,11%

Loy
M
Mumber Morfgage bt Dabt s .
Aging L;*:;ti:ipat??nsg atuce Remaining Debt 1o - Toral Daby Yo Loan T Valug i
Principat | Interest and Others Totats Hature  ppmpal ] %

tp ta 5 days 418 54.759,47 € 17%,172,42 € 263.571,89 € £3.367.850,54 £ GRA7ZEE001 € 0 47,35% T ETF I
From 5ty 2 mamis a8 108,525,851 € ANBATEILE 437 408,85 € 38504 024,26 € 3H.612.548,07 € 28,80% FFIPE Y
From 2 &0 3 months 10t S5.420,09 € RIN3E0,30 € 278,730,340 € i5.608.045,89 € 15.671.468,98 € L1,5%% #3, 4584
Fromm 3t & months 25 B5.735,62 £ ISHETEERE 44241314 € 14,021 799,11 € 14.110.534,73 € 10,534 76, 13575
From 6o 12 menths 14 22.485,50 € TE.BI555 € 161,421,05 € 2,162.493,47 € 218497857 £ 1,53% 24, 6618%

Totals are 367,966,193 € 113306913 € LEJLO3S5, 32 133.684.IMG,27 €  I34.05238%46C . ADG,00% PTARSLYY

oy Yaluations exchisively for morgage paclclpaiions.

I
GErE %ﬁ%‘%&&%ﬁ%

Kuimber Mockgage Maturs Debt s S potat Dbt )
Aging Participations W t;::aht to e Loan v Value o
Principal Interact and (thers ] Totsls Erindipal i L]

Lip to 50 davs i 4,00 € 8,40 € 5640 € GLU7I54 € £1.071,54 € 0, 58 18, 1588%
Fronmi 1 to 2 months i GO 0,00 € 000 £ ife.eb Bl E 16040281 €. 3,71 b4 2546%
From: 2 2o 3 months & 383,32 € HALE 64 € BITRAGL 159.214,21 € 159.576,53 € 11,569 2 BREE%,
From 2 10 & months 7 373,62 C 10,552 B2 & 14,289,.44 £ BER . BOG, 24 € $e2. 243,95 € 3,585, T8, 2Ga4N
From & {0 12 manths 3 BT 04855 € 306 462 47 £ 303.51t1,i2¢ 11.911.562,54 £ 11908631, 10 € 49, 96% O, B 19T
From 17 months to 2 years 23] 104.2853,80 € WILI AL 3B3.361,54 € 1006574341 € 13.?65,{_34?,2_3:_{_ - & 5 3% &1, BN

Totals 153 193,434,359 € 0856507 € UG 996,46 € A3.525.520.85 ¢ 24,046,952, 24 € 190,00% S, 9058%

< Waiyation exciuskealy for mortgags participations.

CHSTLAIMER: Tiis cortmunication is for informational purposes only, it is not intended as an offer or solicitation for the purchase ar sabe of any Anancial instrument or as 2o
officie somfiermation of ahy Bransartion. A8 dats and other inforthation are not warranted as o comyieteness or acouracy. Additionat information is avalzide an reiguest.

Thi asunptions undesizying the information, induding strutture and gollaterl may bo modified feorm the time o tme o reflact changed droumstances, P@ﬁt papfnrmance s
ot ckeariva of futire raturns, The Spanish Offering Ciroular, approved by the CNBY, is the only legally binding document for this ssue,



Corrant At Izsue Data Balarice
S Mot Heening! 84 CE % Notes Rominal % CE iy
SERIE AL 6 0% o008 0,00% 10,45%  160.000.000,008  B,81% Guarantesd Interest €. CI5TH05IEEEE 454%
SERIE A2 48,50%  T95.737.047,58¢  10,89% AB08%  7IRA00.000006  8,81% Treaswry account (Paying Ag) 5,006 D50%
SERIE A3 14,44% 00000000506 10,99% 19,57%  S00.000.000,006  £,81% Ropayment agoount S0E 0.00%
SERIE ha A 2VEHOC00050E 10,59% 1330% NE000.00000¢  83L% Principal WithHolding Arcoust IEO00.000,00 8 4,54%
SERIE & 445%  SAEEDUGLONE  §,43% 3.59% $4.500.000,00¢  5.33% Treasury actount - TRE Collaterat 6006 0.00%
SERIE C 8,23%, 51800, 000,008 212, 3,40% 51.800.000,00€ 1,70% Liguidity Line {LimiE) 10L.000.000,00 € 5,00%
SERIE D 2,08% Z5500.000,006  0,00% 1,57% #5.500.600,008  0,00% ) i
Totuhs L2RTIBEHGTEA L 525 500,066,056 € Sy : :
Subardinatad Loan S00€ D00,
Tosores Funds  RO6%  25.500.000,50C 1,67% 25.500.000,50¢ toan Contrack for Initisl Expenses SLLEUSBE L 454
Amount of the Liguidity Line 000 € 0,00%
Generaiital Guarsntes GO0 B00%

Principal Qutstanding of Forbearance

Lurrang At Exsue Bate Period G184, 417,12 €
[ (73 isgy B 9. 106,79 1,00 € Inferast LBES.FER SR E
P I, " o5 i Batio: {Omistanding £ + Intarast) / P
-] g Write-OF S.070.889.81 € 0,060 £ Tatal Outstanding B 2RI,
£ fative ey Wielte-DF racowvery 223.446,58 € 9,00 €
Erimoipal Outstanding With arresrs>B0 daye / 3,5450% 8, 50000

Primoipal Cutstanding

Waightad Averags of U7V Bistridation o T, IH86%, TE 978 Notional Principai Interest

Receivisg Tor be determine] 2 FAROGIN
Paying T b datermingd Tiy be depermined
Hurntber of additienat oradit rights o]
Principsd of additions] credit rights
g i Bt <1
Frarnhar of sdditional credit vigi b
Brindipal of additional tredlt rights
= el
ARGUTEOMNAL INFORMATION:
Manggesnant Jompany: Gestitn de Adheas TRUNaG0S, SGFT. S.A of Fordanalls 5-7, Barcelona Tel, 93 484 73 35 - FAX: §3 483 73 40 infodiont-sofont wwegatsoitings

Qficial Register: Comisidn Nacionat del Mercads de velores Passzig de Gracis 16, Sarcalonn

Gestidn de Activis Tiulados, 3G5T, 5.4,

DGERCLAIMER. This communisation is for infurastionsl purposes omly, it is Aot intended s an offer or solictation for the purchase o sale of arvy financial instrument or as an
offigial vonfirmation of srry transacHion. Al data and other information are not warm nted a5 10 COMpIRTENEss Or Soouracy. Additional infarmation i avataile an renuest.

The assumptions wnderaying the informaation, tuctog structure and ooilateral may Ye modified from the Hims to time 0 refiec changed circurmstacoas. Past perfarmsnss is
net indicative oF futurs returas. The Spanish Offaring Cirtular, approved by the CHMV, s the only legally blnding document For this issua.





