Empories oxpresatng 5 aUens

Facha Constitucion OS/07/ 2006 Directores Aseguramients Merri Lynch, Santander
Fachs Emizidn Bonos OSHOFI2006 Originader Caixa Cataiunys
Fache Dasemboisn LIHGTF2008 Sarante del Swap

Sociedad Gestora
Hdentntstragdor

Cia. Teporevia o Tipy Garantizads

Perutas Intoreses
Prestarme Suhordinade
BEractares

Gustion ge Activos Titulizatos, SGFT, SA
Laia Catatunya
Laina Catatunye
Cabxa Cataiunya
Laika Catalunys
Calxa Catalunya, HEBC- Calyon

Agente de Pagos
Mercadoe Nogociacién
Reg. Contable Valores

Bepositarie Participacionss

Auditores

Caina ¢ Estalvis de Cataiunya

AJAF

3.0, Espachear
Cala Catalunya
Deloitte & Touchs

serie Bominal Clroutacitn {Unitario/ Total} Clase Intereses ;;3%52‘3&?}5;2?::; Amortizacitn ca“ﬁf;“fﬁ;;:ﬁ‘;gi: /s
Pre!miég:gggc? iﬁigmzmﬁén :ztc:::!i Actual Enteiat Fracuendia Bass: A 360 Fre:r;;eia Prixima Actual Enicial
FERIE At 0,00€ 106.000,008 Vartabie - - Aza Azg
ESOR4RE74004 - % 1EO0 1.600 EURIB.3M30,02% Fecha: 24-04-2008 - AAA ARS
Fraferanta /) PassThrough 04308 16(,004.000,00€ 2L 477140 intereses: - 1440 LN RS
BERIE A% 8%2.189,19¢ 100,000,006 Yariable 4. 470%, 24-10-2039 Aza Aag
ES034867 1012 B, 1 9%, 7.332 T334 EURIB.IM+0,14%  Fecha: 24-04-2008 24~[4-2008 BAA ARE
Prafarente/ Pass-Through £%4.113.515,46€ F23.400.000,008 24-114LFF10 Intereses: 100776 € 24-1/477/10 A, A
SERIE AT $00.000,00€ 104,000,008 Yariable 4,480%; 24102039 Aaa Apn
EECFAEEF1020 LR, G0 %e 3.000 3.000 EURIB. AM4(,15% Facha: 24-04- 3008 & gdetarmivinar BAR BAR
Profarente [ Pass-Through 300.000.000,00¢ 30G.040.000,008 2414477740 Intereses: {13744 €  24-104/%/30 BAK AAf
BERIE A4 100.000,00€ 104,000,006 Yariabie £.430% 24-04-2042 Aaa Aznz
EEGIASGT 1038 180, 00%% 000 2.000 BURIE. 3M+0,10% Facha:  34-03-2008 & detarmingr ARA ASA
Preferante / Fass- Through 200.000.000,00€ FO0.000.000,00€ 241747110 Inbarsses: 1115814 24-1/4/7010 ARS AL
SERIE & 100.000,008 100,800,000 Variabla 4,830% 24~10-2039 AaZ Aad
LE034567 1048 1L 00%, 548 548 EURIB.AM+0,30% Fechar  24-D4-2008 A daterminar A A
Mezzaning / Pass-Through 54.8042.000,00€ 54, 800.000,00€ 24-1142110 Intaresas: 117036 € 24-1/4/7/10 A A
BERIE O 100,000,008 A0 GO0, G YVariable 4,930% 28-10-2039 Baad Bagd
ER0345571053 00 518 513 EURIB, 3M-0,60% Facha: 24-04-2008 A determinar j=ttad BEf&
Mazzaning / Paas-Through 51.800.000,00¢ 51.800.000,00¢ RN A0 Intareses: 1245,19€  24-104/%10 BaE BRS
SERIE O L00,000,00€ 100.000,00¢ Variable 2,830% 24-10-3033 Caa Laa
EEOFAEETLO6Y 100,005 255 E55 EURIE.3M+4,50% ¥Fecha  24-04-2008 & determinar (oS4 oo
Suberdieada f Por reducsién 25.500,000,00% 25.500.000,00¢ FA-BIEFTIE0 Imtereses: 2232.03& 28174710 00 [ewe

Fonds feserve

Fotaisn

186,233 518 46C 1.E25.500, 600,000

Opet 1 % mensual constante 3,4608% 0.4815% 8.6859% 0.7 38%%
o anusl eguivalente 5,3618% 5.627a% 7 B207% B.5150%
o etancic et oocian Vida Madia (afios) 5.7 0.71 .58 .58
3 Iy wlar] 114 1 (]
Bonow SERTE AL SRTGHO BMmarizacion epc Amortizacion Finat 24/10/2007 24/10/2007 2440772007 2410772007
ISING ESORABOTOBE o erticin sodonal Vida Media {afios) 0.7z 071 058 .55
i Ligie GrLEALR
g 4 Amortizacidn Final 2471072007 24/10/2007 2400 BT 240772007
o . N ol ¥ida Media {afios) 11.8% 11.52 §.25 1.7
i i) Fa i 3!
Bonos SERIE A2 O BRI Smonizsciin opelens Amartizacion Pinal 24/04/3027 2a/01/2027 24/07/2024 2440172024
IETM: ES034BEFLHAR Bif afgreinis amortizadn oncionl Vida Megha (aBos} 12.4% 12,21 5.08 2.48
7 [
=i R P Amartizasian Final 2470472036 2410472035 B4/04/2036 247042036
o o } Vida Media (afios) 8,62 8.54 815 8,09
£ A i i ; ;
Bonos SERIE AZ o STt amoniacion apciona Amortizacién Faal 246173021 24/01/2024 24710420120 PA/A072020
ISING BSOBABGTION o emitn oocons Vida Media (afios) 842 854 8.15 5,09
in sieroi i -
* pe Amartizacion Final FAOL0T 240172021 24710421520 34/10/2020
con srerc racitn anconat Vids Media (afios) 5.85 5.85 5485 5.85
GHEY e oA ivlgtsd
Bonps SERIE Ad A B 4 100 DR Amortizacion Final 2470842012 2870472012 240442012 2470472012
ISTN: EEOIAEETLO0E o o Vids Madia (afios) 5.85 5.35 585 5.85
Sin glercici: amoriizacién opcional . " i
Amortizacian Sl 2470472012 2410442007 28/04/72012 BAJ04/2013
o et e 2ocon aociona Vida Madia (afics) 1474 14.62 12,44 2.0
; SN SREFCICIO smnriizacidn ONE: N " - .
Banos BENIE & AR BBTzachin opc Amortizacin Final 2470472027 240172037 24/07/2074 247012024
THING BSHRAEETLOAE ) N " , Vids Media (afios) 15.45 15.38 1538 12.87
Sl sieriio amartizanidn epcionat o )
Amortizacidn Final B4FORF 2038 TANBIE039 PN e d i) LT ki)

Este Inforte &3 un complementn 2 & Infirmacion establecida en o Folleto Informative de s Bmisidn de Bonos te este Fondo de Tiaulizacitn,

Undeansente la informanin comuricads por Gestidn de Sctivos Tiulizados, en virtud de lo establecido en o Polleto Informative, se considerars valida 2 los afectos

e pubdicided y difugidn frante a tos thulares de los Bonos o cualesquiers erieras,




Bonos SERIEC

ISTN EROISBET 1053

Honos SERIE D

1570 ESQ34567 1061

Con pjerciclo amortizacion opclonai

Cor gjereicit armortizaciin opoionst

Sin ejercicio amoantizacién opcional

Sin efercicio amortizacidn ppoiona

vida Media (afivs)
Ampriizacin Final
vida Media (aiios)
Amortizacidn Fingt
vida Medis (afios)
Amortizacion Final
vida Medis {afios}
Acortizacion Final

14,74 14.82
2470442027 24/0142027F
15.45 15.35
2440202058 2470212038
1591 15,67
2370442037 2RS0T 20Z7
20,28 2016
24402/ 2058 24£02/203%

ristial; Febrero 2008

24072024
1328
ZAIGRF 2039
13.52
RAFTT 024
19,26
2A0T2038

Hipdtesis WALS (% de pérdida gue sxperimentan las

o) Amorbizacién @ opodn de la Socedsd Gestora cuanda &
oligaeinnes 08 Page de fos tanos pusdan ser atendlidas y canceladas en su tolalided.

Gemeral

Tipe de préstamos

sinare
Saldo Wive
Hadis
Minime
sAxima

#Actunt

34676

1.246.524.061,14 €
128,775,859 €
953,61 €
B16.50%,88 €

Fecha de
Constitucion

-

11,370
1.500,001.510,05 €
131.906,36 €
15,078,16 £
842,461,892 £

Gitime mes  Hitimos 2

Ph's susceptibies da sntrar en Btigio) del 20,00% y WAFF (frecuencia de impago) dal 0,15%..,
importe del principal pendients de amortizar de las Participaciones Hipctacsrias sea inferior

Gitimos 6 Ditinvie X
Tasa Mensual 5 ety |
ronstante G,4508% 0,481 5% 0,5283% 0B
Tasa Anual 2 it
Equivalente 5,39158% 5.6F 7% £, 158%% 7’,‘;-12E _37%:

Hadio Pondarade

Minime
Maximo

 Madie Ponderads
Minimo
dainne

o Aotivo CEDA
Furfoor & afic

Praéstamas Hipptacarios Cajes

Milsor 1 Afio

Préstamos Hipotecarios Tajas TAE

5, 36007% 3,631 3% Catalunya
£, 40I50% 2,4500% Maedrid
£,7790% 5,5000% Cormurida
. .
Balsares
504,14 322,38 Aragén
5,03 28,91 Andalucia
336,00 355,88 .
Mureia
Mavarra

0,02% G,05%
57.71% 58,12%
3,51% U,56%
8,17% 0,19%
41,60% A1,11%

d Valandiana

Otras Comunidadas

53,80
12,48
759
0,42
1,38
1,88
2,92
0,44
3,23

BUmeroe Deuda Vendida " Druda Total
Antigiiedad Participaciones Deggfgﬁ?ﬁ;ﬁgm

Préstamos Principat l Istbereses ¥ Otros E Totat Privcipat E O
Hasta 1 Mag ang 7087880 € 107,838,765 £ 178.717,55 € 5R.802.410,28 € 55.873.288,08 € 33,024% =
e 1 a2 Moses 164 7,298,988 £ 364.448,74 € 231.748,72 € 24,820.143,80 £ 24,0687 442,58 ¢ 23,81%
e 2 a3 Mases 7 54.089,41 € 128.461,28 € 1RAES0,70 € 311.B89.541,53 € 11.943,630.%4 € 11,38% ;
Da 3 a6 Moses 78 FE.504,66 € 193.6586,74 & 270.251 40 € 10.847.960,.38 € 10424 555,05 € 10,41% |
D 6 g 17 Mages g 15, 700,86 € 35.348,74 £ 51.049.65 € 1.203.170,8% € 1.23B.871,75 € 1,36% :
Totales Tis 284,562, 71 € 62275531 C 14, 315802 € 1064.663.226463 C 184,947, 7840 C 109,9@%]

1 Tasaciin solo en Préstaros Hipotecarios

Deuds Totat

antigiedad Partr:;;;ec?;ﬁeg Deuda vendids Mgf:cm?gig‘m "
Pristames principal Intereses y Ores ‘Fotal Principal i Uy

et a4 Mepes 1 [iRele 0,00 £ RIS 8560823 € 65.608,23 € 6,63%
e 2 & 3 Mages 2 123,56 € 304543 € £270,09 € I62.847,29 € 383.881,85 ¢ 3,55%
D 3 g & Mases k3 RS R 12.517,56 € 19.135.35 € 863,706,200 € 57032389 € &, 359
De6a 12 Meses Az BYIFR A6 € 151.058,83 € 708,831,304 £.619.385.98 & 667715844 & §4,06%
e 12 Mases a 2 Ao Fass 2246368 € 58.564,25 € 81.027,93 & 2423.924,95 € 2.446.388,63 € 23,47%

Totnles 9 8808848 ¢ FLEABE LT C 33322485 € 10,335.273,65 € 10.423.362,04 ¢  100,00%

3 Tasaciin solo an Préstames Higotecanios

£are informe € un complemento 3 1z Informacion establedd
Uinicamente fa informacidn comuniceda por Gastion de Actives Tanlizados,

da publicidac v difusion frents 3 los titularas da los Sonos o cualestuiira Tercaros.

5 an ol Follsto Informative de la Emisidn de Boncs de este Fondo de Tiulizaciin,
an virtud de o estableckio an el Folleto Informative, se considerara vatids a los afectos




risual; Febrero 2008

Aekuai A ba genisién

Saldo Intards
Folhuy Mewrdnat Yy MC | % Bonos Wominal Yo M ]
SERIE AL 3, 00%, 4,00€ {1,000 10, 45% 160.080.000,008 8,81% E?}fN?A DE TESORERTS 43.681.568,24 £ 4,33%
SERIE AZ 0, EEY E54.113,515,468 10,48% 48, (8% 7334090000808 B,81% CUENTA AGENTE DF PAGDS 6,00 € ,00%
SERIE A3 I5,32%  BODO000.000,000  1048% | 19,67%  300.000.000,00€  8,81% CUENTA TESORERTA - AMORTI 0.00 % 0,00
SERIE A4 15,55% 200000000006  S048% [ 13,131%  200.000.000,00€  8,81% LEM, DISE, LINEA LIQUIDEZ 161.000.000,50 ¢ 2,00%
BERIE & Ly B4, 800,300,008 5,13% 3,59% 34.800.000,008  5.15%
SERIE ¢ 4, 033% FEB0L.000, 008 2, 02%; 340 S1B00.000,008  L70% pises S
1
SERIE & 1L98%  25.500000,006  000% | L67%  25.500.000,00€ 000%  PRESTAMO SUBORDINADO Qoo oo
PRESTAMO GASTOS INICEALES S006.000,08 € 4, 53%
Fokai LEE6.215.5100.45 € LBZEEGO.000,50 € IMPORTE DISPUESTO POR LN 0a0¢ 0,600
i3 . ¥
AVAL ESTADD- DISPUSSYD SE 2,004 1, 00%
Fonds 88 Reservs 1588% 2E BN 00,008 1. 57% 25.500.000,00€
o
A
Actuat & 18 emisidn Salde Vive Pi's periode an sspera BOUBT IGLATE
¥ B 4 BEE.155,85 €
Périidas Acumulndas Byolutives 8,00¢€ 000 €
. Ratio: {(Baldo vivo GE + Intoreses 4.1058%
Write-DHF Acumulados G € 3,00 € Dovengados)/Salde Vivo Total 4
Revuperackones sobre Wirlke-OfF acursuladas JODE SO0 €
Hatie de mortsidad: Suido Yivo Impagados>94 diss 1 BO7EY% 15, 0009
£ Salde Vive ot s A06%

?v%ﬁﬁ ;g:?demda Frincipai 7 Yalor de Yasscion 77,372 78, 9781% Principal Nogional Letords

-

Racepior ' £ Detorminar %, 141889%

Fagador & Debeemnitar & Detgrrninar

INFORMACION ADECIONAL BR:

Soctedad Gestord;: Gastidn de Actives Tiulizedos, SGFT, $.4. ¢ Fontanella 5-7, Barcalons Tel 93 484 73 36 - FAX: 93 484 73 41 nfofBgst-safopm  www, gat.sglt.info
Ragrstre Gficist; Comsdn Macional det Mercads de Yalores Passalg de Gracs 18, Barcelons

RESPONSABILIDADL COMTERIDG INFORMACTON: Gestitn de Aoivos Titulizados, SGFT, S.A.
Eh m%m‘mmwﬁm

Este informe s un anmslemanto @ la informacitn establecida en i Folletn Informative da |z Bmisin de Bonos de este Fando de Titulizscide.
Uniicasiente i infermaciin comunicads por Gestion de Actives Titulizados, en virtud de 1o establacide e el Follats Informativie, se eonsiderars vilida a os efectos
it pubticiniag v difugidn freca 2 los titdares de ios Bonos o custesquiera tercarcs.
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Titulizados, SGFT, 8.8 200

aida Catatunya Group

Tha wraoints are sepressed i euwros

Dot of Constitution DBFOF/ 2008 Managers territt Lynch, Santander
Insue Dube US/DF2008 Criginator / Servicer Caixa Catslunya
Plstrursamant Date LJLTF006 Swap Guarantee

Managament Company Gastion de Activos TEulizados, SGFT, 54 Paying Agent Calza o Estalvis de Catalunye
Administrator Cabia Catalunya Secondary Market AJAF

Guarknteed Iabarest .

Calea Catalunys

Register of Book Securities 5.2, Espaclear

Interest Swap

Subsrdinated Loan
taad Managar

Caixa Catalunya
Caixa Catalunya
Lalxa Catplunys, HEBC- Cabyan

Depositary
Asditors

Canig Catalunys

Daloitke & Touche

Prisuipal Dutstanding {Unit/ Bonds/Total) Coupon Type e Redemption Maody's / 5 &P/ Pk
mfp?éiﬁﬁ Lurrand - 81 days Finat Maturity e Selginat
Primeity Ty pe Redei. Fagtor Cugrant Original Froequency Base: &F 360 Froquanty Mext wreant vigina

SERIE AL 008 10G.000,00€ Floating R - AaE has
ESQ345071004 ,00% 1.660 1.600 FURIB.AM40,02%  Dabat 24-04-2008 - Ald DA
Serior/ Pavs-Through 2006 LH0.000.000,00€ BA-LAFFILD Interests; - RALFESEIL AAS AL
SERIE A2 89,188, 18€ 1O0. 600,008 Floating 4,470% 24-10-2039 Aay A
ESRI4RETL0L2 85,19% 7.334 7.334 EURIB.IMA4C,14%  Date: 24-04-2008 28082008 AAY AR
Semigr/ Pase-Twough 554.113.51%,46€ 733.400.000,00€ E4-1/4/7/10 Enterests: 100778 € 24-1/4/7110 BAK Al
SERIE A 1D0.806,00¢ 100,000,008 Floating +,480% F4- 102039 And Aaa
ESO345471020 100.00% 3006 3.000 EURIE. 3M+0,15% Dater  34-04-2008 Tes b determined AR AAA
Senior / Pass-Tihvough A04.000,000,008 300.000,000,004 24-3/4/7110 Interester 113244 € 24-17447/10 AAA AhA
FERIE Ad 100,000,008 100,000,001 Floating 4,430%, LTS TR Aaas Aza
RG0S 100, 0% 2000 2000 EURIB.IM+0,10% Dater  24-04-2008 To b determined  &AA AL
Srnior/ Pass-Through F040,000,000,00€ 200.000,300,00€ 28-114f2F10 Interests: 3111981 € 28-1/447/10 Al AAR
SERIE B 100,000,008 109.000,00€ Fioating 4,630% 24-10-203% Aug Aal

EEGIANETIN40 100, GO 548 54 EURIB. 3M4-0,30%  Date F4-034- 2008 To be determined A £

Mezzaniog § Pass- Through 54.800.000,00€ $4.500.000,00€ 24-178/7740 Interests: 117036 €  24-1/4/7710 A A
BHERTE O 100,000,006 100,000,006 Flnating 2,930% 24102038 Baald Baaz
ESUAGEE7L0ES 10G,00% 518 18 EURIB.3M+0,60% Dater  24-04-2008 To be determinest  B8E BHE
Mezzaning{ Pass-Through 51.800.604,00L 51.800.000,00€ 24-1f4/7H10 Interasts: 1245,18 € 24-3/4/7/40 BER nER
SERIE 100,600,006 306.000,60€ Floating £,830% F4e 102039 Caa Can
EEGIAEGT 1081 100, 00% Z58 il BURIE. 3M+4,50%  Date: 24-04-2008 To e determined SO0 L£C0-
Subordinated / i‘g;a ?g_ cash Rezarsg FE80G.000,008 28.500.000,008 2174/ 7/ 10 Enterests: 233203 & 34-3/4/7010 [ 00

vadietion
Totals 1.286.303.539,460  1.535.500.000,000

%4 monthly constant 0,4608% 0.4815% 0.6350% 0.7389%
Option () ¥ annual constant 5,39:8% 5.6274% 7.5267% 7.5150%
0.7 0.7t 0.58 456
ith Option Redemption Average e (years) 24/10/2007 2471072007 24/07/2007 2440772007
FERIE Al WS Qption Redamp Finad madirity
ISTN: ERORASET 1004 _ Buverage e (yasrs) 0.72 . 0-58 858
Withaut Optinn Redemption i ) 24410/ 2007 FAF10/2007 2400712007 2470772007
Final mgdurity
! 11.87 11.5% 9.25 8.7%
With Option Fedemptian Average ifie (years) 2470472077 34/01/2027 2470772024 2440172024
SERIE AT e # Firal mdurity : *
. 4
LIHIN: EROIAREFI0LL Average life {yaars) 12.49 122t 938 .48 .
iWithout Option Redemption ) ) 240472036 24/04/2036 24/04/2038 24/047 2036
Final madurity
" 5,62 .54 2,15 RB.0%
Peith Gption Resempt Average life {years) T4/03/2021 PAfG1/2031 2811042020 FAFLGAIOR0
BERIE A% it Cption Recemption Fisal madurity 103/ /o <
9
E510: EEOBASEF 0RO Average fifa {yesrs) B.62 8.54 Ba5 509
Without Dotion Redemption ) 24/0152021 24/08/2021 24710/2020 241042020
Final madurity
. 388 585 .85 .55
With Dption Redempti Avarage life (yaars} 24/04/2012 2A/04/370132 24/04/2012 24/04£2013
SERIE A% R Recsmption Final madurity 104 104/ /042012 ) *
TRIN: EROIABET 1008 Average life Dyears) 5.85 5.85 585 585
Without Dption Redemption ‘ 24404732012 24/04/2052 280473012 BaF04 E12
Finatl madurity
] 14.78 14.82 1244 12.02
With Option Redempt Average lite {years) 3a404/2037 24014202 2440772004 240112074
SERIE B ih Option Redempgion Final madurity o4/ /01/2027 1077 01/
ISING ES0345E71086 . 7 huerage e (years) 15,45 15.35 13.28 12.87
Withaout Dption Redemption 34/03/2039 241022039 24/02{2039 2440272039

Final madurity

DISCLAIMER: This comrmunication is for formational purposes only, T is not intended as an offer or solicitation for the purchase or sale of any financiat instrument or as an

offictal confirmation of any transsction. Al dets and other information sre not warranted 35 to complateness or acturacy. Additional Information is avalzibia on raquest.

The assumptions wderlaying the infarmation, including structure and coliateral may be modifiad from the time o time to reflect changed drcumstances. Past performancs is

noy Indicative Of fulure returas. The Spanish Offering Circular, approved by the TNMY, is the only legally binding document for this issue.




Average ife (vears) 14.74 14,62 12.44
SERIE © With Option Redemation Final madurity 24/D4/202F 2440812027 DEFTIEORA
I5EM: BEOIASETINLY i Averags life (years) 15.45 15,38 13,28 :
Without Uption Redemptien Ficval rsdurity 24/02/2039 P4/02/2035 2470212039 2470500000
Avarage life {years) 1591 15,67 13.52 ::E 13.@9;
SERIE O With Option Redemption Firal madurity 2440472027 24/01/2027 24£07£2024 24/01/200
I51M: ESTI4BETLO51 4 ) sverage life {years) 20,28 20.16 19.26 ‘1908
Wikhaut Dtion Redamption Final madurity 2410272030 24/02/203% 2402058 200D

Hiphtesis WALS 20,00% snd WAFF ,15%. : ;
oy Amiortisation, at the discretion of the management company, provided the remaining balanca of the principal of the mortgage loans is less than 10.00% of the iritial

paymant ohilgetions arising from the bonds can be pald and cancelled in full, : i

oot of Mortage Loans {Floating Rate} Surrent tast 3 Last 6 Ladt 12

—— Month Manths Months Monthg

Gaperai Current cnstitution - :

Bate Single Monthdy 5 - 5

Margadity (SMM) {,4608% 0,4815% £3,5285% 0,5:%_359 .r'.ss

s L Annust £3918%  5627a%  61585%  7,0065%

wmber 9,676 11,370 Equivaiant (CRR) ™ i ’ e
Dutstanding Balance 1.248.584.061,14 € 1.500.001.310,05 €
Avgrathe Loan 188 F7R.80 ¢ 131.808,48 £
Minimum Gh3.61 £ 15076316 €
Mimxirmue B16.502,88 £ B42.481,42€

Current

B

it mll the

Weighted Average 5, 38874 3,6313%: Catalunya 68,82 =
Minisun 4,4060% 2,4500% Mudrid 12,46 : :
Manh 0% 5,5000% .
P 6,750 " Comunidad Yalenciana 7,59
S 2 Baloaras 0,42
weighted Average 304,14 322,39 Hragdn 158
Minimam 5,03 28,91 Andaiucia 1,68
Blaxion e 336,00 355,88
o Murgia 3,52
| Mavarra 4,44
oo Ackive CECA 3,02%
Euribor 1 570 57.71% 58,12% Rest of Autonomous Reglons 3,23
Frastpmos Hipotacarios Cajes 0,51% 2,56%
Hibor 1 Afia 8,17% 2,45%
Préstamos Hipotecarios Ca@as TAE 431,850% 41,119

Mumber Mortgage Mature Debd -
Aging Participatia’;msg Rewnsining Dot te Total Debt
Primcipal Entarast and Others Totsls Mature Brimipat E

Up i 30 days 389 70.878,80 € 107.838,75 € 178.FI7,.55 € 55, 502.410,28 € 55.675.489,08 € 53,29%
From 1 to 3 months 164 BEAHB08 L 164,449, 74 £ 231.748,7% € 24.920,143,60 € 24,987 442 58 € 23.81%
Fraim %t 3 months B 54.08%9,41 € 128,461,239 € 182.550,7¢ € 11.889.541,83 € 313.943.830,94 € 11,38% ¢
From 3 o & months 78 76,594,586 € 183.655,74 € L2140 € 10.847.960,38 € 10934, 855,85 £ 10,419
Friovm & 0 12 months k] L5.700,85 € 348,75 € 51,049,865 € 1.203.370,89 € 1.218.871,75 % 31,16%

Fotals Fig 284.862, 7L € GAR.755,3. € B14.318,02 C 194.663.226,.69 € 104,947 789,48 &m,ﬁﬂ%@:
1y Valustions exglusively for mortgags participations,

s
Humber Mortgage Mature Bebi . Toip! Bebt
Aging Participations Rema:;g;zr?m L
Principal ! Interest and Others Totwls ripcipsd i By

Froem 1 to 2 months G004 0,00 ¢ Q00 € 65,608,203 € H5.608. 23 & ,63%
Frim I o 3 months 1.234,56 € 204843 € 4.278,88 € 36264729 € 363.881,85¢€ 3,45%:
Fram 3t § months 651770 € 1251756 € 18.135,35 € 863.706,20 £ AI.323,85 € B,3%%%
From & 1o 12 months 4% BPFTZAS € 151.058,23 € HIB.A3L,E L (51938598 € 6.677.15844 € B4, 165%:
Fraom 12 months o 2 yvesrs 20 F2.463,68 € S8.564,25 € 81.027,23€ 2423.904,85 € 2.446,388,63 € 23,47% :

Totals 70 88088499 € 235,186,517 € LA IFEG6E ¢ 10.335.273,65 € 10.423.362,54 € AR O0%

1 Valustion axclisively for mortgage participations.

BISCLAIMER: This communication is for informational purposes only, 1t 18 not intendad as an offer or solicitation for the purchass or sals of any financial instrument o asan
official confirmation of any transaction. Al date and other information are not warrenied as to completeness or acouracy. Additional information is avalaible on reguest,
The assumptions underiaying the information, Inchuding structurg and collsteral may be madifisd from tha time to time to reflect changed circurnstancss. Past parformance is
net ndicative OF future returns, The Spanish Offering Circular, approved by the CNMY, & the only Jegally binding dotument: for this lssus. : :




port, February 2008
lizados, SGFT, 5.4
Ce‘s_iﬁ_éé Ga't_ai:unya Group

Lurrent Ay Issue Date Balance T —
S Pinbes Hmning s LE % Notes Mol U CF

SERIE AL 1,00% GONE 0,00% 10,49% 160000000008 581% Gunrantecd Tnterest ¢, 42.681.56%,34 ¢ a,33%

SERIE 82 50,86%  GB431L51946€  10,48% 48,08%  TIZA00.000,00€ §,81% Treasury acoount (Paving Ag} aoge 6,00

SEREE A3 23,328 300000000006 10.48% 19,67%  H00.000.000,00€  8,81% Repayment account 000 8,000

SERIE 14 15,55% 200000000066 10,48% 1324%  I0.000.000,006  8E1% Liguidity Line {Limit) £654,000.000,00 € ©.00%

SERIE B i, 26 54,800.000,00€ 8,13% 3,59% 54.800.000,00€  5,15%

SEFIE < 4 03% ST 800 000,808 2,02% 3.40% SLB00.000,006  L70%

SERIE LIS ZS.00.000,000  0,00% 1,67%  PES00.0EGO0E  000% Subordinates Loan &40 ,00%
Othrer 500.006,00 € 4,33%

Tetaks LGH.2IBFB A8 1.525%.500.000,00 C Amount of the Liquidity Line 800€ ©,00%
Ganeralitat Guarantee 800 € 0,10%

Ruseren Fuady 1,868 E5 B GO, 00E 1,567% 25500000008

R
Eurrent AL Tssue Date g;a;;;;pai Gustanding of forbearance 60.387.361,49 €
Curmdative outstanding losses 0,008 0,00 € Entarast 282,158,558 €
Cummsuiative N " Ratle: {Dutstanding PP + Interest) / .y
utgianding Writa-Off Hao e o00g Total Gutstarnding 4, 1068 %:
Lunndative sutstanding Write-OF rocowery 004 aong
Principal Quistanding With arrasrs»80 days / &
Frivcipal OGubstanding TBU7E% 8,0000%
Wabghted Average of LTV Distribution o VRTINS FR,5781% Notional Principal Inberast
Baceiving Yo be detarmined 5141 8H%%
Paying Te be determines To be determined
ADDITIOMNAL INPORMATION:
Sanagement Company: Gestidn de Activos Tiulizados, SGFT, 8.4, of Fontanefta 5-7, Barcelona Tel, 93 484 73 36 - FAX: 53 484 73 41 info@gatsoftonm www.gat.sgitinfe
Ohclal Register: Comisidn Naciuna del Mercado de Velores Passely de Gracis 16, Barcsiona
H‘EEORMA'&R’S&Q@NT&NY RESPOMNSABILITY: Gestidn de Actheos Titulizados, SBFT, S.4,

THE EXELUTIVE DIREETOR

& 5

DEGCLATMER This eomrmunicstion s for informational purposes anly, it 18 not intended as an offer or soficitation for the purchase or spie of any fmancial instromant or 8 an
officip confirmation of any transsction, A¥ data ang other Information sre aat warranted 85 to complateness or acnuradcy, Additional information is avalaiie on raguast,

Thie assurnptions underaying the information, induding structure and collateral ray be modified frorm the time o Dime to reflect changed droumstances, Past performante is
aob wlicative of futtes refurns, The Spanish Offering Circular, approved by the CNMY, is the only legally binging document for this issus,





