Dnportes expresados en auros

Fechia Constitucion {8/06/2004 Directores Aseguramiento Caixa Catalunya,_ BRYA, Bear Staans,
Fecha Emisidn Bonos OR/6/2004 gﬁ’ Mnrg?n S?;ﬂiﬁ% LTE, Momurs
Fecha Desembolso 14406/ 2004 rtersational PLT

Caixa Catzlunya

Qriginador

Garante dal Swap

Agente de Pagoy

Mercado Negociaciin

Rey. Contabie Valoras
Deposifario Parficipaciones
Avditores

Sociedad Gestora

Administrader

Cra. Tescreria 2 Tipo Garantizado
Parmutas Intereses

Prestame Subeordinade
birectores

Gestion de Activas Titulizades, SGFT, SA
Caixa Catalunya
{ata Catalunys
Caixa Catalunya
Laixa Catslunys

Caixa Catalunya, 3P Morgan Securitles LTD,
Bear Stearns

Caixa d ' Estalvis de Catziunya
ALAF

5.C.L.Y. Espaclear

Caixa Catalurya

Celoitte & Touchs

R

Nominal Circulacibn (Unitario /Total} Clase Intereses ,:”;’:;:,;‘;‘;;?e:;‘;:::,‘z Amorticacin e v |
, Sesie 9t dfas -
Preladéf‘:?%:gg mw o) Aceual Iniciat Frecusncio Baset A7 360 a2l pesxima Actuad  Teviciad
Serie A3 0,006 100.006,00€ Variable - % - 428 Ana
£50245783007 % L6080 1.600 FURIB.3M+0G,06% Fecha:  15-04-2008 - Al Bisd
Prafesente / Sod RBuliet 0,008 16.000.000,006 15-1/4/7/30 Intereses: - 15-1/4/7/30 Ans LLLY
Serie AZ §52.822,3¢€ 100.000,00€ Variable 4,746% 15-07- 2036 has Ada
ESI345783015 52,82% 11.483 11.483 EURIB.3M+0,17% Fecha:  15-04-2008 15-04- 2008 AR Fdid,
Prafareste / Pass-Through B06.558.585,73¢  1.148.300.000,00¢ L5-1/4/7110 Intereses: 633,70€  15-1/4/7/10 AL 484
Serie B 100,060,108 100.000,00£ Variable 2,826% 15072055 Azl Aad
ES03457R3023 100,00% 217 217 ELURIB.3M+0,25% Facha:  15-04-2008 1.5-04-2008 AR A8
Mezzaning / Fass-Through 21.700.000,00£ 21.708.000,008 15- 31477110 Intereses: 121981 €  15-1/4/7/10 ABA Al
Serie C 1G0.000,00€ 105.000,00€ variable 4.976% 15-07-2036 &2 AL
E50345783031 140,00% 430 420 EURIB.3M+0,40% Fecha:  15-D4-2008 15-04-2008 Ak Ar
Mezzanire / Fass-Through 42,000,008, 008 42000000, 0 15-1/4/7/ 10 Intereses: 1257,82€ 1517477710 A &
Seria 160 .000,00€ 100.000,00¢ Variabie 5,3750 R5-07-2036 Baay Biaal
ES(I345752049 £00,00% 290 260 EURIB.3M+0,80% Fecha:  15-04-2008 15-04-2008 o124 BER
Sufordinada / Pass-Through 28.000.000,00€ 28.000.000,006 15-1/4/7110 Interases: 1358,93€  15-1/4/7/10 BEE~ B8

Totales

H98,.258.585,73¢C

1.400.000.000,00¢

Opeidn o % mensual constante 0,5449% 0,7004% Q,3337% 1,2995%
1 ..
% anwal equivalente 8,3467% §,0830% 10,5461% 14, 3303%
Coan ejercic ortizacitn apdional Vida Madia (ahos} ) ) i }
. I Ay ion.
Bonos Serie AL B * paio Arnortizacon Final - - - -
ISTN: BESOR45783007 o Vida Media (afios) - - - "
in glercicio amortizacion apcional
Amortizactin Final - - - -
c o ctizacic onat Yida Media {afios) 8,65 7,54 5,45 q,1%
Cid arm:
Boaos Serie A2 Ort SIBTEICO amestizacion opdana Amortizacion Flnat 15/67/2023 15/01/202% 15/10/2018 15/04/2015
ISIN: ES(345783015 in efercic ortizacis onal Vida Wedia {aBos) 7,92 7,96 £,82 8,55
T |]erCICio am IFACHIN GRCitNa. -
! P Arnortizaciin Final 15/07/2036 15/07/2036 15701/ 2036 15/07/ 2035
o » . opal Vida Media {afios) 12,84 11,42 2,68 7,76
a
Bonos Serie B " ejercicio amontizacion opciona Amortizacion Final 15/07/2022 15/01/2021 15/16/2018 15/04/3615
= I5IN: ESO345783623 Sin elercicio AMortizacs ionad Vida Medla (a#ios) 13,33 12,01 16,37 £94
i o0 GRCIonE:
! i Apnortizacion Final 15/07/2036 16/0772036 15/077 2036 1B/ 36
— N ol vida Media (afios) 12,81 11,42 4,68 TE
M Elertiticn
Bangs Secie £ BerHiaa ammertizacion apciona Amortlzacion Finat 15/67/2022 1570172028 15/10/2018 15/04/2026
ISIN: ESG3Q5783031 Sin ejerciclo amurtizacia onal Vida Madla (afiog) 13,33 12,01 10,37 3,44
I HTGFEIZA CHen &), DN
! e Amortizacidn Flnal 15/07/2036 15/07/2036 15/07/2036 1B/07/ 30386
Con starid rivacit ol vida Media {afios) 17,81 11,42 9,58 7,78
. Of R]EICICIO 3MOrizacion ignal . . =
Boras Serie D g 28clon opc Amortizacién Final Y5/07/2022 15/61/2021 15/10/2019 18/04/72016
ISIN: ES03457830a9 o e ) Vida Media {afios) 13,33 12,01 10,37 8,44
Sin gjercicic emartizacién opcianal . . -
Amortizacién Final IHAITS 2035 15/07/2036 15/07/2035 15072036

Hipdtasis WALS (% de pérdida que experimentan las Ph's susceptibles de entrar en litigio} det 20, 00% v WAFF {frecuencia de impaga) def 0,18%. .. _
Wy Amortizacidn @ opcidn de ta Suckdad Gestora cuande el importe del principat pendiente de amortizar de fas Participsciones Hipotecarias sea infarior & 10,00% del micial y iodas jas
cbiigationes de pago de kos honos puedan ser atendidas v cancaladas en au tatakidad.

Este infurme es un complements  ta informarion establecida en el Follata Informativo de fa Emisién de Bonos de este Fondo de Titulizacisn.
Uricaments iz informadcian comanicada por Gestidn de Activos Titulizadas, en virtud de lo establecido 2n el Folleto Informative, se constdarard vatida 2 1os efactos
de pubtlicidad v difusidn frente a los titulares de fos Bonos 0 cualesquiers berceros,



‘Mensual, Enero 2008
zados, SGFT, S.A

s
Tipo de préstamos Dltime mes  (Himos 3 (ltimos 6 Gitimos 12 Histérica
General 1 Fecha de
Actua Constitucidn Fasa Mansual g saagy, 0,7004% 0,7324% 0,9337% 1,2990%
y— {? " Constante
Y i )
L e Tasa Amual ¢ oagean. g OER0%  B4434%  10,6462%  14,5303%
£ Momero 7.965 14,333 Equivalenta
i salde Vivo $04.756.250,25 € 1.400.000.185,36 €
3 Medie 47.020,28 € $7.668,40 €
: Minimo 564,41 € 25.016,86 €
ARG 452,

F s

Tipa Aciive CE :
Euriber 1 afio -

7 s
g;»x;ﬁ‘;ﬁ%{% 3
i #Medio Ponderada
#inimo

ximo

Préstamas Hipdtecarios Cajss

Mihenr 1 Afic

Prastames Hipgtecarios Cajas TAE
Tipty Aetive ©.E{C.A TAE

405.03%,08 €

5, 3609%
A40010%:
6, 5600%

sy
269,59
0,585
311,00

015,91 €

i
; m«%&ﬁ%

Actual Fecha
Constitucion

3,7912% Catalunya 70,28 71,41

2,5020% tiadrid 9,26 9,37

6,0000% Comunidat Valenciana 5,95 6,08

Balearss 045 43

Aragon 1,00 0,98

Andalucia 2,16 203

Murcia 2,09 207

Navarra 0,93 0,28

Qtras Comunidades 788

43,43% 888
2,25%y
1,%1%
55,15%
Q,01%

Antigiiedad;. : Pé.!rg;:’aec?;nes Deuda Vencida Deuda Pendiente Dends Tomt % Deuda Total/

' ‘Préstamos Principal Intereses y Otros I Total ventimiento Brincipal l % Valor Tasacién
Hasts 1 Mes 187 24.407,68 € 26.953,41 € 51,361,080 € 15.422.174,73 € 15.446.562,41 € 59,62% 70,0009
e 122 Meses ] 63 18.607,77 € 35.943,78 € 55.551,55 € 5.480.649,06 £ 5.500.256,83¢  21,23% 70,6482%
De 2 a5 Meses 6 11.128,02 € 22.399,86 € 33.527,88 € 2.003.347,08 € 2.104.475,10 € 8,12% 1,2258%
De 372 6 Meses | 28 71117,12 € 45.09%,12 € £6.210,24 € 2.492.095,75 € 2513.212,87 € 4,70% 80,3030%
De 6 2 12 Meses] 3 5.645,35 € 11.493,88 € 17.139,23 € 337.697,05 € 343.342,40 € 1,33% 93,7555%
Totstes 307 81.905,94 € 141.884,05 € 223.780,08 €  25B25.963,67€  25.907.869,61€  100,00% 72,0281%

(1 Tasecitn soio #n Préstamas Hipotecarios

antigiedad, | artiipaciones Joudo Tenewe Deuda Pendiente ibialitan % Deuda Total/

¥ " préstamos Principal Intereses y Otros Total vens ’ Principat % Vaior Tasacién
De 33 6 Meses 3 1.564,71 € 2.617,91 € 8,382,62¢ 181.746,17 £ 183.311,88 € 8,79% 64,3354%
D 6 5 12 Meses: o 0,456,496 € 20.382,16 € 28.849,62 € 929.140,44 € 938.596,90 € 50,12% 86, 2123%
De 12 Meses a 2 bios g 9.434,74 € 16.733,80 € 26.168,04 € 741.404,81 € 750.839,05 € 40,85% 76,7571%
Totales 5 20 20,455,41 € 39,944,87 € 60.400,28 € 1.852.291,42€  L872.74683€  100,00% 73,6400%

) Tasacion solo dn ?réstéamcs Hipotecarias

. Actual A la emision
‘%«i;aenos Nerinal 04 MT % Bongs Nominal o MC

Serie A1 ©0,00% 0,008 DO0% 11,43% 160,000.000,006  8,45%
Serig AZ 35,8?% 606.558.585,73€  16,34% 82,02% 1.148.300.000,006 445%
Serie B AL 24.700.000,00€  13,83% 1,55% 2£.700.000,006  6,90%
Serie O T 6, 01% A2.004.000,00€ 7,82% 3,00% 47, 000.000,090€  3,90%
Serig D : 4,01% 28.000.000,00L 3,81% 2,00% 28.000.000,00€  1,90%
Totaf 698, 255.585,73 £ 1.400.000.000,00 &

Fondo:de Resehva

Este informe s urromplesn
nicamenta la infufmacen comunicada por Gestidn d

3,81% 26.600.000,00€

1,90%

de publicidad v diftisign Frente a los titulares de los Bonos o cualesnuiers terterns.

26,600, 000,00€

R

i
CUENTA b TESORERTA

Salde

30.272.756,28 €

CUENTA AGENTE DE PAGODS 000 €
CUENTYA TESORERIA - AMDRTI 000 €
1IM. DISP. LENEA LIQUIDET §3.791.030,29 €

PRESTAMOD GASTOS INICIALES [
IMPORTE DESPUESTO POR LIN 4,00 €
AVAL ESTADO- DISPUESTO SE 0,00 £

anta & lg informacion establecida en el Folleto Informative de la Emisidn de Bonos de este Fondo de Titulizacidn,
& Actives Titulizados, en virtud de lo estableclde en et Falleto Informativo, se considerard valida a los efectas

0,00%
G, 03%
,00%



srine Mehsual, Enero 2008
tulizados, SGFT, 5.4
Grupt Caia Catalunys

Saldo Vivo Ph's periodo en espera 12417 788,08 &

Actual A 1z emision

- Interases Devengadoes &ra 035,73 €

Pardidas Acumtadas Evolutivas GO0 E Gue .
Ratio: {Saldo vive GE + Intereses 1 BIEAT,

Write-Off Acutnutados 1.107.435,62 € 0,00 € Devengados)/Salda Vive Total ‘
Recupearaciones sobre Write-O#f acumuladas 580.277,52 ¢ 4,008
Ratio de morosidad: Saido Vivo Impagados>90 dias 0,6807%% 3, DI00%,
/ Saido Vivo Totat ' b
:;ff‘ﬁ.;’ onderada Principal / Valor de Tasacion 72,7107% 82,2239% Principal Nocional Intergs

P T O s

SR
Receptor A Detarmrdnar 5 447583%
Pagadar A Determingl’ A Deterrinan

ENFORMACION ADICIONAL EN;

Sotiedad Gestors! Gestith de Activos Titulizados, SGFT, 5.4, ¢f Fontanelta 5-7, Barcatona Tel. 93 484 73 36 - FAX: 0T 484 73 41 info@gat-saft.com waw gat.saftinfg
Registro Oficiat: Comisidn Nacional def Mercado de Valtres Passeig de Geicke 16, Barceiona

RESPONSABILIDAD CONTENIDD INFORMACION: Gastion de Activos Tltutizados, 3GFT, 5.4

EL DIRECTOR-EFECUTIVNG
- ",

Este informe 2% un complemento a la informacion establecida an &l Folleto Informative de la Emision de Banos de este Fondo de Titulizacidn.

Hnicamente |a intformacisn comunitada por Gestidn de Activos Titulizados, en virtud de 1o astablasids an 2f Folleto Infarenative, S considerard vdlide & jos efecios
e publicidad v difusién frente 2 tos thulares de fos Boncs o cuslesquiera tarcarss.
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_. ta{unya Groug wﬁf

The amounts are expressed in suros

Date of Constitution 08708/ 2004 Managers Laiva Catalunys, BBVA_;DEE:r Stearns,
JP Borgan Secorities LT0, Horsura
:;fs:a Daze t Dat ‘:i;g:ﬁgg: tntemational PLC
isbursement Date
. . QOriginator / Servicer Caoixa Catalunys
Management Company Gestion de Activas Tltullzados, SGFT, 5A Swap Guarantee
o - ap
A tratar ! )
dminis Ca[:{a Catalunya Paying Agent Catwa o "Estalvis de Catalurys
Guarantead interast C. Caira Caralunya s o Market SIAF
Intaresk Swap Caixa Catslunya eccencary Mar
- . Reagister of Book Securities S.C.L.Y. Espadlear
Subtordinated Loean Caixa Cataiunya N "
. Depositary Caixa Catalunya
Laad Manager Calxa Catalunya, 1P Morgan Securties LTD, N .
Bear Stearns Auditors Delnitte & Touche

Principal Outstanding {(Unit/Bonds/Total) Coupon Type bl f;;‘:?&': fademption Moody's !xgcs:: P 7 Fitch
xsf:iaézd Current i 51 days Finai Maturity Original
Priority/Type de p—— Fattar Current Originaj Frequency Baser A/360 Frequesicy Hext Current rigpEng
Sere A1 0,006 100.000,00€ Floating Bz - Az Aaa
ESH345783007 2,00% &G0 1.600 EURIB. 3M+{,06% Dake:  15-04-2008 - A B
Senior{ Saft Bullet 0,008 160.000.000,00€ 15-1/4f7/10 Interasts: - 15-1paf 710 LYY ) BAK
Serie AZ 52.822,31€ 105,000,008 Flaating 4,746% 15-07-2036 Az B
ESH345743015 52,82% 11.483 11.483 EURIE, IM40,17% Date:  15-04-2008 15042008 Al LEXY
Senior / Pass-Through G606 558585, 736 1.148.300.000,00€ 15-1/4/7410 Interests: £33,70€  15-1/4/7/10 BAR AZP,
Serle B 160.000,00€ 100.000,70€ Flgating 4, 826% 15-07~2036 A2 LEE:
ES0O345783023 100, 50% 217 57 EURIB.3M+{,25% Dake:  15-04-2008 15-04- 2008 EY S Al
Mezzanine / Pass-Theough 21.700.000,00€ 21,700, 000,00€ 18-1f4/7/ 100 Interssks: 121991 €  15-1/4/7/10 AnF Al
Seria C 100,004, G 100.000,00¢ Foating 4,976% 15-07-2036 a2 AR
ESG345733031 100,00% 420 420 EURIE 3M+0, 4%  Tates  15-04-2008 15-04- 20068 Bt B
Merzarine / Pass-Through 42.000.000,00€ 42.000.000,00€ 15-1/4/7710 Interests: 135787 €  15-174/7/10 L.EY A
Serig [ 1061000, 008 100,000,008 Finating 5,376% 15072636 Haa? Boal
ES0345781049 100, 00%: 280 280 EURIR. 3M+0,80% Date:  13-04-2008 1504~ 2068 DB BEE
Subordinated / Pass-Through 25.000.000,908 28.000.000,00¢ 15-144/7/10 Interests: 135893€ i5-1/4/7/10 BHBE BER
Totals 698.258.585,73¢  1.400.000.000,00¢

0,5448% 0, 7004% £,9337% 1,2998%

Option 1) ¥ monthly canstant 6,3467% 8,0880% 10,6662% .
%o &pnual constant ! ! ! 14,5300 %
Avarege e (yeaes) - " " h
Serie Al Wikl Optian Redernption Fial madlurity - - - -
ISIN: ES0345783007 Average ife (years) : ) ’ )
Without Option Redamption Finat madurity . - - N
Average life {years} 8,65 7,64 6,45 5,18
Serie A2 With Option Redemption Final madurity 1540712022 15/63/2021 15710/ 2018 15704/ 2018
ISIN; ES0345763015 Without Option Resemption Average life {years) 15;(?;?;335 15,!;;?3936 15}2;?&)36 555
Final madurkty 150742036
Average life {years) 12,81 11,42 9,58 7,76
Sevie & With Option Redemption Finat madurity 1540772022 15/0172021 15/10/2018 15/04/2016
[IESOMITENN wmewopentesmpron NSRRGSR oo isoneom o
final madurity : 1540742035
9,68 7,
. Wiith Option Redemption Auerags It (vears) zs;t;}aziazz 1513}2121 15/10/2018 15!94,};2916
Serie ¢ Final madurity
ISIN: ESO345782031 Average lifs (years) 13,33 13,04 037 844
without Opticn Redemption Fint madurity 15/07/2038 1510742036 TEHIF 2056 4570772036
9,68
3 With Gption Redemption Average lfe (years) 15;;;;;8;322 15}1111}42121 15}1{2}2013 zsz;;jjo:.ﬁ
Serle d Final madurity
ISIN: ES0345753040 ) Average Iife (vears) 13,32 1241 10,37 5,44
Without Option Radenmiption Final madurity 1540772036 154071 2036 15/07/ 2036 L5/07/ 2038

Hiptesis WALS 20,000% and WAEF 0,519%.

i Amortisation, 3t the discretion of the management company, provided the remaining balance of the principal of the mortgang loans is lass then 10,009 of the indiet amount and al the
paymant obligetions arlsing from the bonds can be paid and cancelled in full,

DISCLAIMER: This cormunication is for informational purposes andy, it is not intended a5 an offer or solicitation far the purchiase or sale of any financlal instrume or ag an
officist confinmation of any transaction. AYl data and other information are not wareanted as to completéness or accuracy. Additional Inforrmation is avalaible or raquest.

The assumpticns underlaying the information, including structure and coliateral riay be modified From the time o time to reflect changed circumstances, Fast parformanca is
mot indicative of future returs. The Spanish Offering Circudar, aparovad by the CNMY, is the only legaily binding document for bhs issue.



i
AR

Last 12

Paal of Mertage Loans {Floating Rate} Current Last 3 Last & Historical
—— Month Months Months Months
Curresit Constitution Single Monthi
Date in rithly 495 ,7004% 4 4
*“;”*‘;%“ - " Margality (SMM) 0,5448% , ) 0, 7324 % 0,9337% 1,2009%
i ; o
el i Annual N N
e Equivatent (CPR) 5,3467% 8,0880% 8,4434%  10,6462%  14,5303%
'} Dutstanding Balance 694.756,250,25 €  1.400.000.185,36 €
t Average Loamn 87.0720,28 € 97.668,40 €
3 mininvam 594,41 € 2501646 €
1 Maximum 4A05.025,09 € 452.015,01 £
duas o g Current Constitution
N S 5 Date
! Weightad Average 3,7912% Catalunya 749,20 71,41
| Miniranm 4,0010% 2,50200% Madrid 4,26 a.37
Maximuen 6,2600% 8,0000% Comunidad Valenciana 5,95 5,08
it i il : L Baleares 0,45 0,43
* Weighted Average i 316,99 Aragén 1,00 2,98
3 Minimuen 0,95 18,79 Angalucia 2,16 2,03
A Maximwm 311,00 354,79
K S i Murzia 209 .07
e
T %g W%g@ Navarea 5,93 3,98
i Active CEE .
Euribor 1 o . 46,65%, 41,43% Rast of Autanomous Regions 785 G, 65
Fréstemps Hipdtecarios Cajas 2.08% 2,29%
Mibor 1 Afia 0,93% 0,91%
Préstamos Hif,‘s.{ttacarios Cajas TAE 42, 54% 55, 15%
Tipa Active C.E.C.A TAE ,00% G,01%
: :.“‘3
i -%‘
i
4 [Number M o Mature Debt ]
Aging I;:m;jp:;iiﬁg Ature Deb Rexnaining rebt to Total Dedit o Lean to Yalue o)
: Principal Interast and Others Totals Mature Principat )
U to 30 days 187 24.407,68 € 26.952,41 & 51.361,08 £ 15,422.174,73 € 15.4468.582,41 £ 59,52% 70,0100%
Feown 1.t0 2 monkhs 63 19.607,77 € 35,943,758 ¢ 55.551,55 € 5.480.649,06 € 5.500.256,83 £ 21,723% 70,6452%
From 2 to 3 mo:zs. % 1112802 4 22.399,36 € 33,527,688 £ 2.003.347,08 € 2.104.475,10 € 8,12% 81,2258%
From 3.to 6 monghs 28 21.117,12 € 45.093,12 € 66.210,24 € 2.402.005,75 € 2513212 87 ¢ 8,70% 40, 2030
froet £ to 12 mapths 3 5.645,35€ 11,493,858 ¢ 17.132,23 € 337.697,05 € 343,342,480 € 1,33% B3, 7555%
Totals 207 £1.905,94 £ 141.884,05 € 273.789,98 C 25.825,963,67 € 25.907.869,61 C 100,00% 72,0281%

1 Valuanons exg

lusively for mortgage participations.

pgins . h'hi;“:??r Muffige Mature Debt - Debt o Total Debt % Loan 1o Valug o
Principal Interest and Others Totals Mature Principal O
From 3 o & months 1.564,71 € 281791 € 4,382,642 € 1B1.746,17 € 18331088 € 9,79% 64,3354%
Fram 610 12 mc}it’hs 9.456,46 € A0.383,16 € 28.849,62 € 920,140, 44 £ 938.566,90 € 50,12% £5,2132%
Erom 12 manthé;;tcr 2 years 3 9.434,24 £ 15.733,80 € 26.168,04 € FHL 404 81 € 750.839,05 € 40,09%% TE,TET10
totats | g 20.455,41 C 39,944,087 £ 60.400,28 € 185229142 € 1.872, 746,83 € 106, 60% 79,64000%

113 Valuation exc fjsiveiy for mortgage participations.

i

i Current At Isspe Date Baiance
‘124 tiotes rominal % CE % Hotes Nominat o CE e i e e
. 3 v s = i . R A R R
Sarie &1 T-0,00% Lo0E  0,00% 11,43%  160.000.000,00€  BA45% Guaranteed Intarest C. 30.272.756,26 £
Serie b2 86,87%  BUG.55B.585,73€  16,24% §2,02%  1.148.300.000,00€  B45% Treasury dccount (Paying Ag) 0.00 €
Seria B 311%  ZL.700.000,008  13,83% 1,55% 21.700.000,00€  6,90% Repayment account g,00¢
Serig 6,01% 42,000.000,00€ 782% 3,00% 42.000.000,00€ 3,90% Liquidity Line [Limit) 83.751.030,29 €
Seria D 40i%  28.000.000,00€  3,81% 2,00% 28.000.000,00€  1,50% )
N
Totals " 69825858573 € 1.404.008.000,00 € HemRR Tl -
i Subordinated Loa 22.816.701,74 £
- I - Dther
Resewve Fundé  3,81%  26.500.000,00€ 1,00%  26.600.000,00€ o00e
it Amount of the Liguidity Line [IRviE
Geaneratitat Guarantes 0,00 €

DISCLAIMER: THIS communication is
affleial confirrmatipn of any transaction. All data 2
The assumptions junderaying the Information, incl
not ndicakive of {@mre returns, The Spanish Offering Cireular,

approved by the MY, = the only legally binding document. for this issue.

for infarmationat purposes only, i is not intended s an offer or solicitation for the purchase or sale of any financial Instrument or 5 an
nd nther Information 3re not warranted as to completensss or accuracy. Additional inforrnation is avalaible an reguast,
ding structure and collateral mey be modified from the time to time to reflect changed drcumstances. Past perfarmance |5

Interest

Q0%
G, 50%,

4,58%

4,58%
0.00%
0.00%
G, 0%



it January 2008
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Principal Duistanrding of Farbearance 12.417.788,00 £

Current At Issue Date Period
Cumulative sutstanding fosses 3,00€ 0,00 € Interest WAL, TR E
jati i i Katio: (Dutstanding FP + Interest) / +,8758%,
C v oul 9 Write-Off 1.107.435,62 € 000 € Tetal Ou ading
[ dative outstanding Write-Off recovery SEQ.2VMEZE 0o €
Principal Quistanding With arrears>90 days / 065075 0.0600%
Principal Dutstanding ' ’
Weaightar Average of LTV Distribution g TV BZ,2239% Notional Pringipat Interest
R —— S, .
ﬁeﬁgﬁ '32%'%}2?* i L +
Receiving To tez detarmined 544758500
Paying To be determinad T by Jetermingd
ADDRITIONAL INFORMATION:
Management Company: Gestidn de Actives Tieulizados, SGFT, S.4. of Fontamalla 5-7, Bardslona Tel, 93 484 73 36 - FAX: 83 484 73 41 pfofoat-soft. cam www. gat.saft.info
Oficial Register: Comisitn Nacional del Mercads de Valores Pagsely de Gracia 16, Barcelona
INFORMATION CONTENT RESPONSABILITY: Gestidn de Adives TRulizados, SGFT, S.A.
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OISCLAIMER: This communication is for informationat purposas only,
ufficeal confirmation of any transsction. Al data and othar information
The Bssumplicns underlaying the information,
pof indicative of future returns. The Spanish O

it is not intendad as an offer or solisitation for the purchase or sale of any financial nstrument or as an
are aot warranted as {0 complsteness or accuracy. Additional information is avefaibie on raguest.
including structure and colfateral may be modifiad from the time to time to reflect changed circumstances. Past perfannance is
ffeving Circular, approved by the CNMY, is the dely jegally binding document for this issus.





