Trrpories expressdos af suros

Facha Congtitucitn D9/ 20067 Hrectores Aseguramienin Caba Catetumya, IR Morgao, Nabs,
Fachs Emisidn Bonos QGFa3FR007 {Jiﬁﬁ izvfﬁeszm&nt Bark
Faohs Desemboise 3SR IR00T Qriginador Calvg Catalunya

Saciedad Gestora

Administeador

Lia. Tasoreria a Tipo Garantizado
Parmutas Intereses

PFrestume Subordingdo
Diraotoras

Sestion de Activas Titulizados, SGFT, SA
Caiwa Catalunya
iaixa Catabirys
Caixa Catalmya
Cajen Catalunyes
Calxa Catalunys, 3P Morgan, Natixis, UBS

Siarante ded Swap

Agente de Pagos

Marcads Regockacién

Regg. Contabie Valores
Pepositario Participacionss
Auditores

Caixa ¢ Betavis de Cataiurva
BIAF

S0V, Sspaciaer

caies Catalunys

Diedoitte & Touche

Invastment Bark

HMomnal Ciroulacion {Unitario/ Total)

Liase Intereses

Tipo Interés Actual
PFariodo Devengado:

Amortizacidn

Latificacion Moody's / 8
& P/ Fitch Thoa

E Facior 81 dias Firian o -
P;elaciég?“?i'gz Amertizacisn | Actu Actusl Eniciat Frecuencia Base: A7 360 Frecuengin  FrOXima Acwal - Enicial
SERIE AL 41,418,778 100,000,004 Yariabte 4, 78T LA IS0 Aad Jodgér
E5034587 2002 41,420 2000 2.000 BURIE 350, 04%  Fachas 15072005 LH-07-2008 AAR i
Praferante / Pess-Through B2.837 540,008 2000000008, G0C 1F-1i44 7710 Entereses: 501,19 € L7-3/45750 AR AAL
BERIE A2 100000, 00 100,000, 00¢ wariatsie 4.877% 17-01- 205 haw A3
EE034R6FI010 108,.00% 143,832 10832 EURIB. 2M+0,13% Fecha: 15072008 - ARG Add
Prafarente/ Pass-Through 183200 000,006 1.083.2006.000,006€ 117477410 intgrases: 1232804 17-14457/10 ARS Adk
SERID AG 100,000,008 100.000,004 Wariatde 4,807 1#=01-3080 Az prt]
LSO34587 7038 100, 2.000 2000 EURIE. AM40,16% Facha: 150742008 B determinar ALA |25
Wreferants / Fass-Through 200, 900.600,004 FO0LO00.000,00€ LF1faf70 Interases: 124038 €  §17-174/7/10 REEN Y%
SERIE B 100.000,008 A00.064,00€ Yariable 5,007% 17042650 Az Ap2
BS0245672038 L1040, 00% Fan 538 EURIE.EM 50, 26%  Peoha: 15-037-2008 A isterminar A A
Mearzamne / Pass-Through SR.B00.000, 408 SE.BOGG. Q00 G0E L7-1f4/F70 Imverases: I1Z65,88€ 171747710 S f+
SERIE £ 160000, 004 200.000,00€ Wariabie B, 26T 1F-01-Z050 Baz2 Ban.
ESO34567 044 L0, DO, £40 &40 FURIB. A0 50%  Facha: 15-07-2008 £ vlbarmiiriar BES BHAE
Subgrdinadad / Pass-Through §4.000.000,00L E4.000.000,000 17174/ 7410 Intareses: 1326338 10400000 R BB
SERIE O 100,000,006 100.040,00¢ Variable 8,247% 17-D1-2050 Caud Cead
DROZASEFIOET 106, 00%: 250 280 EURIB. 3M+4 50% Fecha:  15-07-2008 A detsrmirar fatates COL
Equity / For raguccidn ZE.000.008,00¢ 28.000.000,008 ENESFE T 1) intereses: 2337 44 £ 1R300 ke oo

Fonde Ressrva

Totaies

A

1.530.837. 540,000

1.628.000.008,00C

Gpeidn o % mensval constante 0.4284% D.4533% DATEEY {.58480,
o anal egeivalente S0210% B.3046% 55908 H 5708
Com siarticl N ! Viga Media {afos) 1.05 102 .98 0.89
Lors sarcoll amorizactn opoona
Bonos SERIE AL ! FIEALER Do Amartizacion Firal 15/04/2009 1570172008 1540172009 1541072008
ISEN: BEOISRETI0N2 . X o ) Vide Mediz {afos) 1.8 1.02 .88 089
Sin ejercicin amortizackin opcianal . . ) .
amortizacion Final 157047 2009 15/015 2008 157027 2060% 151077008
Zon i ctlzacis o Vida Media (aflos) L7 11.38 1LU5 1508
on igrcicio amactizaciin opoions
Bonns SERIE AZ ! Pt Amortizacidn Finat 1570142030 1B TFIEED PHF0AFAES 172028
IHING ESO345E72010 . o ) Vica Madia {afios) 12,03 11,70 11.38 30,37
Bin efarciic amortizacion oocional . - .
Amortizacidn Final 151072035 151572038 LEO7{ 2035 1E/T/R035
Con etereita am ) . E Vida Media (afos) 7H7 .06 7.95 7.94
civie amortizacién onclen
Bonos SERIE &3 JRriine amortTaton opdena Amartizacién Pl LI RO 1740472017 LPAOAIEOLT 1740402017
IEiM: ES0345672028 v . ids Media {afios} 757 A .85 754
S Eiersici amortizacidn apcionsl )
Amartizacion Final VFHIF 00T I7/ U4 E07 LFORS 2007 IFA 20T
Con @ (i amort " . ; Vitka Media {afios} 160,39 18,01 1568 14,57
. ASE EATLRAO Y IUZBUICH GROcn
Bonos SERIT 8 d i = Arnortizaciin Final PEIDLAE0 IGMOTI2029 TEG 203G 1P R02E
THIN: ESO3456720386 . ) ) ) . Vida Media {afios] 17581 133 1704 3604
Bin glerciclo amortizacion opeiona , e
Arrortizacidn Final 150472037 LEA10/2036 1BFOFI05G 1B/ 2036
Con efarclcis st tizacsn onsional Vida Madia {afiog) 16,39 14,01 15,68 14.57
12 4 EACion opoionsg
Baros SERIE € ! pe Amurtizacitn Final LEULS 2030 1670742029 15/ 04/ 2029 LD
FRIN: ERO3A567 2044 ) ) o Vi Media {afies) 17.80 17.55 17.24 18,42
Hir apercicin amordracion oboonal ) ,
Arnortizacidn Final 154/ 2037 150472037 150443037 1970472037
o SIerito 3 mortizacis ) I Vide Mediz (afios) 17.50 1F0F 1677 15,62
7 e ortization opciona n .
Sonos SERIE D ! - Amiortizaidn Final 15D/2030 1607/ 2028 LEAD42079 L0838
ISIN: ESDIASE7IH5) Wi 3 . R)
Sl eiercicio smertizacion epcional ida Media (afios) L3P 20,31 1984 L8G4
AmortEacitn Final 154143037 18570472037 15704/ 2027 1505/ 2057

Este nforme s un Lumplemento & i informacion establecids en ef Follete Informativo de fa Bmisicn de Bonos de este Fondo de Titulizacon.

Usicarmerds ia nformscidn comunicada por Gestisn de Activos THUlzados, en virtud Ue 1o establecido en o Folletn irdformative, s& oomsiderard valide o los efectos
de publicidad v difusion franta 8 los HIUBres de los Bonos o cuslesisn tercerns.



5 _' f{;?‘me Mernsual, Mayo 2008 ﬁgg }%m
ivos Titulizados, SGFT, 5.A ,
% ?w

Gripo Calea Catatunya

s de pivdica gue experimentan las PR'S susceptibies d
shtidh de iz Sociedsd Gestors cuande &l importe ;
o de jos bunos puadah ser stendidas y cencelades en su totalidad,

Fipo da préstamos

Fecha de
Actuat Lonstitucién

_ 5827 10.638
i Wivo 1455332 719,32 £ 1.800.000.099,35 €
Madih 148.910,75 € 150.434,95 €
sinisio 330,81 € 15.043,34 €

LAHRTILORE 156268908 €

& 5950% 4,4261%
3,95960% 2,8500%
i, FEROY 5, 7500%:

324,82
2,00
461,01

,bZ“fo
52,58%

B 0,00%:

pré rivg Cafus 0,18%
fili 7,11% 0,12%
Catas TAE 47, 79% 47, (8%,

0,01%: 0,01%

& entrar en itigio) del 20,00% y WAFF (frecurncia de impaga) ded 15,00%..
del principl pendiente de amartizar de las Participacionss Hipotetarias sea ferine Al 10,00% det nical v odas ies

fHtimo mes  Gitimos 3 Oltimes § Oftimos 12 Histdrica

MEses mesas japl=tind
Fosa Mensusl  pocoaaw, (aTER% 0,3982%  0,4284% 0,4532%
Constanbe
Fasa Anual &,5708% 5, 5002 Y £,8746% 5.0218% 5 30:66%
Egquivaients

Betual Fecha
Constitucidn
Catalunya Y
Madrid 12,86
Camunidad valenciana 7,45
Baleares 3,43
Aragdn 1,24
Andatucia 1,87
Murgia 43
Mavarra 0,82 0,82
Grras Uomunidades 34 3,13

. ';ﬂtisé:p::iznes ) Deuda Yencida eyt ?epdnenm Deuda Tobet 54 Deuda Total/

préstamos Brincipal ¥ntereses v Otros Fotal Vencimiento Principai iy Waler Tagacitn o
GEE 1FRE5 88 E2B050,17 € Fag.snL, AL 109792, 315,34 € 109.91%.846,38 € 5%, 5% 81,2767%
T 1 15 97.921,45% € HLHIFIRE 362.539,15¢ 35,594 710,85 € 30492 641,30 € 19,596% BE,S022%
D 2 e B5.858,33 € RZERFTE 288.533,10¢ AR IB.04 & TFERIETS 7 C 9,059% 55, 3153%
AT 142 153,944 30 £ 515,885,561 € HEGA2,E1 £ A7.403.001,73 € 27506245, 02 £ 13,83% B ED L%
De 2 L ABATEESE H7BLR40 L 1680395 € 2A80.607 428 2915, 785,97 € 1,480 Q2P0
2094 ASLA32,17 % 19588858 ¢ L FFFRETFEL ABF. 29836537 € FRFBIRTESBA L 1040, 00% H545,33FB%

SRERMTS Hipotecarios

Pm?é;;;ﬁzms Beudas Vancids Deuda Pandionto Beuta Total o Deuda Total/
Prastamos Principal g Intereses y Otros Total ancimiento Principal %y Valor Tasacon i
Hasts 4 Mes 1 8,69 € 0,00 € #80¢ 170.842,45 € 176.851,14 £ 1.01% 94,261 7%
z Poa,40 € 082,33 € LBI6,73 € 177 682,46 € 178.447,84 € 1,06% £8,33480%
7 650839 € 21.66F,31 € FBITRINE 1201 812,14 £ 1.208.420,85 € ERYE S 90, 29G3%
67 10,480,590 € 328,930,44 € 432.371,34 € 1267RO87,80 € 1DTE2E28,70¢  7R81% B1,6753%
14 LTIAIIE 63.613,77 € 65.328,10 € 2.498.088,43 € 2EV0.802,74 € 14,95% $7,0129%
91 133.536,71 € 416.263,88 C 548,800,56 € 1672781424 C 16.B61350,95¢ 100,00% 41,8468%

sinos Mipttecarios

ampla
seidn comuniceds por G :
n fednte @ los Sulares de o Bones ¢ tuslesquisra TRroRros.

ante & fe iformacion establecida sn ol Follete Informative de la Froigidn de Bongs 4o aste Fando de Titutlzacion, o
sstitn de Actives Titulizados, en virtod de Jo establecids en e Folleto Informative, se corgicgerard valids 2 los efectos



Informe Mensual, Mayo 2008
os Titulizados, S6FT, 8.4

Actuat & ta emisidn
SaBonos Fegminag! 45 ML g Bonos Morina) G BEC

SERIE A7 5,486, B2.832.548,000 B FT 12,25% F00.000.000,00¢ &,05%
SERIE A2 7L,70% 1 .08%.200.000,004 9,7 66,54%  1.083.200.000,00€  9,05%
SERIE 43 13,24% 200000060, 008 8,77 12,25% 200.000,000,00€  5.05%
SERIE B 3805y 32 BOCG0R0.00E &, 20 3,24% S2E0L000,006 5, 75%
SERIE C 4, 24% B4, D000, 008 1,89% 3,93% &4.000.000 008 1,75%
SERIE O 1,85% 28000000 064 0,00% 1,73% 2B.000.000,000 O.00%
Total 1.510.837,540,00 € 1.628.009.000,00 C

Fondo de Respren 1,.8%%, ZE.000,500,00¢

1,78%

28.000.000,00¢€

#otust & 1o emision
Férdidas Acumiiiasdas Evolutivas 300 € 0,608
Wirite-08f Acumulados D00 ¢ [ifias R
Racuperaciones sebrg Weite-OF acumuladas 00 £ GO0 ¢
??;?si?\aﬁirgﬁtﬁm Sakde Vivo Impagedos=30 dias 3,221%% 0,0000%
Madis Ponderada Principal / Valor de Tasacion 50,8173% B1E581%

{B/%T)

INFORMACION ADICIONAL EM;

Soosdag Gestors: Gestldn de Activos Tiulizadns, SGFT, 5.4,

Registeo (ficial: Cornision Masicna! del Mercado des Valores Pesseig de Sracs L6, Barcelona

RESPOMSABILIDAL CONTENIDG INFORMADION:

EL DIRECTOR EXECUTIVO
e,
-

Gastidn de Activos Titulizados, SGFT, 5.4,

Saide pENT

53.307.975,25 €

CHENTA DE YESORERIA

CUERTA AGENTE DE PAGGS 0,10 €
CHENTA TESORERIA ~ AMORTY 6,00¢ 0,005,
Lim. DISP. LINEA LIQUIDER 0,00 € o000

PRESTAMO SUBORDINADG Q.00 300

PRESTAMO GASTOS INILIALES 33450328 € %, 7 5%
IMPDRTE DISPUESTO POR LIN S04 8,050%
AVAL ESTALG- DISPUESTO SE [RLES 0,00%

Salde Vive Ph's perioo a9 gspers

Intgreses Dovengados

Ratio: {Saldo vive BE + Interesss £ sman,
Devengados )/ Saido Vivs Totad o '

Pringipal Mocienal Intags

A Cheberriver 8, 546517

Beceptor

Pagador £ Detsrmingr A Datgrninar

o/ Fontanells 5-7, Barcelona Tal, 93 484 73 38 - FAX: 33 484 73 41 infofhgat-sgft.onm wwey gat.sgitaf

Este Informe es un complementt & la informacion establecida en 8l Folieto Informativo de 1 Emision de Boaos de smte Fondo de THulizacisn,
Linicarrants @ infor facien comunicada ror Gestidn de Actives Tiulizados, en virtud de To establecido 2n &) Foileto Informative, Se corsiderars vaids a jos efacios
de publicidad v difusian frente a ios ttulares de los Bonos o CUBESGUIBrS tRroaros,



The amoants are axprassed in suros

Date of Conptitution
Issue Dale
Digbursement Date

Managemeant Company

Adminintrator

Guaranteed Interest O,

Intarest Swap
Subordinated Loan
Lead Manager

TROEE007
ORI 2007
RABA007

Saptdn de Activos Titulizados, SGFT, SA

Caxa Catalunya
Caixa Catalunya
Caixs Catsiunya
Cainag Catalunva

Caiva Catalunya, 1P Morgan, Natixis, UBS

Invastment Sank

Managers

Driginator / Secvicer

Fwap Guaranise

Paying Agent

Secondary Markst
fegister of Book Securities
Begasitary

Auditors

Heport, ™

By 2008
itulizados, SGFT, 5.4

.

Caixa Uataiurys, 19 Margan, Hatis,
BS Investreent Bank

Caixa Catglurys

Caiva o Estrlvie de Catalunys

ALAF

200, Bspaclenr
Cabear Cataiunys
Deploitte & Touche

Wootdy's /& & P4 Flaeh

Principal Dutstanding {Uait/Bonds/ Total) Coupnn Type gg;ﬁ:;%:‘:ﬁg: Radempiion (hen
153%2% Currant - # days Final Maturity Cusrant Crrdoyionnl
Friority/ Type Redemp. Fagtor Current Briginal Fraguency Base: Af 360 Fraguanoy Hext

SERIE A% 41.418,77€ FHL006,00€ Floating 4,757 % 1701205 A A
ESO34367Z002 A1 AL% ZA0 2.000 EURIE 3M+0.04% Daber 15-07- 2008 15072008 ABA ARA
Seniarf Pass-Through 82.837.540,00€ 200,000, 000,008 1P LA E D Interestss SUL19€ 1714477710 LA Adid
SERIE &2 140,000,006 10, 0040, GOE Flogting 4. 87F% 17-01-2080 Aan Bag
ESOI45ET2040 1), Gl i0.B3F iG.832 EURIE.3M+2 13% Date: 15072008 - LTS BEA
Senite/ Pass-Through 1083 200.000,006  1.0B3.200.000,00€ 1F-14/ 70 Interasts) 1232,80&  1P-1E0 e Abf
SERIE A3 100.000,004 1080, 080,004 Fioating 4,8907%, 17012050 Azz Bz
ESQraBa7 2028 L0001, DE0%, 2.000 2.000 CURIB.ZM+(,16% Date: 15-07-2008 To ba determmitied AAR ALA
Senior/ Pass-Through 200,000,060, 00¢ ZO0.00D,000,1KE 17-173/7710 Imterests: 124038 € 17-1044%/30 AdA A,
SERIE B 100,000,008 100.00G,00€ Floating S, 507% 17F-01-2050 AaZ A

ESORSSETI0I6 106, 00% 528 ¥ EURIE 3040, 26% Dater 15-07~200E Ty e detarminesd A A
dezzaning Fass-Through 53,800,000, 004 S2.800.000,00¢ 17174777310 Inmterasts: 128565 ¢ 1717407440 At e
SERIE 160,300,008 100.000,00¢ Floating f, 24T 17032058 Band Baad
ESD345472044 100,00% 640 640 EURIB.3M+0,50% Date: 15072008 To b cigtermingd  BEE BED
Subardingted [ Pass-Theough £4.000, 500,504 G4, 000,000,008 SO FE It Interastst I1334,33 &€ 17-144/7714 BEG BB
SERIE 1R0.000,00¢ 100.000,00¢ Foaring 9,247 % 17312058 Caad EHEE
ER034867 2052 160G,00% Z80 280 FURES. 3044, 50%  Dadey 18-07-2008 To be detarmined (U0 O
Bunivy 7 Due o cash 28.000.000,00¢ ER.000.000, 0608 1737477710 Interpsis: 233744 £ 17-174/7/14 coo o

Reserve reduction

Fotais

L.510.837 540,000

1.528.000.080,600

e monthly constant

i o

3.4532%

EEFLITS OATEIY 056480
Option %o annuat constant 5.G16% 5. 3048% 556025 GEFO8
05 1.42 0.9 0.589
with Ot ) Average fe {vears) N 05 R o (571072068
SERIE AL ith Option Redemption Finat madority 15/04/2008 15/0172009 L8401/ 200 511072004
0.89
ISIN: ESO45672002 Averags ife (years) 105 1.02 0.8 ‘
Withaut Option Redemption ) ) 15/0472009 1570172609 LE/OL 0% 1510/ 2008
Firal madurity
) 11,71 11,38 13.0% 0.0
Wah Cption Regsmption Average ife Lysars) /012030 168772029 16042079 /L8
SERIE A2 e - Fina madurity 1L fsz e Vi
ISIN: ESOEABET2010 ’ Avesage e (years) 1203 1170 1138 10,37 B
Without Optien Redemption . VRFIG/ 435 15/10/2035 L6007 E038 LE/GLR03Y
Final madurity
. 97 7.965 .95 7,54
Witk o fed . Ayarage e {yesrs) . - saam L2017
SERIE A3 i Uptiar: Redemption Finat madurity 1A ET 1710412017 LT Hara0L)
7,9% 7,54
ISTN: ESHI45672028 Avarage e (yesrs) 7.47 7.96 7.9 o
Without Option Redemption . ) TTEF LT 170420517 LR LRI/ 2087
Final madurity
. 16,389 16.01 1588 14.57
With Bter fed Average iife {years) ) I B
BERIE & ith Option Redemytion Finl maduriy 15/01/2030 L6/07/ 2029 10/ 200 LTI B
ISI8G: ESO345672036 Average ite {years) 178 1732 1708 16,0
Wwitheut Option Bedemption § ) 15/04 DAY 1574072036 15F07/2036 1540 /2056
Final madurity
" 16.39 18.0% 15.68 14,57
with Cption Red Average fe (years) fat/202 170 a0
i ption Redemption 157 = P y e 1o
SERTE © B Gl Final madurity 15012030 ARSOEE02G 180472029 FIULS
. .
IBIN: ESO345672044 ) . Average lifs {yeacs) 17.80 17.5% 17,24 iG.52
Without Optior Begemptian o 1540472037 1570472037 18704 2057 L5048 2037
Final madurity
" 5 7 1677 15,67
With Option Regempt Average e (ysars) 14? o - . 2 i r; e
E Hon Redemption & 2029 AL
SERIE D pHion F o Final matdurity 12030 18/07/{ 2029 160472029 SNLBT ALY
ISIN: EFGRAE6T 2051 » ‘ Avirage ife (years) 20.37 30,11 19849 13,94
Wirhgut Dption Redermption 157042037 1570472057 15/0a/2057 1570872037

DISCLAIMER: This communiz

official confirmation of ar

Final madurity

o ancuracy. Acditionsl information i avslaible on regquest.
ing structure and collaters] may be modified from the tme 1o Bme [0 reflect changsd circumstances. Fast performance is
¢ Cirtular, Bpproved by the CRMY, i the only legally binding riocurmant for this issue,

ation i for informetional purposas only, it s a0t intended as an offar or soficitation for the purshiase or sale of any financial msirument or as an
v transaction. & data arel other information are not warranted as to complateness
The sssumetions underlaving the information, ineled
sot indicative of future returne, The Soarish Offerin




“Menthly Report, May 2008
Activos Titulizados, SGFT, 5.A
Caixa Cataiunys Group

10 WAFE 15,00%.

iscretion of the management company, provided the remaining talance of the prind
iy feom the Bonds ten be paid and wanceted i full

1LAGRI3L08C

pal of the mortgage loans 1S less then 10.60% of the el amouat ang all the

1.50%.669.08 £

Fool of Mortags boans (Floating Rate) Crerent Last 3 Last & Last 42 Historicai
" HMonth Months Months Months
Carrant Constitution pr————
" Drate HHghe Mhentacy BRAEMY SRR F i L) 4G5I
Motgatity (SMM) 0, 5548%, {3,878 8% 9, 383% 0, 4284%: 0,A555%
farmial = s gy e
. S5 UHRY 5, 5902 4. 6748%: 5.0716% , E
e aro s Squivalent (CPE) 6,57 08% 5 i EF4E% IRV 5, 30465%
Gutstanding Balance 1.465.332 719,30 € 1.600.000.049,35 ¢
Awnrige Loan 148.930,25 £ 150.434,99 €
K 330,81 € 55043, 54 £

Constitution

:g Lurrent Dabe
femed Avarage , SRE0% 4,4261% Catafunya 70,28 70,14

3 1] 3,598 0%: 2,B500% stadrid 12,48 12,32

imum 5,7370% S’?S_UD“'_XQ Comunidad Yalancians FA5 FR

Saleares 2,43 0,43

Al 1,24 1,45

Andaluciz 1,87 1,89

Murels 2,43 e

Mavarra 0,82 0,82

Rast of Autonomous Regions ERD) 3,13

s Cajas 0,18%
,11% £,12%

s Caias TAR 87,79 37.08%
1 2,01% T.01%

" Mk
ﬁ;;?g;?&;ﬁ?‘” adtire Dokt famaining Debt to Fatal Debt % Loan to Vatee
Principal l Interest and Others Fotals Mature Principal %%
576 123.531,54 € 235.050,17 £ 548.531.71 € TOB.763 G164 € 100815 64656 £ 55,55 1,2767%
215 oF 521,45 € 264.617,70 € 362.539,15€ 39 394.718,85 € 32,492.641,30 € 19,96% 6,4022%
35 55.456,33 £ 207.676,77 £ 268.533,10 € 1791771804 € 17.982.574,97 € 9, 09% 9,8159%
141 163,944,350 € 516.565,51 £ 680.829,81 € 27.403.001,72 € 27.566.948,07 € 13,339 0,8519%
6 28.176,55 € 87 575,40 € 1:6.863,95 € 2,890,607,42 £ 5919.785,97 € 1,48% 22,9919%
1094 400,432,147 € 129685555 €  LIFFAIBAIRC  SPTASR362,37C ASTEVAVNAE4E  100,00% B2, 2478%

for mortgage participations,

R

Mumber Morlgags

Mature Debt

Remaining Debt to

| Participations

Matwrg

Tobal Debt

% Loarn o Vakue o

Principat Intarest and Others Totals Principal ; i
1 2,69 € 0,00 € 862¢ 170,842,435 € LFOEET 4 € 1,01% o4 2617%
2 FES,40 & 252,334 281873 ¢ 177 683,44 £ 178,447 64 £ 1,06% 58, 3980%
7 4.4605,39 ¢ H.E87. 3L 28.275,70 £ 120181218 € 1.208.420,53 € i7% 90, 3503%:
; &7 103.440,20 £ 328453044 £ 432371, € 12678387 80 € 1278282870 € F5,81% D1675%9%
RS 14 24,714,353 € £3.613,77 € 86,328,410 £ 2.498.088,41 € 2H20.808,74 € 14,55% 97,0129%
81 133.836,7L ¢ 416,263 8% £ 545.800,56 € 1B 727.834,24 € 1686L.350,98C  100.90% R BEGE%

For mortgage oaritipations.

y transaction. Al dats Bnd other information are

Lrication is for informations] purpases ondy, & is not intended as an offer or solchation for the purchase or sale of any finencial ngtrument or as an
Aot warranted as to completensss or accuracy. Additional information s svalaibis on requast,
ving the information, inciuding structure and collateral may be mincified from the time o trme to reflect changed chroursiances. Fest perfurmande 5
whurng. The Spanish Offaring Clroular, approved by the CHMY, is e only legalty binding docurasnt for this issue.
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Lurrant A Issue Date Balanos Infarest
U Muotes Momsinal %% CF o Motes Meminal Uy CE
SERIE A1 E48% H2.837. 540,008 D7 12,29% A00.000,000,00¢ S05% Guaranteed Interest .
SERIE AZ F1,70% 1083 200.000,006 9,7 68,540 1083200000008  9,05% Treasury avcount (Paying Ag) 05,00%
BERIE AZ 13,29% 200000000006 977% 12,29%  Z0CG00D000,008  905% Repaymant scoount Ry
SERIE B 3,45% 52800000, 008 &, 0% 3,44% S B00.000,008 5, 75% Ligulgity Line {Limit) 0,00%
SERIE £ 4,24%, 84.0043.000, D08 1.B9% 3493% 4,000, B0, 00€ 1,750
ZERIE D 1,85% 28.000.000,00¢ 00, 00 1,72% 28.000.000,50€ 3, 00% :
Suboridinabed Loan
Totuls £5I0.837.540,00 C 5.528.000.000,00 £ Ottrer S350 24 & a4, 75
Apngunt of the Liguidity Line Q08¢ O, L0
Heserve Funds 1,854, 28500000008 b FE 28.000.000,00¢ Genaralitat Guarantes 000 £ 0

5

Eripcipst Cutstending of Forbearanoe

Current A% Issue Dalts Parioad
Curmnulative outstandiag lnsses 0,008 0,00 € Irterest 1154275 04 L
Cumsiative sutstanding Write-Off 0,008 8,00 € Ratio: (Dutstanding FP + Interast} / 574
Total Quistanding
Cumufative sutstanding Write-OF recovery 0,058 [ACIES
Principal Guistanding With arrears>90 days / P " .
Principal Quistanding H A% 0,8000%
Wieighted Average of LTV Disteibution i B0, 8123% $1,6581%

Motionat Brincipn Intarash

Recsiving Tt determingt TEAGG IV
Paying Tor e catermined Ta be determingd

ADDITIOMAL INFORMATION:

Management Cornpany ! Gestitn de Activos Tiulizados, SGFT, 5.4, of Fontanalla 5-¥, Barcelons Tal, 53 484 73 35 - FAX: $3 484 73 43 info@ost-aofiomy, www gebsgit.infs
Giicia! Registar: Comisidn Rational del Meraads de Valores Passelg da Gracia 18, Barcelona

INFORMATION CONTENT RESPONSABILITY: Gestion de Activos Tullzados, SGFT, $.4,
THE EXECUTIVE DIRECTOR

DiS?l.A?M EFR; This commrication 2§ for infurmational purposes only, & is not intendad as an offer of sulicitation for the purchase or sale of any financial nstriment or as an
official confirmation of any transaction, A dats ang other inforaation arg not wartanted as 10 comipletensss or securacy. Additional information s avaleible o raguest.

The @sguenplions undertaying the information, including structure snd collataral may be modified from thae time o Hms o reflect changed cirmumstances, Fast parfomianas s

setindiwative of future returns, The Spanish OFering Ciroular, soproved Ly the CHMY, i5 the only mgally binding docuraent for this ssue,





