nsual, Marzo 2008
. G Fﬁffs»sﬁ 3
stiunya

Impories expresados en surcs

Pasehir Covwatitucisn A/1172007F pirectores Asaguramisnto JE Morgan
Fasie Ersigidn Bonos A0/ L1 2007 riginador Caiva Tatalurvya vy Taixe Terrasss
Fauha Desymbolso D512/ 2007 Garante del Swaip

Sogigdad Gestora

Adrinistrador

Tia. Tesoraris a Tipo Garantizado
Permutas {ntereses

Prastams Subordinado
Birgctoraes

Gestidn de Actives Titulirados

Caixa Cataiunya, Caixa Terrassa

Caixa Catalunya, Calxa Terrassa

aixa Catalunya, Caba Terrasss

Dotz Catalunya, Ualka Terrasss

Caia Catadunyva, Calxa Terrassa, B Morgan

Caiwm o Bekabvis de Catnhunya
Bolsa de Valores te Baroekams, $CL
S.0LLY, Senactaar

Cava Catahmye

dnithe

Agente de Pagos

soroado Negocincion

Rag. Contable Valores
Dapositaric Participaciones
Auiditoras

Mominal Clrculacion {Unitario/Totat) Clase Intereses gg;égtgﬁ:;:éi Amoriizacin C“”g?fﬁ‘;‘i gg‘;‘é‘gg /8
_ Serie 51 dfas -
premdég??;gg mIN el Actuat tnicial Srecupngia pases A/ 350 e mal ., Préxima Actusl  Licial
SERIE AL 87.010,68¢ 100.000,00¢ Variable 4,856% 15-12-304% gt A
FR0341081008 87,08% 7767 2757 Bur 3M + ,25%  Fecha 18-06-2008 16062008
praforente / Pass-Through 240, FER. 55, B0 27EFN0L000,00E 18-5/6f97/12 Intereses: 108BD5 €  15-3/8/9712
BERIE AZG 106.000,50€ 106,000,006 Variatde 4,7656% 15-12-2048 AnE san
ESO341081018 108, 00%: 2.608 2.808 Eur 3w 4 0,16%  Fechay  18-06-2008 A determinar
Proforantef Pass-Through 280.800.0046,008 2E0.800,000,00€ 1B Intersses: 120474 € 15-F6/8/12
SERIE B LG DO, B0 100, 000, 00E Variatis 5,1048% 15-12-2049 And £33
FSUAMI0BI0R6 100, 005 11i& 118 Eur 39 + 3,50% Fecha: 16-06- 2008 & detarmminas
Mazyaning f Pess-Through 1LA00.000,00E 11.600.000,00€ IS FEI%12 Intarases: 120068 €  15-3/5/8/17
SERIE { 100LG0G,00€ 108,000,00€ Variabie B, 35659 $5-17- 3048 AL A%
FRA241081034 100, 00% 1] 338 FBur M + §,75%  Fegha! TA-05-2008 A detarmingr
Mazzaning/ Pass-Through 23.800.000,00¢ 33.800.000,00€ 15-378{5/12 Interesss: 135388 ¢ 18-3/6/897132
SERIE D 100,000,006 100,000,008 Variable 5,856% 15-12-204% HEaEd B3
ESOAGI08I042 106,00% 221 221 Eur 3M ¢ 1.25%  Pechs: 18-08-2008 A debarmicgy
Mazzaring § Pess-Through 32100000, 608 F2.100.000,00€ 15-376/8712 Intereses: 1480,27 € 15-3/6/0442
BERIE E 100.0500,00€ 100,000,060 Varlable 2,100% 151242069 o o
ESG34108105% 104, 00% 148 138 Bur M 4+ 4,50%  Pecha:  16-06-2008 A determingr
Subtrdinadaf Por reduccidn 18.800.000,004 18.800.000,006 155679142 Interesas: 230176 €  15-3/6/8712

Fonde Reserva

Totajes

507 B58.551,56C

B43.800.000,600

Opeibn 15 o mensual constanta 0.4043% GETT4Y 6.6932% 0.8747%
) % anual equivalente £, 74519% 7.8324% BOOELY 18, BO00%
. ) it cocionat Vida Medip {afios) 1.58 1.38 1.37 1.37
Sonos SERIE AL 07 BEMHCo AMETLZACIoN RGN Aeortizacién Firal 15/30/2008 16/07/200% 16/07/2509 1504/ 2009
I5IM: ES0341081000 N o Vida Media (#fi08) 1.58 1.38 1.7 137
S efercicio amortEstien opcional A h i N
Amortizacian Final 151072000 1RAITIAO06 LEAHIN0E 1510442009
. ) o ) Vida Media {afios) 7.14 5.01 557 5.3%
Bonus SERIE A26 o ejerticia amartizacion opeianel Amortizacion Final 1E/01/2013 150472017 1540472017 1504 ZO16
ISIN: ES0341081018 N ) ‘ vida Media {afios) 748 5.29 .26 5.65
Sin efercicio amortizacikdn epclonal . N . e
Amortizacion Final 16/017202% 1571472021 GG/ 207 18/07/2020
- . o ol vida Media {afios] 8.37 7.62 7.59 7.6
Bonos SERIE B OR SIEFCILIG AMOTHZAGON opona Arortizackin Final 1B/OL/2018 1570472017 1504201 1Ef04/2016
ISIN: ES03410818 i i A . . L84 G4l
5 28 Sy darcitin amotizacidn epolonal vida Mema‘(ams) 9.58 8.91 a8 .
Amortizacion Final 16/5712024 1640772022 16407/2022 13401/ 2021
_ o vide Media {afios) 5.37 752 7.58 716
fonos SERIE © Con ejarcico amoriEaciin apcianal Amcrtizacan Fina 15012015 1570472017 15/D472017 15/08/2016
IST: ES0341081 i (afios B4 3 i .87
3 #1034 Hin slerdcio mmartizacidn opcional vida Media (afios) a5 9.33 ° o . s
Amortizacion Final $E/G4/2027 14/001/2025 1470172025 V1003
. » i Vidn Mesia (afos} 8.57 782 7,59 7.6
o BmOrtEacn Dpch i e
Ronos SERIE D 1 2jRLILG amorizacion spciana Amortizacién Final 15/01/2018 1S/047 2017 15/04/2017 15/04/2016
ISIN: ES0341081042 i i e : 16 59
Sin ejercicio amortizacidn opoional Vil Medtia (afios) 1686 1038 10.18 8 gw .
Amoriizacisn Fioal 15/10/2036 15/10/2036 1571072036 151072036

Este informe B un Complemento 3 fa informaion sstablecida en ef Folleto Informativo de la Brrigin de Bonos de este Fonde de Titulizacion.

unicaments la informacion comuniceda por Gestion de Actives Tiulizados, en virtud de o establecide en =l Folleto Informative, s& considerard walida 4 s sfectos
de publicidad v difusion frents a tos tulares de los Bonos o cualesquiera tarcercs.



Ton elerdicio amotiEacion acional

Sin ajercivio amortizacion opoional

Vida Media {afhios)

Amortizacion

Final

Vide Madia {afus)

Amoriizacidn Final

tensisal, Marzo 2008
lizados, SGFT, S.A
s Caixa Catalunya

8.7 FAF FAG .78
1570120109 15/047 2017 150472017 15/047 2118
5.18 4,42 4.3% 4,03
1470373014 15/0L/2013 U 12012 1FAMAF2032

Hipdreie WAl
@ Amartizacing
aldigac

;
i

Tipo da préstamoes

Balda Vive
Medis

MEmimn

Hedig Pondarads

Fachs
Actuad

de

Constibiecidn

&.8558 F.085
SEA.TFRTFUREE € £24.988.603,694 £
B4 536,31 € 88.200,19 €
81,5t € 3BO00 €
G872.919,11 €

6494 215,12 ¢

£,6355% 547528
0,0000% 0,0000%
10,0000% 10,6000%

b fie pérc;%c}a U dparimantan 1as Fhvs suscaptibles de entrar en Bigio) del 20,0000 v WAFF (frecuencia de impage) del 15,00%...
apibn de i Socledad Sestorz cuanto @l imports del principal pendiente de amortizar de las Participadiones Hipotetarias sem inferdor a0 30,00% del inicial v todas s
nas de Gae de fos bonos puedan ser atendidas v canceladas en su totalidad.

Gitimo mes  Dittmos 3 (itimos & Uitimos 12 Histdrica
mases meases reses
Tasa Mansuai : , -
40 3% 49 -8 . 4
Constamte 0,408 3% GETTEY o F 0,6935%
Tasa Anual 519 % . - 9 3.60810
Eauivalents 4, 74519 FBI4% Yy Yir 58,0081 %

133,07 134,18
0,62 13,04
467,81 471,85

Euri 0,89% ,89%
i 35,78% 35,24%
13,324 13,87%

: 1,08% 3,068%
Eui Cintra Anckac. Boo. Bspafia 28,99% 75,84%
il ral dia 10 - M85 G,65% 0,69%:
i maste dia 15 - 104 0,20% 0,21%
Gemestral dig 15 - 0% 1,i0% 1,138

Eurt ermastrat dia 20 - W7 £, 173% T,13%
BURE @, o redondes 0,089 G,N8%
Tip 2,49% 2,82%
31 0% Semestral gis 20 0,16% 0 15%;
Femestral die 1% 1,53% 1,53%

5-08 Semastral dia 20 O 10% {0, 10%

stral dis 1% 0,00% 0,00%

Gemestral diz 20 £2,15% 0,15%

alag +,34% 4, 2%

ntidades (1, 4% Q,44%

4,02% G,03%

0,049 (3,045%

2 42% 2.40%,

&, 08% 4,03%

Actual Ccng;eﬁf‘:t:ién
Catalunys 80,83 39,28
Madrid 020 0,18
Cormunidad Yatendans 0,52 G485
Balearss 1,35 120
Aragtn 0,13 02,13
Anddatucia 5,19 1,18
Musrcia 3,08 0,053
Fir Garanta Hipotecaria 3B, 74 37,74
Utras Comunidadas 0,19 0,13

!;!afmﬁa:u Deuda vencids Deuds f‘au;dienta Beuda Total % Deude Totai/

31:-éstgm¢s rincipal E Intereses y Otros Teatat Vencimianio Prinvipst i ¥oalor Tasacidn o
Hagts 1 109 ALBA2,TF £ 184.385,94 € 505.008,71 € 37.853.730,67 £ B ATESTR A4 L B3,60% 38,1 795%
G4 1i4.104,04 € 43.714,81 £ IHE8TETSE 4.565.248,30 € 4,975,512, 44 € 11, 92% IRAZEEY
Dela 37 76.585,50 € ZRBLATRE 104.500,23 £ 1.944 407,73 € 2.020.993,23 ¢ A4 3% A E021
e ia 1% 23.041,14 € 208183 ¢ 3213307 £ #14.2345,95 € 437387 08 € 0, 95% G& 457 3%
755 534.633,55 € 2BREF2 0L 204,510,758 € 45 075,832,865 € 45510456, 20 C 106, B0%, IR, 0864%

réstanios Hipotecarios

?ﬁrgg;‘;ﬁin% Deuda Ventida Deuda Pendients Douda Total % Brewda Totals
- Préstamos Princigal Intereses y Otros ! Total Vencinients Principal B % Valar Tasackbn
i 214,14 € n00E 114,14 € 13.756,40 € 14.070,74 € 1,09% ©,0000%
t 800 € 264,96 1 264,46 € 85.737,97 £ 85.737,97 € %,65% 55 7954%
3 2.698,50 € 51¢,54 ¢ 3.213,04 € §1.758,95 € 64.457,45 € 5,00% 5,0000%
2 76.788,57 € 16,354,480 € 43.144,17 € LO97A85,59 £ 1.124.37541€  87,75% $9,1480%
i6 26.802,28 17.133.80 € 46,935,821 € 1.25B.739,06 €  LIGBRE4ALITL 400,000 53, 298%%

estamins Hipotacarios

Esta infor
Unicamerr
e prerindiend

3 ,;si%sma&:?m z Ia informacidn establedida en el Follato Informative de ta Bmisitn de Bonos de este Fondo de Titulizacidn,
i cofnunicada por Gestidn ds Activos Titulizados, 0 virtud de lo establecido an ef Folleto Informetive, se considerars valida a los efectas
i frente = los tiulares de los Bonos o cualesquisrs terceros,



Mengual; Marzo 2008
s Titulizados, SGFT, 5.4
i Calke Gatalunya

Actuat B b emisidn
FHalonos rgrrsingl W pE & Bonoas Mominat Y §AC

GERIE Az 35.61% F40.7SE.551,56C  14,65% $2. 98% 27H.F00.000,000  15,81%
SERIE AZD 45,19%  ZBODSODOODONE 14.65% 43,62% 2H0.800.000,008 13,81%
SERIE B 1,510% 11600000008 1EE0% 1,80% 11.600.000,00€ 11,95%
SERIE O 5, 56% 33.800 000,000 £,.94% 5 259% 33.800.000,006  &54%
SERIE D 3,645 22100000008 23,19% 3,43% 22.100.000,00€  3,01%
SERIEE 3089 LE.8G0.000,00€ 0, (% 2,95% 15,800.000,060€  (,00%
Tekal G07.858.551,86 € £43.800.800,00 ©

Fondo de Reserva 3.09% 1B 800,000, 00€ 2,92%: 16.880.0600,00¢

Salda Inkerés

CEENTA DE TESORERIA 24, 182.456,29 ¢ 4,81

CUENTA AGENTE DE PAGOS 4122728 4,61%
CUENTA TESORERTA - AMORTE 1,00 & 3, 005 %
1im, DESP. LINEA LIGUEDEZ 0,06 € 3, 905%

PRESTAMO SUBDRDINADT (300 € G.00%
PRESTAMG GABTOS INECIALER 1. 40T, 687,86 £ EROA ]
IMPORTE DISPUESTO POR LIN 0,00 € 0,10
AVAL ESTADD- DISPUESTO 88 ARV 0,00%

Aetual A I axnisién
poricas Acumuladas Evolutivas PR 0,00 €
Weite- O Asuraulados 0,00 € FER AR
Recuperaciones sobre Write-Dff acumuladas 0004 [EREVE
Ratic de marosidad: Saido Yive Impagados>20 gias 03,2551 % 0,0000%
i Saldo Vive Total !

Medis Pondarada Principal 7 Valor de Tasackn -
{BFVT) o 53, 3718%: 54,195 6%

INFORMACION ADICIONAL BN

Socedng Gestore Gastion de Activos Titlizedos, SGFT, 54
Ruqistro O

RESPONSABILITAD CONTENIDG IRFORMACION

EL DIRECTOR RIECHEIVO

ra

Este ELNMa €5 LN Gompkemanta & |12

de publicidad v oifusion franta 3 ios titulares de iof Bonos ¢ cusiestuiers TRrcarps.

of Fontanelta 5-7, Barcelons Tel, 93 484 73 36 - FAK:
cimi: Cormision Nacions! del Mercade de Valores Passeig de Gracia 16, Barielons

Sestide e Activos Titulizados, HGFT, 5.4

Salde Wivo Ph's periedo en espara

Intereses Devengados

Ratio: {Saide vivd GE + Interases

£, 200 %
Davengades/ Salde Vi Tota! A

Bringipal Mocionsl

Tntards

Recapior £ Dietarmings 4,534 228 %

Eragador B Deganmirar B UrmlRrrirgs

§3 484 73 41 info@gat-sgft.oom waw.gat sgitants

informacion establecide en of Follets Informativa de la Bmigidn de Bonos de este Fondo e Titulizacidn.

Uinicarmenss le informacin comunicata por Gesticn de Activos Titulzados, en virtud de o sstubiacido sn o Folets Informative, se considerard wilida & los afactos



The amounts are expressed i Swos

Date of Constifution A0S RER007 Managors I8 Borgan

Tspue Date F071 53007 Griginator 7 Servicer gl Catakinye ¥ Caba Terrassa
Gisbursement Bate RFL 2007 Swap Suarantes

Managemant Company Gestitn de Adives Tiulizados Paying Agest Caixa o Estaivis de Catabunya
Adimsinistrator Crina Catalunva, Labi Terrasss Secondary Market foiss e valores te Darcalona, BOL
Guarantesd Interast €. Caixs Catalunya, Cabka Telrassa Register of Book Securities .01, Espachasr

Interest Swap Cabn Catslunya, Calxa Terrssss Depositary o Catalnys

Sulurdinated Loan Caixa Catalunys, Caixa Terrassa AudRoTs Deteiite

Lead Manager Caixa Catalunya, Calxa Terrassa, JP Morgan

Principal Gutstanding {Unit/Bonds Tetal) Coupon Type izz:ﬁzt;%‘;m‘: Redemption Moody's fﬁg P/ Fiteh
Isgaagide Current L @1 days Final Maturity  pevr {urrent Lariginal
Priority/ Type Redemp, Facter Currant Original Fraguency Base: A7 360 Freguency
SERIE AL BF.010.68€ 100,000,508 Floating 4,556% 15-12- 3048 b Aas
ES0341 5810600 87,.00% ATET 2.767 Eur 3M + 0,25%  Date 145-06-2008 16-0n- 2008
Seniar / Pass-Thenugh 240. 758,551,568 276.700.000,008 15-3/6/%8/12 Interests: 108505 € 15-3/8/9712
SERIE ARG 306,000, B0 100.000,00€ Floating 4, F6E% 15-1 32045 Ang Adg
ERO3ALNEITIR 108, 00% 2208 2.808 Eur 3M 4+ §,16% Date: 16-GE-2008 T he deterrnined
Senitr [ Base-Through ZH0.800.000,008 280.8500.800,00€ 15-3/6/%/12 Interssts: 1204,78 € 15-3/6/8012
SERIT & 100,000,008 100.000,30¢ Floating 5, 4064 15-1p-7048 £33 Aad
ESG3AL0I020 pE Re el 116 116 Bur 3M + 5,50%  {ate: 16-GH-2008 To b determined
sexraning/ Pass-Through 11.600.000,00L 11.80G.000,00C 15358012 Intergsts: 1290,68 €  15-3/679/12
BERIE O 100,000,004 100.000,00< Floating 5, 308% 18- 55 E04% AZ a3
ESG341081034 100, 00%: 333 338 Eur 3m + (,75%  Dates 15-06-2008 Toy b sletertnirgd
ezzanine / Pass-Through #3.800.000,006€ 33,800.000,00€ 1R-378/9/13 Interests: 135388 €  15-3/6/913
SERIED 1H.00G,008 100.000,00€ Floating 5, 858% 15-12-20A Haad Bagd
ES0341081042 100, 00% 2R% REL Bur 3¢ + 3,28%  Thatw 16H-06-2008 To be deterained
Muyzamne/ Pase-Through 22.106.000,00€ #2.100.000,00€ 15-348/%012 Inberpstys  1480,07 € 15-3/8/9/12
SERIE £ 100,000,008 100.000,00€ Fluating 9,106%: 15-1 22048 [ N
ESO341081085 10 0G% 148 188 Fur 36 + 4,50% DAk 16-06~ 2008 o b determmined
Subordinatad / Dus to cash 1R.A00.000,006 18,800.000,00€ 18-376/9/12 foterasis: 230179 € 153850712
fegerve raduction
Totals #87.838.551,56C £43.800.000,000

e

Option & %o monthly constant £.4043% 0.6774% ©.6932% 0.8742%
) % pnnual constant 4.7451% F.8324% £008I% FRIRERE
with Ootion Resd . Average ife {years) 1.58 1.38 137 .27
SEREE A% fth Opicn Redermpton Final madurity 15/10/2009 1670772009 LEAT/R000 1570472009
1ETM: ESGAL1061000 _ , Bverags fife {years) 158 1.38 1.37 127
withiout Dption Redemnption Firat madurity 16/10/2009 16/1777 2008 ESOT RS LR 200
wWith & . Average life (years) 7.14 &.01 597 5.3%
SERTE 436 ith Dpticn Redermpiion Finat madurity 15/01/2049 1570412017 1570452007 L5/ 04/ 1016
ISTH: ERO3410BL018 o . Averags ife {years) 746 &.239 8,236 5.65
Wil ¥ R ¢ . g o
thouT Bpten Redermpuan Final madarity 16/01/2024 15/10/2021 1571072021 16707/ 2020
With Bntion & . Average life (years) B.37 7462 7.58 Fie
by i -
SERIE B ith Option Redamption Firat madurity 15/01/2019 LE/G4/2017 180472017 L 2L
IHEN; ESO3ALDBER26 y o B ) Average Nfe {years} .58 £.91 &84 &.41
Without Option Redemption Firal madurity 18072024 16/07/2022 16/07/2022 i3/01/2021
it Getion 7 ! Average life (yaars) .37 762 758 71s
SERIE © ith Gption Redemptian Finad madurity 1501/2019 LB I0L7 VEILATEDE? £5/04/2056
ISEN: BEOTAL082034 without Option Red ) average iife {yaars) 9.84 9.33 9,21 887
H ; . N
ithout Gption Redemption Firal macurity V§F08/2027 1470172075 14701/ 2025 1RFA0/A0RE
With Ootlon Redermt Average lifa {years) 8.37 7.62 .58 716
Y ; . Py
SERIE & Ith Cptlon Reaempton Fina) madurity LB/ 20EH 15/04/2017 157042017 15/04/2016
ISIA: ES034L082042 Without Gption Red 7 Average e {years) 1088 10,39 1818 5.9%
ion e ot e
ot Optioh Redgmption Final mashurity 15/10/2036 15740/2036 1571072005 1572072036
it Option fedempti Average life (vears) 8,71 F.a7 746 B5.78
. 12 Y ORI .
SERIE E PHion Recempan Finel madurity $5/03/2019 15/04/2017 LEFOAI0TT 15/047 2016
I5IN: E50341081059 o otion Redemst Avarage life (years) 5.15 442 439 443
without Option Rademption Final madurity 18/01/2014 1503 2013 TGN 201E 7 A2

DISCLAIMER: This comrrusication is for informational purposes only, it & not intanded as an offar or solicitation for the purchase or sale of any financial iregtrurment o 85 #
sificial confirmation of any transaction. Al data and other information are not warrarted as to completeness or aecuracy. Additional information is maizible on raguest.

The assumptions underlaying the wiormation, including sttucture and collateral may be modified from the time 1o thne 10 refiact channed drosmstances, Past performarnce is
not indicative of future retures. The Spenish OfFering Ciroutar, approved by the TMMY, is the only leaaily binding document for this issue.



at thadisoretion of the manasgement corpany, provided the remainin
05 ariging from the bonds can be paid and cancelted i full,

Pooi of Mortage Loans {Floating Rate)

Carrpnt

ﬁ'a ohitad Aversge

Haxirmm

0,89%;
: 35,784%
Canteat Anotec. Sco. Bspaiia 13,22%
Sentral Anotac. Beo, Espafia £,06%
25,99%
1, 69%
£,20%
1,10%
0,13%
0,08%
8,45%
0,16%
1,53%
TERN.GS-06 Samastral dia 20 0,10%
AE Sariestrat die 15 4,00%
G0y 2066 Semestral dia 20 0, 16%
: 4,34%
0,45%
0.02%
0,04%
2,42%
£ 5%

Hemiber 6888

Dutstanding Salance S64.773.798,56 €
Average Loan 54.336,31 €
Mindmuny 181,51 €
Maximum .494.215,12 £

5, 6385
Wi 0,0000%
Baximumn 10, B30

ted Average 133,07
BHnidrim 0,62
457,81

Cowstitution
Eate

?‘0557
624.989.601,64 £
88,3200,18 €
380,02 €
£.874.919,11 €

5,4752%
0,0000%
16, 0000%

134,18
13,04

£,8%9%
25, 24%
13,87%
0,06%
25,849%
0,569%
G,21%
1i1%
0,139
{3, G8%
3,82%
0,158
1.53%
0,10%
1, 00%
0,15%
4, 0%
0, 44%
0,G2%
1,04%
2 A0%,
4,03%

g balance of the princieal of Ihe morigage loans is fess than 10,00% of the intial smount and a8 the

Current Last 3 Last & iast 12 Historical

Maonth Maonths HMonths Months
Single Monthiy 8043 s P TR 329,
Morgality (MM} 0,4043% 0,677 4% Yo & 265329
Anmuial 4,7451% 7,8324% - P8 8,0051%

Equivalent (CPRY

Canstiution

Lurrgnt Date
Eatalunye 50,63 58,35
Maeiric 0,20 19
Comunidad Yalenciana 4,82 G,4%
Balearas 1,38 180
Aragdn 4,13 2,12
Andaiucia 0,19 18
Mureis a,03 0,03
Hin Garantia Hipotacaria 36,74 3%,74
Rest of Autonomous Regions 49,18 i,18

? Pa::?(’;imzz?gge Mature Delt Ramuining Debt o Tokat Dot e Loan o ¥Walve
: Frincipal g Interast and Others Totals Maturs Brincipal 7o
Up to 0m 320,842,77 € 184.165,98 £ 505.008,71 € F7.851.730,67 € 36.172.573,49 € &3, 55% 317530
From 1 T 13418404 € 48,718,681 € 16287875 ¢ 4,865,348 30 € 4972 512 44 € 10,92% I ABI659
From 2 %7 FELSE 50 21UI472 € 104.8500,22 £ 1844 407 75 ¢ 2.020.993,23 ¢ & 455, 28,5021%
Frowm % is I%.041,14 € 3,081,933 ¢€ 32.12307 8 414345 95 £ 437 387,09 ¢ 0, 56% G5, 407 Y0
758 534.833,5% ¢ 2WR.BFTI L $O04.518,25 ¢ 4R 875,832,865 ¢ AR GICABE 20 C 18G,00% AR DOBAY,

113 Vel v fgr mortgags participations,

:ﬁ:s?;ﬁiiw Mature Debt Remaiming Debt to Total Debt %o Loan In Yalua (1
: Principal l Interest and Oghers Yotals Mature Principat %
b3 314,14 € go0g 314,14 € 12.756,60 € 190075 € 1, 09%, 0,0050%
GO0 £ 284,45 € 264,46 € 89,737,978 573187 £ £,65% 05,7 o4y
2.598,50 € 514,54 & 321304 £ 81.758,05¢ Al 45T 48 £ 5,0 1, 00004,
12 26.789,57 € 1¢.384,80 € 4%, 144,17 ¢ 1097 485,54 ¢ 112437511 € 87, 25% B4, LABONG
i& 20.802.21 ¢ L7 AREE0C AG.F35 81 £ 1.288.739.06 C A2BR.541,3F7 8 100,009, 63, TREYTG

ety forimuortgage participations.

niunisation is for informational purposes only, 1 is not intended as an offer or solititation far
any tensaction. Al dats and other information are not warranted ag
prigying the infarmation, including structure and collateral ma
fe raturnis. The Spanish Offaring Ciroular, approves by the ON

the plrohase or sgke of any Bnancial ingbrument oF 29 ar
b cormpleteness or anguraty. Additiona! Information 5 avelaible on rengaest,
v b modified from the fime to tife 1o reflect changed draum:
MY, ia the andy legally binding document for this issue.

stances. Past parformance s
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ctivos Titulizados, SGFT, 5.4
i Cata

%;irfsi*a Graup

LR R
Current At Issue Data Balanos Frberast
U Motes Mominal Sy CE o Netes Heyninal Yy LF :
SERLE AL ayS1%  240.75E55L56C 14,65% 47,58% 2FE.FOGH00,008  1E81% Guarantsed Interast C. 24,187,456, 29 %
SERIE AZG a5, 10% 280800000008 14,65% 43 6% 2H0.800.000,008  13,B1% Fremsury account (Paying Ay} 4,322,736 451
SERIE B 191% 11.600.000,00€  1E88% 1,80% 31.600.000,006  11,95% Rppayment actount 0,00 € 5,00
SERIE 1 E,50% 3E 800,000,008 £, Sy 5,25% 33.800.000,00€ &, 54%s Liguidity Line (Limit) 0,00 £ &, 000
SERIE I 3,84% 22.400.000,008 315% 3,43% 22.150.000,00€  301%
SERIE © 3,04 18,800,000, 008 0.00% Z,93% 15.B00.000,008  G,00% :
Sapordinated Loan REVES 80 %%
Totals H07.858.555,55 ¢ 64380000000 C other 140158766 € 4,61%
smount of the tiguidity Ling 3,00 & &, 10%
feserve Funds  3,0%% LREDE 000,008 2,92% 8. 500,000,008 Genaraiitat Guarantes .00 € 0,0

0

principal Gutstanding of Forbenrante

Lurrang AL Esgue Date Pariod
Cumulative outstanding losses 4,008 0,008 interast
Comlats A i - : Ratioy {Oubstanding FF + Interest) f 01, 00000
slative oy medinng Write-OFF D00 € 0,008 Peatal Sutetanding 3R
Camutaliive oubstesding Write-Off recowvery 5,00 & 3,00 €

Frincipsd Gutstanding With arrsars>20 days / : o 1
erincipal Gutstanding §,2551% 000655

Weighted Aversge of LTV Distribution o) 53,3718% B4 1918, Hotionsl Principst Fotmrast

Receiviag T b cetermned &
Faying To be determined T g dersrrningd
ADDIFIONAL INFORMATION:
memant Company: Sestidn de Actives Tieulizados, SGFT, S.A. o Enntanslia 5-7, Barnelons Tel 93 484 73 36 - FAX a3 484 73 41 infodsbaafoum . gt syftinfo

agisber: Comisidn Naconal del Mercadn de Vilores Passely de Gracia 16, Barteiona
IMFORMATION COMTENT RESPONSABILITY. Gestin de Activos Tiuiizades, SGFT, 5.4,

THE EXERUTIVE DIRECTOR

DISCLAIMER: This commurication is for informations! purposes ondy, it is ot intended as an offer or solicitation for the purchate or sale of any fingnclal Insiriment or &5 an
officia confirmation of amy transaction. Al date and other information Bre not warrsnted s o completeness or atouracy. Adiditionat information s myahibie on raquest,

The assymptions underlaying the information, incluging structure and collzteral may be modified from e Tms to e to refloct changend cirournstancss, Fast perforTEnce is
not indicative of future returns. The Spanish Dfferng Circular, approved by the CNMY, s the wrily jegally binding document for this issue,






