fensyal, Enero 2008
ulizados __G'Fl', S.A
po Laixy Catalonys
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F

Impories expresados £n euros

Facha Constitucian OB/05/ 2005 Directores Aseguyramisnia Caixa Cataturya, 53\{\4, BNF Paribas,
Fecha Emisidn Bonos A6/05/2005 i:t::_?‘ragt?;nglegtr{lnes LT, Bomura
Fecha Desemboiso 1270572008 ~

Calxa Catalurya

©Originadar

Garante def Swap

Agente da Pagos

Mercado Regaciacidn

#eq. Contable Valores
Papositario Paricipaciones
Auditores

Sgcigdad Gestora

Administrador

{ta. Tesareria a tipo Garantirado
Parmutay Interesas

Prestamo Subordinado
flirectoras

Gestian e Activos Titulizados, SGFT, SA
Caixa Catalunya
Caixa Catalunya
Calxa Caralunya
Caixa Catalunys

Caixa Catalunya, P Morgsn Sacaritles LT,
BEVA

Caixa d "Estabvis te Catalunya
ALAF

S.L.L.Y. Espaciear

Caixa Cataiunya

Deloitte & Touchs

Norminal Circulacion (Unltario/Total} Clase Intereses g;%‘;;’;‘g‘;ﬁ:;g&‘; Amortizacion Caﬁs‘;cic;é%xl:gi;g\g /5
_ Serie 91 dias )
Prelaci:‘::? gfg: ':S'::m:adé“ iz:zg’l‘ Actual Inicial Fracuzacia Base: Af 360 Fr&’;:an:z:&a Préxima Actual Tniciat
SERIE A1 008 100.000,00£ Variabie - % - Aaa b
ES0345784005 - % 2.500 2.500 EURIB.3M+0,04% Fecha:  17-03-2008 - A ARA
Preferente [/ Pass-Through &,00€ 250.000.000,00¢ 153840412 IRtereses: B 1530809012 AAA AAZ
SERIE A2 73.685,13€ 100.000,008 Variable E,088% 15-03-2038 Aaa Aaa
EB0345734013 73,668% 11.555 11.555 EURIB.IM+0,14% Fecha:  17-03-2008 17032008 BAR ARS
Preferente / Pass Thiguagh $54 DEE.027,15€ 1,155 500,000,006 i5-3f8/9/12 Interesas: 947,30€  15-3/6/9/12 Adg ARk
SERIE B 100.000, 806 100.000,00€ Variable 5,108% 15-03-203R Aal Aa1
ESDI45784021 100,00% 262 262 EURIB.IM+0,16% Fecha:  17-03-2008 4 daterminar AA aA
Mezzanine/ Pass-Through 26.200.000,00€ 25.200.000,00€ 15-3/6/9f12 Intereses: 1291,19€  15-3/8/9/12 Al Af
SERIE 106.000,00¢ 100,000,006 Variahle 5, 208% 15-03- 2038 A1 AL
£50345784038 100, 0% 356 356 EURIB.3M+0,26% Fecha:  17-03-2008 £ determinar fm A
Mezzanine/ Paes-Theough 35.600.000,00£ 35,800,004, 00 15-3/6/9/12 Intereses: 1316,47 € 15-3/6/59/12 & &
SERIE B 160.0060, 606 1060.000,40€ variable 5,408% 15-03-2038 Ban? BazZ?
ESD345784047 100,00% 327 327 EURIB.3M+0,46% Fecha: 47-03-2008 & detarminar #R- BBE-
Subordinada / Pass-Through 32.700.000,00€ 32.700.000,008 15-3/6/9/12 nterases: 1367,02 €  15-3/6/9012 BES+ HoBy

Totales

945,.585.027,15€

1.508.000.000,00C

Opeidn 1 P4 mensual constanie 0. 45358% 058240 0.9385%, 1.1451%
%% anual equi 5.3356% 5.7691% 10,698 1% 12.9081%
Cizn gjerdicic amartizadidn opcional Vi Media (afios) ) ) i i
Sonos SERIE A% i priona Amartizacion Final - - - -
ISIN: ES03457684005 o . Vids Media {aficg) - - - -
Sir ajercicle amortizacion opoional
Amortizackdn Final - - - -
Can elercitio amortizacis ortal vida Madia {afias) 9.99 288 669 .58
an it n opcion
Bonos SERIE A2 e rRartzation oRciona Amortizacien Finat 17/63/2025 15/09/2023 16/09/2019 1570372018
ISIN: ES0345784013 T ) ] Vida Media (afios) 10.23 .20 7.08 8.21
Sirs gjercicic amortizacion spcianal .
Amortizacidn Final 15/06/2032 15/09/2031 1570672028 1502025
Con ejarcici tizactn ooconal Wicka Medla (afios) 13.98 12.56 @75 851
iCiD AT na ,
Bonos SERIE B 3 . Amartizacion Floal 17/03/2025 15/09/2023 09305 1RO IR
ISTN: E50345784021 L - ) Vida Madia (afios) 15.45 14.14 11.68 10.28
Sin efarcicia amortzacidn opaonal X
Amortizacion Final 15/12/3032 1540372032 15/G6/202% 15/094202%F
o efercicio amorizscid oot vida Madia (afios) 13.98 12.56 2,76 8.51
i ortizacion ot
Sonos SERLE € apriona Amortizaciée Finat 17/03/2025 15/09/2023 15/08/2013 15/03/2018
ISIN: ESO335784030 ) o ) ) Wida Media (afios) 15.58 i4.30 1184 10,52
Sin ejerticio arortizacion apcicns .
Amartizacion Final E5/097 2033 15/03/2033 177032031 p7fiaann
Con sjsrdcin amortizacisn ignat vida Media {aflos) 1359 1256 o8 55t
{gmmi 1. I ORI
Bonas SERIE D ! B Amortizacion Final 1F03 2025 La/09/ 2023 LEB/D9 2014 15/0372018
15EN: £50345784047 N . . Vida Media {afios) 15.76 14.53 12.44 11.1%
Sin edercicic amortizacidn opcional
Ambrtizacion Final 15/03/2035 15/03/2035 154031 2035 1S/ 2035

Hipbresis WALS (% de pérdida que experimentan las Ph's susceptibles de antrar en fitiglo) det 240,00% v WAFF (frecusncia de impago) del §,15%...

iy Amqrtizacién 4 opdén de iz Sociedad Gestora cuando & Importe del principal pendlents de amortizar de las Ferticipaclones Hipotetaras ses inferior al 10,00% def ingsl v todas las
abligacienes de pago de los bones puedan ser atendidas v cancetadas en su totalidad.

Este infarme es un complemento 2 k informacian establacida en &l Follats tnformativo da la Emisidn de Bonos de este Fando de Titulizacian.

Gnicam_eljrl_?_ ia infomjacién comunicada por Gestidn de Activas Titulizados, en virtud de | establecido en & Foliato Infarmative, s& considerard valida & foe efectos
de publicidad v difusidn frente a {os ttulares de fng Bonos o cualessuisry terceros,
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Tipo da préstam

o5

Actual

e

G

Minimo
Maximo

. Mo

i

s

Namera 10,697

. siatdo Vive 933.726.760,02 €
& Medio 87.054,89 €
T Mimiso 206,31 €

&,421.0%
&,6560%,

432.113,73 €

Facha de
Constitucion

R
15.465
1.300.007.678,35 €
95.96%,43 €
2500921 €

RS
3,5388%
2, 0470%

£, 5000%

‘Meadio Ponderada 268,37 " 301,38
Mirsirng 1,97 14,85
322,59

355,88

0,15%

A

Oitimo mes  Ultimos 3

Nsual,

rupo €3

Enero 2008
ylizados, SGFT, 5.A

ixa Catalunya

(timos 12

e
2=

Utzrimos 6 Histérica

Tasa Mensuai
nstante 0,4559% 0,5824% 0,66231% 0, 9385% 1,1451%
Tasa Anual 5,3356% 5,7691% 76732%  1O,6981%  12.908i%

Egaivalente

S

Eurigar 1 ano T . 8,47 % 45,72%
Préstamos Hipjé_tecar'[os Cajas 1,79% 1,95%
Ml A%0  F 0,33% 0,34%

}tecariosé Cajas TAR 49,28% 51,84%

Préstamos Hipd

s
Actual Coni:;:{ti:ién
Catalunya 31,79 81,40
Madrid 5,77 5,04
Comunidad vatenciana 541 5,05
Bailearss 0,56 .54
Aragan 1,10 1,10
Andalucia 1,03 1,18
Hurtia 1,82 1,32
fiavaria 0,26 2,30
Ctras Comuridades 1,87 1,9%

e B Nirmers Dauda Vencida B Deuds Total
Antigiedad) Participaciones De;a:: ;P:‘P:;:;‘m % Deuda Total/
' : “Présy principal ¥ Otros Total chm Principal | 7 vator Tasacién ()
Hastz 1 Mes - 334 46.972,75 € 59.455,18 € 116.327,93 € 31.097.220,10 € 31.142.192,85 € 58,61% 70,0850
e i g.d Meses 104 35,780,85 € 730446 £ 10688531 € 10,424 207,72 £ 10.460,938,57 ¢ 15, 690% 72,3094
a2 2 a3 Mesas B3 32.619,86 & 56,921,893 € 99,541,759 £ 5.506.026,89 € 503864675 € 10420 73 A%
De 33 6 Meoses . =] 51.568,28 € QR.7ER 2 E 14532800 € 5.425.131,08 € S 476690 36 € 1HL31% T, 7E90%
Petall Mesag 7 Fe76,28 € 14.514,55 € 22,190,833 € 51107358 € 518,749,806 € 0,58% &Y, 175 0%
T_é:tales | 524 175.618,02 € 294.55%84 € A70.173,86 C 52.963.659,37 € E3.139.277,39 ¢ 100,00%: FU,9153%

135 Tasacon sok

21t Préstamos Hipotecarios

Antigiiedad ' par :’:"‘!’““Z" Deuda Vencida Deudn Pendiante Deuda Totai % Deuda Total/

T Préstames Principat Intereses y Divos Total en Principat | o Valor Tasacidn o
Hastn 1 Mas 1 0,00 € 0,00€ 0,00 € 31,237,895 € 31.237,95 € 0,90% 55, 7695%
Do 3 2 6 Meses | 1 753,91 € 1.805,73 € 2.568,64 € £7.694,03 € 68.447,94 € 1,97% 32,1256%
Da & a 12 Meses) 16 18.578,34 € 37.87,24 € 55.765,58 € 1.720.811,90€  1.735.390,24€  50,10% 77,3852%
D 12 Mases & ZAf0s 5 25.913,14 € 32,441,100 € 58.354,24 € 1.607.103,62 €  1.6INOIEIEC  4703% 77,7956%
Totaes | 32 45.245,38 £ F1.424,07 € 116.679,46C  3.426.847,50 €  3.472.082,89€  %00,00% 77,5590%

rir Vasacion S0l 3

i1 Pristamos Hipatecarlos

Actual A ia emision
Rro B inal B MC % Bonos forataal B MC

SERIE AL A 0,406 ,00% 16,67%: 250.000.000,00€  7.B5%
SERIE A2 -.‘30,0 1% B51.185,027,15€  12,45% 77.03%  1.155.500.000,00€ 7.85%
SERIE B 2,77% 26.200.000,00€ 9, 58% 1,75% 26.200.000,00€  6,40%
SERIE C C O3, 7E% 35.600.000006 5,9@% 2,37% 35.600.000,00€  3,73%
SERIE:LY i 3,48% 32.700.00Q,008 2.46% 2,18% 3270000000 £,555%
Fotal 845 58502715 € 1.560.000,.000,00 C

1% ] 2,46% 23.250.000,008 1,55% 23.250.000,00€

Fonds de Resd

Este informe a5 i

complemento 3 la Informacidn
Unicamante la infiirmacan comunicada por Gestion de Activos Titulizados,

de publicidad vy difusion frente 2 los titularas de ks Bonos ¢ cualestuiera terreros.

CUENRTA DE TESORERTA

CHENTA AGENTE DE PAGOS
CUENTA TESOREREA - AMORTE
1iM. DISP, LINEA LIGUIDEZ

39.335.295,42 &

LREAE S
9,00 £
400 £

Entarés

4,45%,
0,00%:

11,00%
0, 00%;

PRESTAMQ SUBORDINADO
PRESTAMO GASTDS INICTALES
IMPORTE DISPUESTE POR LIN
AVAL ESTADO- DISPUESTD SE

establenids en & Foliete Informativo de fz Emision de Bones de este Fondo de THukizackn,
an virtud de o estabiecidn en ef Follste Tnfarmativa, se considerara valida a tos efectos

19.941.080,93 €

G0 E
a,00c
0,00¢&

4,95%
0,00 %,
0,00%
0,00%



Salda Viva Phs perigda en espera 17.153.555,04 €

Actud$ A la emisibn

Tat o 4, 35524872
Séardidas Acumustadas Evolutivas 4.584,77 € 0,00 €

Ratio: (Saldo vive GE + kntereses 1 ETIRY
Write-0ff Acumutatdos 918.91%,44 € o0 E Devengados)/Sakde Vive Total '
Recuperaciones sobre Write-Off acumuladas 6.000,21 £ DA% €
#atio de morpsidad: Saide Vive Impagados» 90 dias 1,0140% 0,0000%
/ Satdo Vivo Totad e e
Media Ponderada Principal / Valor de Tasacién 67,1790% 73,4101% Principal Bocienal Interds

{PAVTY

TNEGRMACION ADECIONAL EN:

1

. T
ol B
Recaptor A Determings 3, 7541 380
Pagador A Datgarminar A Determinar

saciedad Gestorz: Gestion de Actives Titnlizadns, SGFT, 5.4, of Fontanalla 5-7, Barcolona Tel. 03 484 73 36 - FAX: 33 484 73 41 infolgat-sgft.oom swww gat sgit.indo

Registro Oficial: Comislén Macianal del Mercado de Valores Passeig de Graca 14, SBarcgiona

RESPONSABILIDAD CONTENIDO INFORMACION:

EL DIRECTOR ETECUTIVG

Geghdn de Activiss Tibwlizados, SGFT, 5.4,

Este infgrine es un complemento a fa infurmacitn establecida en ef Follsko Informativo de ja Emisidn de Bonos de este Fonde de Titulizacion.
Unicamerte la infoemacion comunicada por Gestidn de Activos Titulizados, en virtud de b establecide en & Folieto Infermativo, s2 considerara vaiida a los efectos

e publicidad ¥ difusidn frante a los tiulares de los Bonos o cuslesquiens terceras,



The amounts are sxprassed in euros

Date of Constitution
Issug Date
Dishuesement Date
Managaement Company
Admiinistrator
Guaranteed Intaresk C.
Interost Swap
Subordinated Lean
Lead Managar

0670512005
UG/05/ 2005
1270572005

Gestion de Actives Titulizades, SGET, 54

Calxa Catalunya
{aixa Cataturya
Caixa Catalunya
Caixa Catalunya

Calva Catalunya, JF Morgan Securities LTD,

BBVA

Managers

Qriginator f Servicer

Swap Guaranbea

Paying Agent

Secondary Markat
Register of Book Securities

Auditors

Dapositary

Caina Catafunya, BEVA, BNP Paribes,
JF Morgan Secunties LTD, Nomura
Internaticnad MO

Caia Catalunya

Caixe ¢ Estaivis da Catsiunya

AlARF

S.CLY. Espaciesr
Caiva Catalunya
Defpitre & Touehs

Principal Dutstanding {Unlt/Bonds/Total} Caupon Type ﬁﬁ;ﬁgﬁ‘;‘;‘,‘m" Redamptios Hoody's fxbsc: P £ Fitch
Isfa]iagzde Current 51 days Femal Moty —
Briariiy/Type Redemp. Factor Current Original Frequency Basa: A 360 Frequency R Carrent  Griginal

SERIE A 0,604 100,000,008 Floating - “ Aaa A
E503457840058 0,00% 2.500 2.500 SURIE.2ZM+0,04% Date:  17-03-2008 - BAA L
Senior/ Pass-Through 60 250.000,000,00€ 15-3/6/8/12 Interasts: - 1534679712 ARA AR
SERIE 427 73.655,13€ LO0.000,008 Fioating 5,0HB%, 15-03-2038 faa =]
ESO3A5 78401 73,66% 11.555 11.55% EURIB.3M+0,14% Dates  17-03-2008 17032008 AbA AR
Senior/ Pass-Thraugh 851.085.027,15¢  1.155,500.000,00¢ 15-3/6/9/12 Interests: 947,30€  15-3/6/%/12 AAK ARR
SERIE B 100.000,00€ 10¢.004,00¢ Fioating 5,108% 15-03-2038 Al Aih

ESQ345784021 1.00,00% 262 262 EURIB.3M+0,16% Onter  17-03-2008 To be determined A& AR

Mezzzring / Pass-Through 25.200.000,00G8 26.200.000,00¢ 15-3/6/9/12 Intarests: 1291,19€  15-3/6/9/12 BA+ AR

SERIE C 104.000,006 100,008,006 Ficaking 5,208% 15-03-2038 Al &1

ES0345 784030 1038, 50% 356 358 EURIE, IM+0,26% Dater  17-03-2008 Yo be determined A~ A

Mezzpring { Pass-Through 35.600.000,00€ 35.601.000,00€ 18-3/6/9/12 Interasts; 131647 €  15-3/6/9/12 & #
SERIE D 160,000, 00€ 100.090,00¢€ Floating 5,408% 15-03- K58 Baa? Baad
ES(3245784047 10301, 0% 327 327 EURIS.3M40,46% Dater  17-03-2008 T be detertmined  BBB- BER-
Subordinated / Pass-Through 32.700.000,00€ 32.700.000,008 15-3/6/9/12 Interests: 1367,02¢ 15-3/6/9/12 EES4 BER+

TFotals

945 585.Q%7,15C

1.500.000.900,00C

option 9% monthly constant 2.:;::;%. 0.5a74% 0.9385% 1.04510%
o anaual conskant . a £.7651% 10.6981% 12.9081%
SERTE AL HEh Gption Redemption Aviir::te Egzm - - - -
1SIN; ESO345784005 Average life (yesrs) - . - -
Without Cptlen fedemplion ) ) - - - -
Final madurity
_ _ _ Average lite {years) 9.90 8.86 6.6 5.89
SERIE A2 With Option Redemption Final madurity LI 2025 15/08/2023 1870072619 15037308
ISIN: ESG345784013 ) Average life (years) 123 9.20 705 £.21
without Optien Redemption Fnal madurity 15/06/2032 154082034 15706720628 157004 2026
With Dptien Redemption Average il (years) 17;233‘,492125 15;?:;;152223 15;2‘;;19 m;g;;mﬁ
SERIE B Final madutity :
o eSh3asTSac2 Without Option Redemption Averege e (years) :.5;1152}425:332 15;1:‘;2‘::32 15;22;52?329 15;;‘;22?)2?
Firiesl madurity
_ _ Average e {years) 1398 12.56 9.76 8.51
SERIE € With Option Redemption Fuoat madurity 17/03/20258 15/09/2023 LB/0O/ 2015 150372018
ISEN: ESOZ45784039 ) ] Average life {years) 35,58 14.30 ii.b4 1HLES
without Cption Redemption Finat madurity 15/08/2033 15/03/2033 17/0%72031 17f13/202%
wth Option Redemption Average Ife (years) 1?{?3}92?325 15;?329}52123 16;";;:1319 151:;:15018
SEREE O Finak maduriby i
ISTN: ES0245784047 _ Average Iife (years) 15.76 14,53 13.44 11.47
Without Option Redemption 15032035 35/03/2035 18/03/2035 15/03/2035

Final maduyrity

Hipotesis WALS 20,00% and WAFF 0,15%,

a5 Amortisation, at the discretion of the managamant company, provided th
payment shiigations arising from the bords can be paid and cancetied i full,

DISCLAIMER: This commumication is for infarmationas

@ remaining bafance of the principal of the mortgage leans is less thien 10,00% of the initiyd amount and a8 the

ol i ; puUrposes anly, itis not intended 2% an offer or solicitatlon for the purchase or sale of any financat instrument or 35 an
official confirmation of any trensaction. All data and other information are ot warranted as o completeness or accuracy. Additional information |s avalaible on request,

The assumptions yndedaying the infermation, induding structure and collateral may be modified from the time to tima to reflect changed drcumnstances. Bast performance is

not ingitative of fsture returns. The Spanish Offering Circular, approved by the CNMY, is the anly legally binding dasumant for this issua.




_u_:lizados,.SGFT, 5.4
_(faixa Catalunya Group W

Last 12

Current 1ast 3 Last B Historical
Month Menths Munths Months
Single Monthly o
Moraality (SMM) 0,4559% 0,5824% ,6631% 0,9385% 1,1451%
Annuat 5,3356% 6,7591% 7,6732% 10,6881%  12,9081%

Equivalent {CPR)

Q33.726.760,02 £  1.500.007.678,35 €

“ Qutstanding Balancs

¥ Average Loan §7.054,89 £ 96.969,43 €
I Miminzum 206,33 € 25.009,21 £
I Mz 467.820,55 £

Constitution

Current
S Date
. 5, 3195%, tatalunya 81,72 81,40
E Minimum 4,4210% 2,0470% Madrid 577 5,94
3, Maximum 6,6660% 5,3000% Comuriidad Valenciana 501 6,08
_ B
e . Baleares 0,56 0.54
T Weighted Aversge 268,37 308,38 Aragdn 1,30 1,10
E i 7 r
_ !&.inlmum oL 14,85 Andatucia 1,03 1,15
E Maxienun
o : Murcia 1,62 1,52
Mavarra 0,26 0,20
&
Foribor £ afo | Rest of Autonomous Regions 1,87 1,99

Préstamas Higbtacarlos Cajas
Mibar 1 Afie .

préstamos Hipbtecarios Cajas TAE 49,28%

51,84%

. _-Nuréaber Martgage Mature Debl n s
Aging - particip reaag Debt te Total Datit %% Loan to Vatue ()
. ' Pringipat Interest and Others Totals Marure rincipat LY
i 3
Uip te 30 days 30z 46.974,75 € 5825516 € 106,227,853 € 31.097.220,10 € 31.144,152,85 € 58.61% F0,0888%
From 110 & mofths. 104 36.780,85 € 70.104,46 € 106.885,31 € 10.424.207,72 € 10.460.988,57 € 15,69% T2, 20940
Fromm 2te 3 rnoaﬁ;hs' 53 32.619,86 € 56.921,593 € 80541, 79 € 5.506.026,59 ¢ 5.538.646,75 € 10,42% TR,4286%
From 2 to 6 monkhs 58 51.568,28 € 93,759, 72¢€ 145.328,00 € 542543108 € 5.476.69%,36 € 1G,31% 70,7554
From 6o 13 magiths 7 756,28 € 14.514,55 € 22.190,83€ 511.073,58 € 514.745,86 £ 0,08% 49,1760%
Tﬁtals : 524 ‘475.618,02 € 294.555,84 € 470,173,886 C 52.963.659,37 C 53.139.277,39 € 100,60% 70,9163%

m Valuations e:&iusiveh% for mortgage particlpations.

W
: ki Number Morgage Mature Debt - Total Debt
 Aging participations I!emam;ntg:;eht te o Lown to Value
Principat Intarest and Others Totals Principal I o
Up tr 30 days ' 1 6,00 € G0 € 0,60 € 31,237,395 € 31.237,95 € 0, 90% 55,7995%,
From 3to 6 modths 1 753,51 € 1.805,73 € 2.554,64 € 57.694,03 € 68,447,894 € 1,87% 92,1256%
From 6 ko 1Z ménths 16 18.578,34 € 37.187,24 € 55.765,58 € 1.720.811,90 € 1.739.390,24 € 50,10% 77,3852%
from 1 monthslto 2 years 15 25,913,14 € 32.441,10 € 58.354,24 € 1.607.102,62 € 1.633.016,76 € 47,0%% 77.7556%
Totals § 33 45.245.39 € 71.434,07 € 11667046 € 3.426.847,50€  347L092,89C  100.00% 77,5590%

oy Valuation exclusively for mortgage participations.

Current AL Issue Dote Balance Interest
‘o Notes Nominal % CE o Nates Nominal 5 CE ;
SERIE AL - 0,00% 6,006 0,00% 16,67%  250.000.000,00¢  7.85% Guaranteed Inte 30,435.295,42 £ a55%
SERIE A2 906,04%  BG1.085.027,15€  114E% FFOI%  1.155.500.000,006  7.85% Treagury account (Paying Ag) 0,00 & ©,00%
SERIE B S2.77%  26.200.000,008  9,68% 1,75% 26.200.000,006  6,10% Repayment account 000 B,00%
SERIE D 3,76%  35.600.000,00€  5,92% 2,37% 35.600.000,00¢  3,73% Liquidity Ling {Limit) 0,00 € 0,00%
SERIE D 3,46% 32.700.000,006  2,46% 2,18% 32.700.000,00€  1,35% " .
totals 945.585.027,15 € 1.500_900‘000'00 € R A s }% %}g AR
Subordinated Loan 19.041.080,93 £ 4,25%
meserva Fundd  2,46%  23.260.000,00€ 1,55% 3.250.000,90€ Other BRI 0,50%
T Amount of the Liguidity Line 0,00 € 0, 00%
Generalital Guarantes 0,00& 0,00%

BISCLAMER: ThHs communication s for informational purposes onby, it is net intended as an offer or solivitation for the purchase or sake of any financial instrument or 25 an
aFfictat confirmation. of any transaction. All data and other IEoRTANON dre Not warranted as to completenass or accuracy. Additional information is avaisible on request.

The assumptions underlaying the information;, including structurs and collaterat may be modified frone the tine bo time to reflect changed circumstances. Past performance is
not indicative of future retems. The Spanish Gifering Circular, approved by the CNMY, i3 the only legatly binding document For Ehis issue,




C tative oistst ¢ iusses

Cumuiative sutstanding Weite-OFff

. lztive ding Write-Off recovery

Principal Outstanding With arrears>90 days /
Principal Qutstanding

welghted Average of LYV Distribuotion ()

ADDITEONAL INFORMATION:

Management Company: Gestidn de Activos Titulizados, SGFT, 5.A.
Ufictal Registar: Comisidn Macional del Mercadn de valares

INFORMATION CONTENT RESPONSABILITY:

THE EXECGIIVEWC‘;FOR
=
oy

BISCLAIMER: This communication is for mfarmationa purposes only,
official corfirmation of afiy transaction. Al data and ather information
The assuraptions undertaying the information, including structure and
not indicative of future returns. The Spanish Offering Circutar, APQIDY

Frincipal Outstanding of Forbearance

Carvent At Issue Date Pericd HER xRN S
4.584,77€ 0ie g Entarast 334,524,867 &
Ratio: {Qutstanding FP + Intarast} / 1,8735%
918.918,44 € Go0e ‘ratal Outstanding
5.000,21 € 000 £
1,0140% 0,0000%
67,1790% 73,4101% Notiaral Principal Interast
LI
Recelving To be determined 5,754135%
Paying To be determinsd T he determined
of Fontanela 5-7, Barcelona Tel. 93 484 73 36 - FAX: 93 484 73 41 (nfofaat-safi.onm waw gabsgiind

Paszeig de Griciz 16, Bareslona

Gestldn de Activas Titdlizados, SGFT, S.A,

it is rert intended as an offer or solicitation for the purchase or sabe of aoy financial instrument or a5 an
are not warranted as to completeness or accuracy. Additional infarmation is avalaible oh reguast,
collateral may be modified from the time o tirme to reflect changed chrcumstances, Past parformance s
ed by the CNMY, is the only legaily binding docusment for this issue.





