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Laixa Cataiunya
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, 3P Meorgan, Hatitiz,

LRSS Invastroent Bank

Ceixe Catalutrya

Caixa o "Esladvis de Tatalures

AEAT

.00, Espackear

Calya Catalanys

Drelottte & Towche

Nominal Circulacién (Unitarso/Total) Clase Intereses xﬂ%g‘:ﬁf&g:&ﬂ Amortizacion Caliaciin Maaty s/
Serie 942 dias
Prelatiéﬁ?gi‘gg ;‘:: etizacidn i?::f:;f Actual Enicial Frecusncia Base: A/ 350 Fre':: T:r‘}cia Préxima Actual Eniciatl
SERIE &t 23268 510 100, 400,008 Variable 5,0303% 17-05-2059 ATE LR
ESD345872007 23,37% 2,400 2.000 ELIFYE. 3M+0,04% Fecha: 15-10-2008 15-40- 2008 ARA FAL
Prefarente / Pass-Through 45.531.020,00€ 200.000.000,002 18-1/4/7/ 10 Intereses: 297,45 € 15-1/4/7410 Pl A,
SERIE A2 100.000,00€ 160.000,00€ ariable 5,093% 17-01-2054 Aad Aza
EROIQSETI0L0 100, 00% 10.832 10.832 ELRIB. 3M+0,13% Fecha: 15-10-2008 - ETE) L
Fraferenta / Pass-Throucgh LUE3Z0G.400,008 1,083 200.000,006 15-1/4/7/40 Interases: 1301 54 €  15-1/4/7710 AR BAA
SERIE AZ 100,000, 00 10660, 0300,00€ arishie 0,123, 17-01-2050 Ran A
ESQ345672028 140, 0%, L0000 2000 ELRIE, 3M+C,16% Fecha: 15-10-2008 #A determmingr F-EY-) T
Prafiarente [ Pass-Yhrgugh Z00.000.000,00 200.000.000,00C 15-144/7/50 Intereses: 130921 € 15-3/4/7/i0 Al BAL
SERIEB 100,000,008 100000, 20 Warigbte 52250 17-{rt- 2004 Al Azl
E20345672038 100,00% 528 BIE ELIREE, 3M4+0,26% Fecha: 15-10-2008 & derermitar B A
Mazzarvinge f Pass-Through 52.800.800,008 52.500.000,008 18- Ef4f7710 Intereses: 133477 € 3G-10407010 £ Fot
SERIE RO OO0, 038 100:.000,00 Variabla 5,463% 17-91-26150 Baad Taad
ESOI45672048 106,00% G40 S EURIB.3M+0,50% Fecha: 15-30-2008 £ detarminay fadatd it
Subnrdinasz f Pass-Thriegh 64 000,900,008 £54,0006.000,00¢ 1517447110 Intereses: (396,10 € I5-1/4/F 10 BEE BHEE
SERIE [ 108.304,00¢ 100,000,004 Wartatie &, 4630 17-01-2080G Cead Crsd
ESD345672051 100, 000%, i) 280 ELRIE, 3M+4,50% Fecha: 15-10-2008 A deterrminar [ty CU-
Equity / Par reduczidn Z8.000.000,908 2B.000.040,00€ 15-1/4/7/10 Intaresas: 241832 ¢ 15-1/4/7/10 e o

Fordn Reserva

Totales

5.474.531.920,00€

1.628.000.000,00C

Opeisn (o % mensual constante 047 26% [ 4581%, Th6F32%: 073970
o anuasl equi B.ERE0G H.BLBEY, 7.0030% R ta
& . P X . Vida Media {afigs) 1.4 097 0,85 076
on FLitED & el 18] ” = -
Boros SERIE A1 Rt MArzaCan epciona Amartizacion Final 15/01/2008 15/01/2069 16/10/2008 15/07/2008
ISEN: ESQ345672002 o o ) Vida Media (afios) 1.00 0.97 .86 o.7%
Sin efercicio amurtizacién opciprat ) s
Armortizaciorns Finat 15/01/2009 154017 2009 150403008 LEFOF B
o iercici - . | Wida Madia {afios) 1119 16,88 g8 e
Gt E3STCICID arrartfzacian opcian. ; -
Bonos SERIE A2 ’ fRaLIAn opciana Amortizacion Fial 160412023 15/01/2029 1510772027 BT HS
ISIN: ES0345672040 o o ) Vida Media {afios) 11.54 15,23 1308 8.74
Sin ejerdicio amortizacion opcional . .
Amartizacion Finat 1&/07/203% LSHI7/2035 1B£103/2034 L IV
Con siern sartizaci ot Vida Media {afios) 7.95 704 F.ag 5.0%
1 2]@ITICHE Sy 1230 O; Lol§}
Bonos SERIE A% e aeion apciane Amortizacin Finat 17/64/2017 1740412017 137042087 1THAFEOLT
ESIN: ESR345672028 o o ) Vida Media (afins) 7.95 7.94 7.95 8.0%
Sirs sdercicio preartizacidn opeicnal . -
Amurtizacicn Final AFIG4/ 2057 1440473017 17047 LT LEOe FULT
Co sisreic chncid onal Vida Mediz {afios} 1559 15.57 1417 1358
FLICI0 @M OFLEgcian spciona
Bonos SEREIE B 4 e Arsprtizacion Fingl 16/04/ 2029 1540172009 ISHGTsAGR 1B/CRF2028
ISIr: ESO345672036 o o ) vida Media {afias) 17.26 16.93 1570 14.33
Sin ejercicio amertizacién apcional ) - -
Amortizacitn Final 15/07/2036 1540772036 15711072035 LB/1/3035
Con ejarcici rzeis . Wida Media (afios) 15.89 15.57 i%.17 12.58
sy ACIG Bmattizacisn opcionai
Boanos SERIE ] pet Armortizacion Final 3604 Mk 1540152022 157672027 IEOFI02E
ISIN: ES0345672044 o o, N Vida Medis (afipg) 17.50 17.18 15,00 17
Sin ejercicin amartizecidn apeional B
Arsartizacion Final 15/04/ 2037 1570472037 15/ 2037 18FGEIGE7
Con ejereicis amdrizagion antional Vida Madia (afios) 15,88 1658 15,20 1345
rtizacif eyt
Bonos SERIE D pe Amortizacidn Fingf 15/0472029 150172024 YRR LSHIPE RS
ISIN: ESQ345672051 ) . R ) WVida Media [afiog) b ] 14,71 13,59 1743
3in gfercici smartizacidn opcionat ) -
AMOrLizacisn Final 15/04/2037 15/04520%7 15504/ 357 1A 3037

Este iafarme es un complemento & la informacdn ast
Uritismente i informaciin etmunicads por Gestidn de Activas Tiuhzados,

e pubdicidad v difusian freete 3 bos telares de los Boros o cualesipiera TEICers.

ablaclda en o Folieto Informative de |a Emision de Banos de esta Fondo de Titalizacian.
en virtud de jo establecido en ef Folleto Infarmativo, se considerara valida a log efsctes




- Ieforme Mensual, Jutio 2008
i de Actives Titulizados, SGFT, S.A
' Grupo Caixa Catalunya

Hipatesis WALS (% de pérdida que sxpanimentan |33 Pi's suscentibles de entrar en litigle} daf 20,00% y WAFF (frecuencia de impago) del 15,00%:.
u Amortizacian @ opclan de i Socledsd Gestora cuande o importe del princpal pendiente de amortizar de las Participaciones Mipotecarias sea inferior al 10,00% del micist y todes las

phliganonas de page de tos banos puadan ser atendidas y cancetadas en sy tolahidad.

i

Tipo de préstamos

Dimo mes  Uifimos 3

Ultimos & Uitimos 2 Histérica
Facha de
General A
i Actual Constitucitn Tasa Mensual g pozg, 073079 O5724%  0,4726%  0,4981%
Constante ! ! ! ’
Tasa Anual g onyne  8,5204% : 26
. ) 3 B,6518% 5,526 % 53,8166
Kimers 5.674 10,535 Equivalente i
Salde Wivo 1.437.106. 583,12 € 1.600.006.048,35 €
Maidiio 148,266,509 € 150,434,959 £
rinimc 372399 ¢€ 15.043,34 £ :
Miximo 1.454,886,93 £ 1.562.669,08 € R
i o Actuat Fecha
B Gt i Constitucion
Meilio Poaderato 8, E57EY 4,4261% Catalunysa 0,11 70,49
Minimmio 3. 90B0Ys 2,8500% Madrid 17 55 1233
Maximo §9700% 3, 7500% Comunidad Valenciana 7,52 7,62
: Balaares 0,44 0,43
Madio Ponderado 322,89 337,37 Araghn 175 1%
Minima 5,03 21,82 Andalucia 1,83 1,89
Méximo 458,01 475,79
. Menria 2,44 204
fiies : Navarra 0,84 @82
Tipe Active CECA 0,03% 0, {32% !
' ' Otras C 3 3
Euribor 1 8o 51,82% 52,584 omunigade 03 33
EURTBGR 1 AfiC B.OLE. 4,028 ,00%
Fréstamos Hipotecarios Cajas 9, 18% 1,19%
Mibor 1 Afe 9,131% 0,13%
Préstamas Hipotacarins Cajas TAE 47 858, 47, 8%
Tigo Aotivo CEC A TAE 0,01% 0,01%

Nimere Deuda Vencida N B
Antigiiedad Pactigme Deuda Pendiente suda Fotal % Dewda Total/
Pra Principil | Intereses y Diros Total vendimianto Principal I B vator Tasacibn
rHasta 1 Has 503 101,740,431 € 195.860,84 € 297.731,25 & 90.586.584,50 £ o0 GHE.354,91 € 47, 36%: B2 EEE1Y
a1 a2t Meses 258 115.604,19 € 330.959,68 € 457 565 B7 £ 47 470,173,154 47 588, 7FTATE R ES 56, a1 0%,
[e 223 Mesas 123 B2.553,089 € 268,387 95 € 35094104 € 2223259940 € 2231515243 € 11,65% 26,5445%
[e 3 & 6 Mezes 140 162,595, 74 € 534,905,156 € BOY.500,30 € 37.257.536,00 £ 27.420.431,74 € 1,325 D2, 4042%,
De@e ld Meses 18 29.742,88 £ 943.754,22 € 129497, 10 € 31361.980,20 € 3391, 723,08 € 1.7 7% B7,5585%
De 12 Mases & 2 Afies 1 1,065,686 € 371543 & 4. 781,29 € 55.674,28 € 67.7405,14 € 0, 04% 58,3326%
Totales 1.043 494.332,17 € 1.443.683,28 C LS38.01545 € 190.975.547 56 € 191, 369,878, 73 € 109, 00% BS,4302%

o THSACIEN soho en Prestamos Hipotecanos

Antigisedad Part{fg;"a?iznes bewda Yencida l}el:ma pendiente Deuda Total % Deuda Totat/

Bréstamos principal toereses y Otros Tora vencimiaento Erincipal I S Valor Tasacién (1
Hasta @ Mes 2 0,00 € 0,00 e 4,00 € 238.905,67 € 238.905,67 € i, B TOE433%
D laldMeses 1 0,00 € 0,00 € 000 & 126.100,34 € 126.300,34 € &,42U 05 4590 %
De 2 a 3 Meses 3 1.241,44 £ 4.282,42 € 542366 € 566.538,76 £ SH7.6HL 20 € 1, 859% 52, 31968
e 3 @ 6 Mases 25 22.167,86 € 7618288 € 98.330,7+ € 4.5948.661,17 £ 4.970.829,031 € 16,5605, 92,7345
e 63 1d Meses 98 153.637,27 € 50083903 € 654.576,30 & 19,256,294 7B € 15.449.932,05 € £4,70% I, TRE40
e 17 Meses g 2 Afias 25 40.003,60 € 118.124,79 € 58,128,300 € 4 627.914,53 £ 4 BEF 918,13 € 15, 55% 92,4964
Totales 154 216950, 87 € 699.509,12 C 916,459,239 € 29.804.416,25 € 30.021.366,42 € 100,00% 93, 7997%:

1 Tesarion solg en Préstames Hipolecarios

Este imforme 5 dn complemente @ ks informacion establecids en of Folleke Informativa de lz Emisién de Bonos de aste Fondo de Tiukzartsens.

|iicamants ke mformacan comunicads par Gestign de Ackivos Titollzados,
de publicitat y difusion frente 3 los titutares de los Benos © cualasguiera tercercs.

e irtud de |0 establecido en el Folfeto Informative, se considerard valida 2 los efectos



Actiaad A ) emision
Yol N i U MC %o Bonos Norminal W MC

SEMIE AL 3,18% 46.535.020,008  10,01% 12,249% 200400000006 2,05%
SERIE AZ 73,46%  3.063.200.000,00¢ 10,019 £6,540%  1.083.200.00D,006 2,050
SERIE A3 13, 56% 200,200.000,00¢  10,431% 12,79% 200000, 000,006 5,05%
SERIE B 3,58% 2,800,000 f0¢ B, 3% 3,24% 52.800.000,00¢ 5,75%
SERIE C 4,340 4. 000,004, 00€ 1,94% 3,93% 64 000.000,008 1, 7%%
SERIE & 1,90 280090000, 00¢ 0,00% 1,728 20.000.000,00€  4,00%
Tatal 1.474.521.020,00 € 1.628.G00.400,00 C

Fondo de Reserva 1,90% A8.000,000, 60¢ 1,78% 28.000.040,00€

. Informe Mensual, Jufic 2008 281F
Activos Titulizados, SGFT, $.4 :

Grupo Caixa Catalunya

Salde Interds

CUENTA DE TESORERIA

IRE1TA4F, 198 4,08
CUENTA AGENTE DE PAGOS G008 o
CUENTA TESORERIA - AMGRTIZACIGN [l W o
LM, ISP, LINEA LIQUIDEZ SO08 o

PRESTAMO SUBORDINADO

Goge o
E34.504 24 ¥ 4 G6%;
ROGE o0

PRESTAMO GASTOS INICIALES

IMPORTE DISPUESTO POR LINEA DE
LIQUIDEZ

AVAL ESTADO- DISPUESTO SERIES Al {6}

D0 L &,007%
Y A2 [(G)

Actual A la ermisidn
pérdidas Avumuladas Evalutivas 0,00 £ 00 £
Wribe-0Off Acumuladas 0,00 e 1,00 £
Recuparacionas sobre Write-Off acumuiadas o0 e A £
Ratia de thoresidad: Saido Wive Impagatdos>80 dlas 4,2377% BRI e
/ Salde Viva Total ’ !
g;e‘fdé?;g?derada Principal / Valor de Tazacion 80,6473% B1,6561%

Fecha

Mamero de darechos de crédito adquirides

Principal derechos de crédito adicionates

Acumulade de adguisiciones

Ndmero de derechas de crédito adquirides

Principat derechos de crédito adicionalas
dxitria 5icion

ENFORMACION ADICIONAL EN:

Sacledad Gestora: Geston di Activos Titulizados, SGFT, S.4.

Salde Yivo Ph's paricdo en aspara

§5.315. 274,54 €

Intereses Devengados LI SEREEE
Ratio: [(Saido vive GE + Intoresas 5 AEEY

Devengados}/ Salde Vive Total

ntecdy

Principat Mocional

Recepior

A Deatermies B, PHE RN

Fagador A Determings A DRl minEs

| of Fontanella 5-7, Barcelona Tel. 93 484 73 36 - FAX: 93484 7141 info@gat-sgftcom www, gat. saft.nfo
Registro Ofictal: Tomisidn Macional del Mercads de vaiores Passeig de Gricia 16, Sarcelona

AL CONTENIDG INFORMACTON:

Gestion de Activas THulizados, SGFT, 5.4,

Este inforre 25 un complemanto a la informacidn establecida en el Folleto Informative de b Emision de Bonos de este Fondo de Titulizacion.

unicamenta la informacids cormunicada

por Gestidn de Activas Titulizados, en virtad de lo establecido an of Faller Trformativo, se considerard vakda 3 ks sfectos
the publicidad v thfusion frente & jos tin

ares de ios Bonos o cualesquiers terceros.



“Monthly Report, July 2008
estion de Activos Titulizados, SGFT, S.A
L gaixa Catalusya Groug

The amounts are expressed in surss

Data of Constitution 0%/03/ 2007 Managers Caixa Catalunyn, JF Margan, Natidis,
Issue Pate B0 2007 UBS Mvasirnent Bartk
Bisbursement Date 15/03/200F Originator f Servicar Caing (ataliiya

Swap Guarantee
Paying Agent

Manzgemant Company
Administrator

Gastidn de Activos Titulizados, SGFT, S5A
Caixa Catalunya

Caixa ¢ Batatvis da Catatunya

Guaranteed Interest .,

Interast Swap

Caixa Catalunya
Caixa Catalureya

Secondary Market

AIAF

Register of Book Secarities

5.C.L.V. Espaclear

Laixa Catalunya
Defoitte B Tourhs

Subordinated Ltoan
tead Manager

Depositary
Auditers

Caixa Catsiunya
Caixa Catatunya, 3P Morgar, Natixis, LFBS

Investrnant Bank

principor utstanciog (Onit/vonds st | Coupontyme | Riireedpenes, | Redemption |MomvE/Sm /i
Class a2 days 5 _
pri‘,riti?(;’;::: aidempn c;:,:z;:.t Current Original Frequency Base: A7 360 ﬂ:f;q":?‘:lgﬂf Rext Currant  Qriginat

SERIE 21 23,268 B 143,000,006 Floating 5, 0053%: 17-01-20%0 AT Az
ES0345672002 23,275 2,000 2.0 EURIE. 3M+0,04% Date:  15-10-2008 15180 2005 AAH BB
Seniar{ Pase-Through 46,531 (124,006 240000000, 008 1517457710 Intevests: 297,46 € 15145750 LEL AAL
SERIE AZ 100,000,008 100,000,006 Floating 5, 0935, 17-(3-E0S0 A Adis
ESE45672010 100,30% 14.832 1832 EURIB.ZM+Q,13% Dates  15-10-2008 ELE EAS
Senieef Pase-Throsgh 1.083.200.000,00  1.082.200.0080, 0406 15 LAHTIL0 Enterests: 1301,54 € 1517477710 Ak LR
SERIE AZ L00.000,00€ 163,08, DHHE Flgating 5, 123% 17012058 EEE han
ESO34SaTEIZR 100, 05, 2.000 2.000 EURIB.ZM 40, 18%  Dater  15-10-2008 To be deterrined A48 Al
Senine f Fess-Theough Z0.000.000, 308 FO0.0G0,000, 00E 15174474103 Intarests: 130921 € 15-174/7/10 AR A
ZERIE & 10,000, D0E 10404136, 130¢ Flpating 52230 LF-{L- 2058 Aad Az

ES03456 72056 1060,00% 538 525 EURIB. M+, 26% Dater  15-10-2008 To b deteremingd A &
tiezanrane f Pass-Through 53 800,600,008 52.800.0040,008 1510457410 Interasts: 133477 €  15-104/7/10 & dep
SERIE § 100,000, 00€ 100,900,008 Fhoating 5 263 % 17-04-30540 Gaad Bl
ERO3A507 2044 104,00 G4 540 EMREB 3M+0,50% Dater  15-10-2008 T be determead  BSS BEE
Subrilingted / Pass-Timugh £4,000.000,00€ £54.004.6040,00€ 15 1/477/10 Interests: 139610 €  15-5/4/7710 BER BEE
SERIE D 150,000,508 100, 000, T0E Frosting 9,4630% 17-01-2050 Caal wer-x]
ESQ34557 2151 100, 00% 280 280 EURIB. 3M+4,50% Datar  15-10-2008 Ta be determined  SUT- -
Bruity f Due o cash D800 B0, 00E 26,000, 000,006 15-17/4/7/10 Intorests: 241832 & 15-174/7010 [anlss [l

Resarve reouction

Totals E474.534.020,00C

1.628.000.900,000

R

il
o monthiy constant .47 26% 0.4981% 2.60F2% 0.7
Qption ¢ %0 annual constant 5.5260% S.8166% 7 A H 552445
. .97 .86 0,75
With Gption Re " Average life {years) 1.00 50773008
" 51 i
SERIE A1 th et =mation Fingt madurity 15/01/2009 15/01/200% 15/10/2008 5o
e
ISIN: ESG335672002 _ Average life (years) 1.00 0.97 .86 B
Withaut Optian Redemption ) ) 15/04/2002 15/01/2009 15740y 008 LB 2O
Finat madunty
. 10.88 T.567 B.3%
With Cption Redemgts Average I (years) o < & 720
SERIE A2 ith Gption Redemgtion Fiat maducity 16/04/20249 15701/ 2628 15/0F 2027 157077 2077
ISIN: ESHRASE72010 _ Average e (years) 12.54 1123 10,65 B.r4
witheut Uptitn Redampticn ) . 16/07/2035 15707/ 2038 162072034 LGS
Firsal radurity
. 7.94 785 2.3
With Option Redermpti Average fie (years} s T4 R 1704, ;J 7
SERIE AZ ¥ ption Redernption Final madurity 170442017 170472017 ARy I ; FEIL
ISIN: ESG345672028 _ _ Average ife (vears) 7.95 7.4 795 Bos
Without Uption Redemption ) ) 170412017 14/04/2017 1704/ 2017 LPINAf LT
Final madurity
. 14,17 5
With Option Red ) Average lite (years) 13.89 1357 ii :_78 .
SERIE B ith Optios Redermption Final madurity 16/004/ 2028 15/G1/2029 3E0TI203F 1507202
. e
1SEN: ESO345672036 whout Ootion Redemns Average lifs (years) 1726 16.92 £5.70 ?"ff’ -
ithout iont Redemistion 2038 iGN
s 1 Final madurity 15/07/2036 15/0712036 157107 1S/
. 15.57 14.17 358
With Gption Redermti Average life (vears) 1538 : 1? .
¥ 1630 e A
SERIE C P ptian Final maturity 16/041 2029 1540172029 1GG72027 SIS
ISIN: ESO345672049 . . . Aversge We (years) 17.50 17.18 16590 1474
Without Dption Redeniption 15/04/2037 15/04/2037 157041 2007 SL/04£ A0

Final madurity

DISCLAIMER: This commurcation is for infarmationat purposes anly, it is net intended a8 an offer or solicitation for the purchase or sale of any fnancial mstrument o 38 an

_ofﬁc;al car';fs‘rfnatisn of any :ransat_:tion_ All data and other information are not warranted as to completeness or accuracy, Additional information is avelaibie oo request,
Fhe assunations wnderiaying the infarmation, including structure and collaterat may e madified from the time to time to reflect changed circumstances. Past performence is
ral indicative of futere returns, The Spanish Offering Sroular, approver by the CHMY, is the only legaily binding document For Hhis issue.



' Monthly Report, July 2008 mg §m
& Activos Fitulizades, SGFT, S.A

Caixa Catalunya Sroup w§ F

) ) ) Avarage life (years) 168,88 16.58 1520 13.56
SERIE O with Optian Redamption Final madurity 15/04/2028 15/01/2029 150742027 15707/ 2025
1SIN: ESO3A567205E _ _ . Averaga life (yezrs) 19.0% 19,71 1852 17.03
wishout Option Redemptian Final madurity 150472037 15/04/ 2037 15/04/2037 15/D4/2037

Hipatesis WALS 20,00% and WAFF 15,00%,.
&) Amortisation, at the discretion of the managemant company, grovided the remaieirg Delance of the principat of the mortgage foans is jess than 14,00% of the inidal armaurt and &8 the
paymant ohiipations arising fram the bonds can be paid and cancelied in Tulk

Pool of Mortage Loans {Figating Rate) Currant Last 3 Last & Last 12 Historical
. - Metth Manths Manths Months
Genegral Current St "
Date Single Monthly . . ]
Morgatity (SMM) 3,6032% 4,73%7% 05721 % 21,4724, 01,4951 %
i
Anrwal 7,0030%  §,5244% 5 .6578% 5, 5260% LER
Nurmber 3674 10.635 Equivaient {CPR} ~ PR ' o SBIE%
hastanding Ealance 1.437.106.583,12 € 1.500.000.048,35 €
Average Loarn 148,266,093 £ 15G.4534,9% &
MIninuim 3733.5%¢ 15.043 34 €
Maximum 1.454.686,93 € 1.562.605,08 €
. .. Current Canstitution
rate
Weighted Averags 5,6576% 4 4261 %% Catalunya 70,11 70,19
Mirrirraen 3,59980% 2, 8500%: Madrit 12,53 32,33
M. 0%, 8, 750 . .
aximum 6,9700% i Comunidad Valenciana 7,52 742
Bateares 0,44 4,43
Weighted Average 322,99 337,37 Aragérs 1,25 1,25
Miwiraum 5,03 21,82 .
! Andalucia 1,83 1,82
Maxdrmiun 459,01 475,79
Muscia 2,44 2,34
o . Navarra g,84 4,52
Fipo Activi CECA 0,68% 0,02%, -
Eonbor § 80 51.82% 52.58% Rast of Autonomous Regions 3,05 3,13
EURIBOR 1 ARG B.OLE, 002% G, 00%
Préstamos Hipotecarios Cajas 0,18% G, 199
Mikor 1 ARG G,11% 11,12%
Préstames Hipotecarios Cajas TAE 47 85 47, 08%:
Tips Active ©.6.0.4 TAE {3,01% {3,01%

CE

Debt
Aging ““'_":fmr Hortgage Mature De Remaining Debt {n Total Bebt %a Loaw to Value (1)
Principal taterast and Others Totals Mature Principal [ B

Up ta 30 days 503 10177041 € 195.960,84 € 297 731,25 € 20.586, 584,50 € 90.688.354,91 € 47,35 % 82,8231%
From i te Z months 58 116,604, 19 € 340.959,68 € 457.563,87 € 47 47017318 £ 47 586 7F 3T E 24, 85% B6,9919%
From 2 &3 3 months 123 B82.555,08 € 268.387,95 € 350.841,04 £ 22.232.599,40 4 22.315.152,40 £ 11,65% B6, baat
From 3 1o & manths 140 152.595,74 € 534.305,16 € 627,500,390 € 27.257.536,00 € 27.420.131,74 € 14,32% 92, 41042%
Frem &t 12 months 1B 29.742,86 € 9075422 € 139497, 1G4 3.361.980,20 € 33972308 4 L FT% 87,9589%
Fepm 12 months to 2 yesrs 1 16586 € 301543 € 478129 € 66.674,28 € B7.740,14 £ 2,04% 6, 3326%

Fatais 1.043 494. 332,17 € 1443683, 28 € 1.938.015,45¢€  190.975.547,56 €  191.469.879,73 C 106,00% B5,6352%

o Valuations axclusieely for martgage participations.

Number Mortgage Mature Dabt - i Total Debt °
Aging Participations Mat;rl:abt o Yo Loan to Walue o
Principad Interest and Others Totals Principal | e

\p 1o 30 days 4 0,00 € 000 2,00 € 23056V E 238,805,567 € {3,80% T0,8433%
From 1 to 2 months 1 0,00 £ 0,40 £ 0,00 € 126,100,334 € 126,300,334 € 3,420 G5, §504 %,
From 2 ta 3 months 3 1.141,44 £ 4. 282,42 £ 542386 € 566.539,76 & S67.6888,20 € 1,8%% GF, 3196%
Fromn 2 ro B months i) 2216786 € 75162868 ¢ 98,330 74 € 4.548.661,17 € 4.470.828,03 ¢ 16, 5% G2 A 3aR%
Fronm & ke 12 monghs S 153.637,27 € 500.939,03 € 654.576,30 € 19,256, 244,78 € 15.445. 032 05 € G, P G4, FRka,
Fram 2 months ko 2 years 25 4000360 € 118,124,799 € 15E8.128,39 € 4.627.314,53 € 4,667 918,13 £ 1%,55% 92,4955%,

Totals 154 256.95Mh17 C 699.509,12¢C 916.455,20 C 29.804.415,25 € 30,021,366, 42 € 100,00% Q3,77

1 Valwation exclusively for morigage participations,

BISCLAIMER; Tris cammunication is far informational purposes only, it is not intended as an offer or sotciation for the purchase of sake of any financial instrumeant or &6 an
ofFicial canfiermation of any transattion. Ak date and ather information are not warranted 38 to completensss or scouracy. Additionat informiation is avalaible on redguest,

“the assumprions undedaying the nformation, inciding structure and colateral may be maodified from the time o tme reflect changad circemstances. Past performance is
nat indicgtive of future retuens, The Spanish Offering Circuiar, approved by the CHMY, is the onty tegally binding dogument for this issue,
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Current At Issue Date Balance Trtaragt
% Hotes fominal % CE %o Notes Naminat % CE ASEEET
SERIE AL 3,16% 465.531.020,008  10,01% 12,2%% 2000000405, 00 9,05% Guaranteed Intarest C. IB.E1T14TA0 0 4 56Y%
SERIE A2 73,46%  1.OB3I00000,00¢ 10,0t% 66,54%  1.063.200.000,00€  9,05% Treasury account {Paying Ag) 2,00 £ 2.80%
SERIE A3 13,56%  200.000.000,00¢ 10,91% 12,28%  200.000.000,00  $,75% Repayment accourt OO0 £ 00
SERIE B 356%  52.800.000,006 6,36% 324% $2.800.000,00€  5,75% Liquidity Line {LimiE) BETE 00
SERIE © 4, 34%: 64,000.008,008 1,945 3.93% b4.000.000,00¢  1,75%%
SERIE O 1,50% 28.4500,008, 008 1,00% 1,725% Z8.060,000,00C [elaivii)
Suboerdinated Loan 94804 G
Totals 1.424.53L.020,60 € 1.628.000.000,09 C Othar 234.503,24 € 4,26%
Amcunt of the Lignidity Line L L 5,00
Reserve Funds 1,490% 35 000,900,00¢ 1,73% 28, 000,900,008 Genarafitat Guarantes RO € 0,00

incipal Quistanding of Forbaarance : -

Current At Issue Date 2;‘:::",“ 9 #.318.274.24 ¢
Cumulative sutstanding iosses 0,008 0,08 £ Fritarest LGRS G g
o |ati sevasdi e . Ratio: (Dutstanding FP + Interest) / SA03%

v o G Write-Of 0,00¢ GO0 € Total Oatstanding LR

Cumulative auistanding Write-Off recovery 9,00 € 0,40 €
Principal Outstanding With 2rrears>90 days / 2 q
Principal Qutstanding H2377% 0.0000%
Weighted Average of LTY Distribution () B, 647 3% 81,6581% Notional Principai Tkarast

Receiving be detsrmingd 8, FENIREY,
Paying To be detarminad To e determined
Hanber of additiona! credit rights U
Principa! of additional cradit rights
iv isition
Humber of additionat credit, rights i
#rincipat of additional credit rights
ADDITIONAL INFORMATION:
Managemen; Company: Gestidn de Activos Tukizados, SGRT, 5.4, of Fontanella -7, Barcelona Tel. 93 484 73 36 - FAX: 93484 73 41 wfeSaat-saftnm wew gat softmfo
Oficiat Register: Corisidn Nagional def Mercack de Valores Passaig de Gracka 16, Barcelona
INFORMATION CONTENT RESPONSABILITY: Gestidn de Activos Titufizados, SGFT, 5.A.

DISCLAIMER: This communication is for informational purposes onty, i is not intended as an offer or salicitation for the purchase or sale of any financis! instrumert ar as an
official confirmation of any transaction. All datz avd ather information are not warcsnted 35 to COMpIStEnass ar aceuracy, Additional informaticn is avalaibie on requast.

The ssienptions sndadayving the information, inchuding structure and coffiberal may be modified From the time to tine to reflect changed circumstancas. Past perforoance s
riot indicative of Reture returns, The Spanish Offersng Circular, approved by the CRMY, s the oriy jegaly bingiee decoment for bhis issue,





